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2. BEMRK =(P3-P2)/(T2-T1)
P2 = \EHAE (front future) B R
P3 = =EAE (next future) B
T1 = A—EEHERNEIHE
T2 = EHAEREIHAR

3. IGERAKAT = EMEERH PREHE x 2.5% / 365, EEHAHPREERRE
BERBNREEESHNTEE,
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\ \ T
ReEE  EHEEE AEE T2-T1

B

=$11.25 x (3.944 - 0.88)
==
HE

=$44.37 - $9.76
=9$3447 (EHB)
2 x $34.47
Le&@
= $68.94
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0.72000-0.0036 = 0.7164,

BREENRRIAE = $68.94/0.7164
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BEERRE S =$19.80/0.7164
= A$26.13
MR = A$341.71
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BEME = $45/0.7164
= A$62.81
fRREEE =-1.19 x $50
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BERRRMESE =59.50/0.7164
= A$83.05
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BEREEFBH20EERADBRESY, FEIR, BREKAS$167.20,
ERIZETT LIBOR FI=E = 1.24%.

FEEE = 0.60%

HiSEZE = 0.1

REBRETRS, EFERFHERAEIT, RFHRERN0.5%NERE
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B

izRE =0.1x250
=$25
BEHIREE =25/0.7164
= A$34.90
IG & =$30 (B3&$15, FA$15)
BEIGHRSE =30/0.7164
= A$41.88
fRRREE =4 x 250 x 167.20 x (2.5% - 1.24%) / 360
=$5.85
hERRMESR =5.85/0.7164
= A$8.17
BEEE =4 x 250 x 167.2 x 0.6%~+ 360
=$2.79
LHEEEE =279/07164
= A$3.89
MR = TIBEEE +IG = A$34.90 + A$41.88 + A$8.17 + A$3.89
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BRRREEFEE H20EEEBRERFEL. KHASK (BFEX) , &
10:00B4 B8 ER 2 134460
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Bh%E =€20x 1
=£€20
REBRETR S, EREREERART, BIRERN0S%KEER
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0.62000-0.0031 = 0.6169,

nEME = €20/ (0.6400 - 0.3%) = 20 / 0.6169
= A$32.42

RRRMEE =7 x €20 x 13446 x (3% - (-0.372%))/360
=€176.32

BERRRMEE =£€176.32/0.6169
= A$285.82

AR A =A$141.19
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&, RANEREZXEA0.72000, RIZREEER, SEMEEXA0.7164,

BRHEIGHRE = $100/0.7164
= A$139.59
TIBEZE = $0.02 x 10 x 100
=320
BREMIBHE = $20/0.7164
= A$27.92
R A = A$167.51
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