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TBR; = 3-Month US Treasury Bill2] 22 +2&

¥ LYHos {EO RANE 27 HF U4EL FHe FEU 2 FXEHD USLICE SF F1=F
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(IndexTR)E| 2 905U
¥ TBR, 8 oY
TBR, = [W}%—l
Delta, = X|=4HEAEHEH H A HEE BYENA| S SHYL} -
TBAR,. = FELEE O3 IYIIYBY FU YASE /1B 52 4R
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1. 2aiglAte] NIMAZ2SA S &
O FINGHSA, MASSH SHEN L BHIY
(2015 03 31 S TH) (SH| BHOHY
2= 2D} HSA(ELS)
oz orsH oK
zo A2 5 =g AR 5
azyREs | 02d | A 544 1,337 1,881 39 8 67
(ELS) 204 1,300,799 0308283 | 3708082 | 23349 12,088 35,437
o013 | 21 486 962 1,448 70 80 150
Zoi| 1215724 1,089,010 | 3204734 | 5555 | 106388 | 161,943
o014 | 24 663 1,304 1,987 268 480 750
=0 | 2800482 0862883 | 5663365 | 1,110,015 | 988091 | 2098106
20151 | 21 018 249 467 210 044 454
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Azems |04 | 2 166 o75 441 3 9 12
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o013 | 21 157 o78 435 37 74 1
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010~2| 2 2490 5,117 7,607 82 1,500 0344
0158 | oy | 8500721 11,717,257 | 20,300,978 | 3165637 | 3765674 | 6931311
& FARRMESR(ELW)
orsz Y sy RIH
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zHems | 201 | 2 6 0 633 0 0 0
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e orsH ROk
zo A2 H zo AR 2
0154 | 2 5 0 5 5 0 5
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agems | | | 2 0 0 0 0 0 0
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S| sy RIH
zg = 5 zo AR H
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20154 | 2 o1 13 % 19 13 2
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