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FERY x (RZHER x (BE + IGHA): BAFA LERIGHENR
BEXRZHE MERIEMENER RS EXEENRS;
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FRERY x (RZHE x (BE - IGEA): BAFE _ HEREIGRE
ERSNEMERBEHENRER S TEREENR S

2. BEMAN =(P3-P2)/(T2-T1)
P2 = #THAE (front future) KY1EHE
P3 = BHAE (next future) IU{BHE
T = Fi—ERER G EIER A
T2 = FHAEMEIERA

3. IGREASHIAT = EZIHIE FRIE x 2.5% / 365 FEZIHI H PRIE R EAE
RN EEES4PRE.
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T1 M T2H9ZE =90K
P2 = 12470
P3 =12825
EEIEARTR = 12668.9
M8

fR&A%E

= $11.25 x (12825 - 12470) / 90) - (12668.9 x 2.5% / 360)
\ \ |
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EtE
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=$11.25 x (3.944 — 0.88)
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e
= $44.37 - $9.76
= $34.47 (ER)
2 x $34.47
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BARY
= $68.94
FAEBRETR G BEERHE A RT - R FHRERMN0 5% ENEIE

&-RUNE HER%0.72000- AIFIFREEER SEIMERS
0.72000-0.0036 = 0.7164°

HEBHPRRIERE = $68.94/0.7164
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HR EEFEmENGIF 4824 T
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T 1T
ME GHORE SHBE
= $225
REME = $225/0.7164
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FRRRA - 2x9.90
(FEHRER) =$19.80
HERRRMER =$19.80/0.7164
= A$27.64
LD ®S = A$341.71
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= £34.33
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=$59.50
BEREMEE =59.50/1.31
= £45.39
(HePf33.18AIGETEE 1(0.29 x 3) x $50 =
$43.50 »3AH(E = $43.50/ 1.311= £33.18)
“apg7s = £78.57
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2. THiGREEFIAE
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4. EHEE RMERE
Az

1. FREREE = FERE x (KWHER x XEHE x (2.5% +/- RITFIER))
/ 365

ggﬁg%ﬁ%" HESZ FERITFIZ (FIYILIBOR) ~-MNRIE B AT HE IR
1TFIZR
REEBSORZHIF
BRI E H2S0ERERA
EH1E5T LIBOR FIZ = 1.24%.
FHEEE - 0.60%

HIGEE = 0.1

EEBERETRH 8RB HEH AR T - R IHZE R0 5% W ENE R
B RINE BEXR20.72000° AIZIFERE R SEIFIERR0.71640

Ml

FETIEMAFEE

BIREEH FRMR BRIERR$167.20°

TiGEE =0.1x250
=$25
BEmIREE =25/07164
= A$34.90
IG & =$30 (BAA$15 - F&$15)
BHEIGHES =30/0.7164
= A$41.88
fRRRE & =4 x 250 x 167.20 x (2.5% - 1.24%) / 360
= $5.85
BERRRESR =5.85/0.7164
= A$8.17
faE& =4 x 250 x 167.2 x 0.6%~+ 360
=$279
BEEEE =279/0.7164
= A$3.89
MBpZs = TISEEE +1G = A$34.90 + AS41.88 + A$8.17 + A$3.89
gg + RERMER + 6 _ A$88.84
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1. PRRREEE = R X (MmN x RSFE x (BIEE +/- ARR)) /
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RIERFEC WTIRSHEXF X

BEHEESHORHHEF
BRERICHEAHE B 20ERESREERIMEL -LRA7R (BFEBXR) - 8%
10:00B5{BI&ER 2 134460

E#1 EURIBOR FIZE = -0.372%.
SETIERRIEAEMTA  FRAURENA4EE = B —E 2o
4ERE S
BEE =€20x 1

= €20

FEBREITR 5 BEEG HE AR - FHRERMN0 5% WERE I
B RINE BEXRA0.62000) BIFIGERE R SEINERS
0.62000-0.0031 = 0.6169°

MERE =€20/(0.6200 - 0.5%) = 20/ 0.6169
= A$32.42

RRREE =7 x €20 x 13446 x (3% - (-0.4515%))/360
=€180.48

BHEFERMEE =€180.75/0.6169
= A$292.56

FI AN = A$324.98
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RRICEFEE A 0FHIFATI$21.50 CALL expiry DEC IFE2E2H1F =
10017 =B R ZEHAE -
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HERgAS:
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HBEIGH®E = $100/0.7164
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=$20
HMEHIREE - $20/0.7164
= A$27.92
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