RREAaTTI—L

l<11§1150)7*9 )=R=Z>

<11H12H HERAN

] el

2024/11/12

KAR—2OB%E. ABRZHIBYT BBENHD T, FEMISEMHIPE CBR LI,

6,707,600 | (10:10) EfEE A (1Y-3Y) 24/11/13 3,250 AL 9,804MF SEAL 3,253f8 MK +0.003% F15 +0.003% ¥4 95.5%
(10:10) EfEEA(3Y-5Y) 24/11/13 3,2508 FSAL 12,345(F SEAL 3,254 RIE +0.007% F15 +0.010% ¥&H 34.1%
<11812H98520 FREDOIRR> (10:10) EEE A (5Y-10Y) 24/11/13 3,750f8 JSAL 7,856 JEAL  3,756fF MK +0.004% FH +0.006% 3E5> 69.9%
9EF20 D HEEA R J—FR (10:10) EMEEA (10Y-25Y) 24/11/13 1,500 ISAL  3,765f8 B4l 1,51118 R +0.008% T35 +0.010% &9 32.8%
HERKXOHIEHEESRS | 5,464,200 (10:40) ¥ RILBSHE 24/11/14-24/11/21 AL amil AL 2mil B3 4.830%
aIHO HEYEESERS-) 5,465,400 (11:50) EfE#THHE 24/11/12-24/11/13 ISAL  5,76818 EAL 5,768f8 £EX -0.050% F¥5 -0.050%
HiE Y SRS RaI B -1,200 (13:00) H£BER(E)E 24/11/13-24/11/27  8,00048 F#l 13,0028 &AL 8,006F B 0.250% &S 61.6%
(13:50) EfEMEHIE 24/11/12-24/11/13 I5AL 0fF &AL 0fE
<11A12H 0 BRSERASEHER & SRR >
| BEEIOEE
HITHER +200
HEEER -6,500
BEEBELRE -6,300
| e REFAE <11812H ﬁz&ﬁggtﬁg_(t v JRIBERF R Z— b - #ENF T > RANIIBSERFAIE)
A% oo HBEER (LR EESH | EEEAFE(BE) EHTEESDEE YL LTITS AR — 3 V| #5CemsEsEasie
EERTHEE +5,800] -5,600 99,228 8,763 REARBLZEASHE | SHENZESSHE 899
PRIFRE S5t +200 10/30~11/13  8,007. |11/ 7(-1Y) 1,502 29,719 857,802 [11/18~11/18 93.
LEEFESER-Q [ -6,100 (11/13~11/27  8,006.)| 11/ 7(1-3V)  3,255.(12/ 2~12/ 2  1,712.|12/15~12/13 54,701.| 2/17~ 2/17 346.
1/ 5~ 1/ 6 10,016. |11/ 7(3-5Y)  3,255.| 3/ 3~3/3  6,793.| 3/17~ 3/17 64,498.| 5/17~ 5/12 0.
<11812H® ] RS> 1/ 6~ 1/ 6 20,014. |11/ 7(25Y-) 751.| 6/ 2~ 6/ 2  2,644.| 6/18~ 6/18 26,498.| 5/12~ 5/12 181.
LEESES (D+Q@) 5,459,300 1/10~ 1/10  20,011.|(1/13(1-3Y)  3,253.) 9/ 1~9/ 1  5,024.| 9/15~ 9/12  27,659.| 8/19~ 8/18 279.
EEEEERS 4,896,900 1/13~ 1/14  20,008. |(11/13(3-5Y)  3,254.)|12/ 1~12/ 1  2,464. 8/18~ 8/18 0.
BT T 4,896,900 1/16~ 1/16  20,009. |(11/13(5-10Y)  3,756.)| 3/ 2~ 3/ 2  17,922. |xmaEmesomssssens|11/17~11/17 0.
HBEiEAE 4,896,900 1/19~ 1/20  1,163. |(11/13(10-25Y) 1,511.) 6/ 3~ 6/ 3  3,160. | K RILBESMEIEA | 2/16~ 2/16 0.
JEEFERR S 562,400 12/ 412/ 4 3,325. 18NN
11/ 7~11/14 1.
<BE> HEEWLIES DR 59 %R |(11/14~11/21 2.)
SHEAPEAMEERE (B 4,035,500 FREEMIRESTIENR K LASR
SHEAPEAMEERE (FH) 130,200 12,4018AMN
BOERTE BER 100 12/ 4~12/ 4  3,325. SREMNGZEES A
BOERME (FH) 0 HBBR(EE) £FAL 3/ 4~3/ 4  2,097. 119,629
EFBEWR(%) 99.9 70,035 6/ 3~6/3 5,318. 1/30~ 1/30  47,268.
BEGEITE (%) 90.3 1/24~ 1/24  10,003. 9/ 5~9/5 1,661. 7/19~ 7/18  72,361.
M ERRIE 49.6 2/ 1~2/ 1 10,004.
2/15~ 2/15  10,004. EEERLEA N
<11A13H @ AR ETa S 1Y; 3/ 1~ 3/ 1 10,010. 0 EfF5R5 (K R ILA RFER)
| BREIETHE 9/15~ 9/15  10,005. 0
fich #Ei +100 10/10~10/10  10,006.
MHEER +1,300 10/25~10/25  10,003.
BB E +1,400 EEERESEARBIR)
| RUFETFEE 72 EEFRREANR 0
HAS® hin HEANLBRORIES £ 5l 0
EEEA +11,600 EEEAE(EEFAE) (B95K)
HBBER(L2E) -8,000( +8,000 0
CPEEA -200 EEmTES
E &G +5,600 5,768
SRIARSET +17,000 11/12~11/13  5,768. CPBAZE(BAIIX)
LEETES B [ +18,400 11/12~11/13 0. 0
<11A12H HERER g40)>
HiEER(2)EE| 99,228 [((PEEAFEE) 17,900
sasr(2)2A] 70,035 imsEAces)| 53,500
ETFEA%H EEERE 0
356,921 s BIBERIE 899
9% 23/10/ 4 701. HEEAZBE(BYIR) | [srzosiceE 119,626
<11513Ed)2|‘/\i§ > ETFEAZH(EEXE) 0 REEBTIE| 25,566 FHEH 0
—0) SREAISL S/ —A R 14,628 BiHiEm=iE(783,814 |EETIRAE 0
547Jk7 . 700BA) T WE 21/ 3/31 12, fHEA R G5 1,099,168 |EfEMTEAEG] 5,768
BRI —JLO/NIF+0.220%~+0.227% J-REITEA%E SHET) 0 [Exmck 1eg) 0
TOHEWHFIOD, 6,823 HAIREE G ET[1,009,168 [IRINEES 5| 5,768
HE 22/ 6/14 12, | xBESLEMORESEREE [ ZL31F 1,093,400
<UABHIFNZOF Ric & 5 AR EAS KR > MR EEBREHEEASPROR AR, BEA EXBAPRLEEEL O TRELTVET,
9207 D | HIRHEE AIHLE ETF-J-REITEAIG, BARBrEEOBAZRTLTVEY, HEER HEESRITE BHEMTED
AR SR BiE BESERA ROEMESIE. BENEAICL ZHDIDB 50, EMEOEHLIBTLH—HLELA.
+45.000 | 5,522,700 +63,400 <UNBLHDF—FHEREL — b (8ifi:%) >
+40,000 | 5,517,700 +58,400 NCD/CPIR%t (PFZ14TV TB7O 51k <11811H®MD1- »Fﬁtﬂiﬁgﬁﬁ ﬁF:ll
+35,000 | 5,512,700 +53,400 S/N +0.200 M| ------ 3M | ERAC +0.100 Re B
+30,000 | 5,507,700 +48,400 W | FEREC +0.200 [ 2M +0.344000 6M | ESAC +0.250 Hmi5E&st| 120,201 +2,111
+25,000 | 5,502,700 +43,400 W [ FESA +0.200 [3M [ ------ 1Y | EXAC +0.390 HEFE | 39,661] +2,395
+20,000 | 5,497,700 +38,400 | 1M | FE=AC +0.200 #EIBR 80,540 -284
+15,000 | 5,492,700 +33,400 <UALADI=IHBEL— FEREFRERLAE « L— b (HEi:%)>
+10,000 | 5,487,700 +28,400 ﬂ?‘aﬂﬂ 12 EFEEI-I BERLAKAL—F
+5,000 | 5,482,700 +23,400 =E | &% | F¥ |giAk| E | &5 | FH | siHE | F5E | 5iHE
+ 0 [ 5,477,700 +18,400 ZEY | 0.220] 0.300] 0.227] +o| [ | [------ 0.215] -0.028
-5,000 | 5,472,700 +13,400 A N N e N N I e 0.228]-0.009
-10,000 | 5,467,700 +8,400 o R I N N N
-15,000 | 5,462,700 +3,400 LER# [ 0.231] 0.390] 0.281[+0.055| | | | ------ 0.207 + 0
-20,000 | 5,457,700 -1,600 2BRIY | 0.285] 0.290] 0.286]+0.059| | | [ ------ 0.207 + 0
-25,000 | 5,452,700 -6,600 BEGEZ1 I R e R R 0.207 + 0
-30,000 | 5,447,700 -11,600 =L/ T R R — 0.208| -0.001
-35,000 | 5,442,700 -16,600 K a=L/1 I R T R R 0.251] +0.004
-40,000 | 5,437,700 -21,600 e/l T R D e — 0.314) +0.004
-45,000 | 5,432,700 -26,600 = e e e e e — 0.375| +0.009
AREEHITE IR Z B E L TORMERENTZHOTH Y . BRE|IORMSREITHE HOHW CRINET LI BENWZLET,

AEEHCRB SN TV DA, B TE 2HBRIICESSER SN L DTN,

FE LSRR (EE, CP%) & MHAVATF ) L7 0 BRI W22 <Gad, RO B W22 & £9,

FRIEL

% R AR

SRIKHEDOZALEIZ L VAR LT L. HENEL 2B EN01H
HEEEIE BRI E R (B4 #5245 MAHE

0 ET,

HASRIES S bl 2

Wkt 2 OIEMEM T L OMEEMZRIET 2 b O TIEH D £ A,




