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HR = $252.08 + $25 = 10.1
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FyR =232 7&KICKHEELE

2010 4E7H 21 A, RyR=750 74— IHS B IOV E
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NT T G KT TRUEA e il 25 LB RG B
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FEILA T, BRI LB RSN @O &R AT v S DR var
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ZHUTIEE LIRS B ATIGIZIE IO > TWBEXITEmE
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£1 1—OF/LEMDOEEIEE

)"t KEIE 100 RV, 90 H¥)r—uR/LTES
BHERF PEESRITHE D3 H W —a R V4TI FEA O TR B SR ) 1RSSR
( = o N \Yidt N . 00 :[:EIA . S
s ORIESE IMM #5351 7720 100 2>BFIEIV A5V fgi(zglﬁlw 3.39% DA | k1L 96.61 THEME
= I 253 D1R— ARAL 1 (0.005) 24T 12 R/ 50 B MIAAY, 72720, HliEI345r D1~ —
it DB/ ERIE (T47) L AKA LR (0.0025) H B TER L 25 o MIARY
A SAMLO I E I E/2B3 H R, 6 HER, 9 AR, 12 A BRIZInA., 4% R H LIgkC©

WG, SH ORI ES/, 4RO T L IR H

HR 5| B (K A ER A D

BB A7 a7 TORBIE, 7FF 20 2305 14 REE T, CME Globex &5 7 7w h 74— AT
DOEBIIE. AREHDDAREH 2 17 B b2 16 BEE T, RIS 16 BiosD 17 BEET,
HIEDLH 2N 17 B0 b3 16 BFET

PRA Z3KIE R Ibr R OFTOET2EERAFILRDH, 72720, £DHR=a—T—
b LI AT OHFITOH A THLHEG A WGIHELIRA 3K B Xhbrs R 08 7o

=
MEIREE BC LB  R1L70% BICHE T 5, %70, I8 FFASK B 082, Bus 12133 H gilo A i
®TT5
£2 1—OFILEHEER
(201341 A 30 H)
Globex

BA YafE = RiE BEE RTAL RTH Hi3E=(1) MRS i3
1342 AR 99.7025 +0.25 4,531 67,238
1343 AR 99.7000 99.7000 99.7000 99.7000 +1.0 1,281 134,520 850,097
1354 AB 99.6950 +1.0 1,100 10,354 18,301
1345 AR 99.6800 +0.5 255
134 6 AR 99.6700 99.6700 99.6700 99.6700 +1.0 335 165,580 744,538
1359 AR 99.6300 99.6350 99.6300 99.6350 +1.0 156 153,030 680,032
134 12 AR 99.5950B 99.5900A 99.5950 +1.0 2,718 187,643 713,542
1453 AR 99.55008 99.5400A 99.5500 +15 1,163 191,542 635,353
1456 AR 99.4850B 99.4800A 99.4900 +1.5 100 207,730 571,722
1449 AR 99.4100 99.4200B 99.4100 99.4200 +15 147 181,535 481,246
1445 12 AR 99.3300 99.33508B 99.3300 99.3350 +1.0 5,784 211,414 546,213
1553 AR 99.2550B8 99.2400A 99.2500 +1.0 6,105 143,883 433,157
154 6 AR 99.1450 99.15508B 99.1350A 99.1450 +0.5 5,332 152,526 586,423
1559 AR 99.04508B 99.0200A 99.0300 0.0 5,310 150,117 412,714
15512 AR 98.9100B 98.8800A 98.8900 —0.5 485 169,145 502,691

o—n RV &R+ % | 2013422 H 14 H | © CME GROUP




F2 1—OFLEMEERR (HS)
(2013 £ 1 A 30 A)

BA il Hil =il AEE WL | RTHER2) | S A
16 &£ 3 AR 98.76008B 98.7250A 98.7400 —1.0 657 101,553 309,890
1656 AR 98.5750 98.6000B 98.5600A 98.5750 —15 9,571 80,186 199,702
16 £ 9 AR 98.4300B 98.3350A 98.4050 —1.5 78 68,591 196,503
16 5% 12 AR 98.2550B 98.2050A 98.2300 —2.0 803 66,845 132,846
1753 AR 98.0850B 98.0350A 98.0650 —2.5 72 47,247 117,287
174 6 AR 97.8850 97.91508 97.8600A 97.8900 —3.0 10 34,373 76,520
1759 AR 97.75508B 97.6950A 97.7300 —3.0 190 27,109 62,086
17512 AR 97.59008 97.5300A 97.5600 —35 2 21,645 85,797
1843 AR 97.4250A 97.4300 —35 378 3,715 18,298
1845 6 AR 97.3000A 97.3000 —4.0 2 2,404 17,102
18 4E 9 AR 97.1850A 97.1800 —4.5 190 1,982 10,007
184 12 AR 97.0550 97.0550 97.0500 97.0600 —45 8 2,138 8,120
1943 AR 96.9800A 96.9750 —4.5 7 413 6,156
194 6 AR 96.8900A 96.8850 —45 7 132 4,364
1949 AR 96.8050A 96.8000 —45 7 161 2,217
194 12 AR 96.7100 96.7100 96.7100 96.7100 —4.5 11 162 2,524
204 3 AR 96.6550A 96.6500 —4.5 76 1,463
20 % 6 AR 96.5950A 96.5900 —45 12 2,030
20 % 9 AR 96.5250A 96.5200 —4.5 36 931
20 &£ 12 AR 96.4500A 96.4450 —4.5 43 891
21 % 3 AR 96.4050A 96.4000 —4.5 32 737
215 6 AR 96.3650A 96.3600 —4.5 528
21 % 9 AR 96.3200A 96.3150 —45 2 422
21 % 12 AR 96.2650A 96.2600 —4.5 21 444
2% 3 AR 96.2300A 96.2250 —4.5 140
224 6 AR 96.1900A 96.1850 —45 334
22 4% 9 AR 96.1400A 96.1350 —45 401
22412 AR 96.0900A 96.0850 —45 31

=1 40,909 2,507,545 8,415,499

(1) TRTHI&IZ, A OEBIEGIREHE (L ¥ 2T — - N—T 47 T T =) DI T, =72 T U T4 (SL25) b LIS T CHITS NS 2OV TE REvET,
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£3 (RE)RRIYFTO(fi{EZERDH D
(B&E% 12 ALRETS)
X a—aki &7l #=F AM)yTD
BEXR HEBE% | ATHIMAEHK e ®) i FIEY
37 A& 90 90 99.7000 0.3000% 1.0008 0.3000%
2—uaR/L3H R 90 180 99.6500 0.350% 1.0016 0.325%
= —aR/L6 H R 90 270 99.60 0.4000% 1.0026 0.350%
2—uaR/L9H R 90 360 99.5500 0.450% 1.0038 0.376%
&4 RIYTDOEEERDD
(2013 £ 1 A 30 BHR#E)
#Ma 1 &7 ) TG
BRR B4 B i i+ Rl E(CY) T795—(PV)
(1/cv)
3% A% LIBOR 47 0.2265 1.0003 0.99970
—nRL 13 4E3H R 1343 H 18 [ 47 91 99.7000 0.3000 1.0011 0.9989
Z—mR/L 13 426 A R 1346 H 17 H 138 91 99.6700 0.3300 1.0019 0.9981
o—nR/L 13 429 H R 134-9 H 16 H 229 91 99.6350 0.3650 1.0028 0.9972
o—nuR/L 134 12 AR 13412 A 16 A 320 91 99.5950 0.4050 1.0038 0.9962
Z—nmR/L 14 4E3 A IR 1443 H 17 A 411 91 99.5500 0.4500 1.0050 0.9950
L—nR/L 14 4E6 H (R 1446 H 16 A 502 91 99.4900 0.5100 1.0063 0.9938
o—nR/L 14 429 H R 1449 A 15 A 593 91 99.4200 0.5800 1.0078 0.9923
12/15/14 684
=5 EEROWKZ
(2013 £ 1 A 30 BHR#E)
FARAIV EEL D FARAIV EHILLD
22 BEAL | s B e F7h5— B
1343 H 18 A $9,651.50 0.99970 $9,648.65 $2,957.08 0.99970 $2,956.21
1346 H 17 A $9,651.50 0.9989 $9,641.34 $7,583.33 0.9989 $7,575.35
1349 H 16 H $9,651.50 0.9981 $9,633.30 $8,341.67 0.9981 $8,325.94
13412 H 16 H $9,651.50 0.9972 $9,624.42 $9,226.39 0.9972 $9,200.50
1443 H 17 A $9,651.50 0.9962 $9,614.58 $10,237.50 0.9962 $10,198.34
1446 H 16 H $9,651.50 0.9950 $9,603.66 $11,375.00 0.9950 $11,318.61
1449 A 15 A $9,651.50 0.9938 $9,591.29 $12,891.67 0.9938 $12,811.24
14412 H 15 H $9,651.50 0.9923 $9,577.25 $14,661.11 0.9923 $14,548.32
$76,934.49 $76,934.49
o—n NV ifEd % | 2013422 H 14 H | © CME GROUP
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&6 RAJvJD BPVERDD

(2013 £ 1 A 30 BH#E)

_ FARHIV EEHLD FARHIV EEILD
%#hA BELL | Sy BN S S755— ek

1343 H 18 H $9,651.50 0.99970 $9,648.52 $2,957.08 0.99970 $2,956.17

1346 H 17 H $9,651.50 0.9989 $9,640.97 $7,836.11 0.9989 $7,827.56

1349 H 16 H $9,651.50 0.9981 $9,632.69 $8,594.44 0.9981 $8,577.69

134512 16 H | $9,651.50 0.9971 $9,623.57 $9,479.17 0.9971 $9,451.73

1443 H 17 H $9,651.50 0.9961 $9,613.48 $10,490.28 0.9961 $10,448.95

1446 H 16 H $9,651.50 0.9949 $9,602.32 $11,627.78 0.9949 $11,568.52

1449 H 15 H $9,651.50 0.9936 $9,589.71 $13,144.44 0.9936 $13,060.29

14412 415 H | $9,651.50 0.9921 $9,575.43 $14,913.89 0.9921 $14,796.34

$76,926.70 $78,687.26

xR7 ~yOOREE
(2013 £ 1 A 30 BH#E)
LMD FIF ERIIR—S BRIV ER
*4.H (1 EZE#HLD (2) EBH LD (3)EE— (4)EREHLD (5) B LD (6)EAE—EE | Fryiail—0n | AvThk
BRI ffE BRI ffE EE’i(2—1) BRIEHE BRTEAE (5—4) £  (HR)
134£3 H 18 H $9,648.65 $2,956.21 ($6,692.44) $9,648.52 $2,956.17 ($6,692.35) $0.09 0.0
13461 17 A $9,641.34 $7,575.35 ($2,065.99) $9,640.97 $7,827.56 ($1,813.41) $252.58 10.1
13429 A 16 A $9,633.30 $8,325.94 ($1,307.37) $9,632.69 $8,577.69 ($1,055.00) $252.37 10.1
13412 A 16 H $9,624.42 $9,200.50 ($423.92) $9,623.57 $9,451.73 ($171.84) $252.08 10.1
1443 A 17 A $9,614.58 $10,198.34 $583.75 $9,613.48 $10,448.95 $835.47 $251.72 10.1
1446 A 16 A $9,603.66 $11,318.61 $1,714.95 $9,602.32 $11,568.52 $1,966.20 $251.25 10.1
1449/ 15 A $9,591.29 $12,811.24 $3,219.95 $9,589.71 $13,060.29 $3,470.58 $250.63 10.0
14412 ] 15 A $9,577.25 $14,548.32 $4,971.07 $9,575.43 $14,796.34 $5,220.91 $249.84 10.0
$76,934.49 $76,934.49 $0.00 $76,926.70 $78,687.26 $1,760.56 $1,760.56 70.4
201342 A 14 H © CME GROUP

oo—w NV a SRS %
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