DAILY SIGNA_L FRk28458 198 (K)

§ 5/19 DOARETIHBIFA EHNKRERHK S TELO120-327-017
SEFFHRDEMERIES KA A152063k9,000{8 M
AEHDEBEI—I/ILONYIITA0070%DHEMSIREY ., FDEIT ENBARBE| A D788 #FER R | FREXTEE
A0.070~ A0.040% DL THBIEN Tz, BIBICASTEH. HED 8:00 - - 2,069,000 [+2,069,000

KEFEDLT . ZOEESIFf=,

(B 4B )

EEEEE HEEFHE LHELETHE 5/19 QF REE
5/19(K) 5/20(%) 5/23(8) 5/24(:K) 9:20
5 A200 A 400 +0 +0 J—F*R
B A 28,700 A 19,700 A 8,000 +1,000 11:50
BAE A 28,900 A 20,100 A 38,000 +1,000)| EME#HFEHE#E(5/19-5/20)
TR EY ZA—k ToF ZA—h TR ZA—k IR RE—F A0.600% £HY 148(8
EREA +12,600
EEEHESEA 12:50
EEERE J—FR
HBIBR(KE) 13:00
HiBIER(EE) A5200 +5,600] HBEREEKEESRD
CPEX% (5/23-6/6)
CPEEA A200 A700 +4,000 0% £HY 5,5911&
HEEEA 13:50
ETFEA +100 EE W 5E##5(5/19-5/20)
J—REITEA A0.600% £Hy 10{8
WK SRR IR
BH
EfEHTHE +200 A200 +200
REEBREIEXIE
BEHENXE
=T A29.100 A 7,900 A 3,600 +1,000
[ SEREEEe 2,793,000 2,785,100 2,781,500 2.782,500]
2FEEEEES 2,521,400 ERBERIRSHTHE HBERAIE) 0
HHETE 2,030,700/ —# R J—FR J—AR HBER(ER) 58,409
R IBAE 2,011,800 EEER %L 0
7 T 271,600 CPEH% 0
BT D= 96.0% AR AR 63,410
I Fiy 12.9% F AR A 7,900 FEGAE R A3600| FEGAE R +1,000(| 45 S BREEES S 18 3,144
EFSES 83.1%| BIEGSA 2785100 LIBRIA  2.781500] LTARSA  2.782500 Do/ —FiEm |
4 EAHHOMEEHFEEER 2,132,500 T-BillD AL R (EL3E)
5/20 LIEDRKYIEA I TEREZEYME)FES) 84,400 (B%)AIRB/SEHifu: kM) | 14EREMRE|15EXKEHE| 5/10 AfLB| EIE |[S&FE|FHFE
5/20 LIFBEDOEYEAHI CTHEYARE(FEY) 3,100 EHEE 202 282 312 5/19 [ 609 (3M)[-0.2405%|-0.2489%
CP% 2.2 2.2 1.9 5/18 | 608 (1Y)]-0.3152%|-0.3251%
T/N T+2 HEZE 3.2 3.2 3.2 5/12 | 607 (3M)]-0.2204%| -0.2313%
#iH |[2—0of [ CPIE% | L7RG.C ETF 3.8 6.9 7.8
H27— -0.010 - —0.100 -0.070 J—REIT 0.18 0.27 0.30 5/18 Da—)LHiEES@ETA )
EvE | -0.060 - 0.000 -0.055 BEHREES 25 31 32 At 59,954 -239
HEE - - - - EEE S 49 43 48 75 il 16,895 +2,158
ZRMmELEERT 300 383 415 E3El 43,059 -2,397
RIS 93 98 96|
5/18 B D VAR —_A—R (84 : M) [3879.500] LERES 178 253 281| T HEEARE
ZDELEE - FE EE 300 383 415| FEHIEESITIERFLBNSED
EIEEI—LL—ER ON TN SN W 2W 3W 1M 2M 3M 6M 1Y
=IE —0.086 -0.055 - - - - - - - - -
et -0.010 | -0.010 - - - - - - - - -
IEFE -0.058 | -0.045 - -0.045 0.000 - - - - - -
HRELAKR-L—b —0.069 -0.062 -0.085 | -0.091 -0.102_ [ -0.109 - -0.197 -0.208 | -0.215
§ 5/20 AO7—DFAREHFEERFE 5/20 OF E(ERN) 5/20 OFECGEN)
BEFEFILA0086~ A0.04% THBISNELS, 9:00 48 OERERBIFTERR(B R * 4RO HEERFEHHK
HBEFEARE/—FREFET S, 1430 4AD2EFEETLSEEERS)
BEEXAQHNBEARFHE BEEHOHAWLWLUUFHE
ENAA~E%E | LfEEE | BFEES | ATExH ON S1W S2W S3W S1M S2M S3M S6M S1Y
O] /—#~R A7900] 2785,100] +2,785,100| -0.086 | -0.070 | -0.070 | -0.070 | -0.070 | -0.070 | -0.070 | -0.070 [ -0.070
0.000 0.000 0.000 0.000 0.000 0.001 0.001 0.001 0.001
£ BEEESEIBEE) a—1=L7)| H£EEEESHIAGRE) L=y
HARE 47738 | FALEE | EALEE (oLt Tt iEsw| B HAR 17788 | IEHLEE | EALEE (oLt Fov-t|mek| B
2016/5/23 ~ 2016/6/6| 8,000 5,591 5,591 0.00% [Ex£#| - [4Bh[H2015/11/18 ~ 2015/11/19] 1,000 19 19 0.10% | 0.100%| - [#LEh
2016/5/16_~ 2016/5/30] 8,000 2,830 2,830 0.00% [AzeF| — [4LEh| |2012/6/5 ~ 2012/6/13] 10,000 | 12,400 | 10,002 [ 0.10% [ 0.100%|80.7%| 1.24
2016/5/9 ~ 2016/5/23| 8,000 2,880 2,880 0.00% [Ex£#| - [4Bh| |2012/6/1 ~ 2012/6/15] 10,000 [ 27,035 [ 10,005 | 0.10% | 0.100% [ 37.0%| 2.70
2016/5/2 ~ 2016/5/16| 8,000 1,780 1,780 0.00% [EzeF| — [4LEh| |2012/4/20 ~ 2012/5/1] 4,000 9,870 4,008 0.10% [ 0.100% | 40.6%| 2.46
2016/5/2_~ 2016/8/12] 15,000 50 50 0.00% |Emzer| - [f@h| KFEILEEHEHAR
2016/4/28 ~ 2016/8/9] 15,000 80 80 0.00% |Ex&f| — |fEh HARS A77-%8 E*Lgﬁ ?é*l,gﬁ oLt EHL-H x| (B3
s016/4/25 ~ 2016/5/9] 8,000 | 3,230 | 3,230 | 0.00% [@z=e#| - [##n| [ 5/19 ~ 5/26 [mgamEen 0.860% [@z2%| - [1.00
2016/4/18 ~ 2016/5/2] 8,000 | 3,210 | 3,210 | 0.00% |Ez£H #wEh| | 5/12 ~ 5/19 [BgEEn 1 1 0.870% [@z2m| - [1.00

AAEMIREREFICEHITIFREREBHELTHERLILDOTT  ABHNIREBDFEENETDLDOTRHYEL A BMTEHZOMBITIE, URINHVNET REISOVDTHOREKRE
[F. BERCBFOHEEERFICBVTEENSIIBMONLET  HiE WAESREDZ LI OVTHRIIT2EDTRHYFEE A, RHBSNZBROFTAZFSERRRDOIOTHY.
EfE. T2 HERIATILDOTRIEL SEFEEKERSNDIENBYET . FHEAREAMRK SN BREMHME ARMBRR(BE)HE 2435 MARSE BRESEHS



