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WHusiu 10,000,000 17w SIEERRNBN] iShares 7-10 Year Treasury Bond ETF
(Bloomberg Code : IEF UQ Equity)
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85 34.40 aanide = HRAAULLNUINN aanide + Wusunaay = (Wusuanadu +
Wuau x aynusupy = HRAAULNUINN 10,000,000 x 100% | WamAUWNUTIN) —
(Fwudy/ 10,000,000 x ayWusune =0 | = 10,000,000 11 | L3usiu =
365) x dm9 [(34.40/35.40) x + 0 = 0.00 umn (10,000,000 + 0) —
5 90% x (85/95 - 1)] 10,000,000 = 0.00
aaniie = = -920,606.60 111 1IN
10,000,000 x | u5uiilueuel §
95 34.40 (544/365) x HRMAULNUIIA aantde + (Wusuanadu +
0.00% = aynusupy = HRAAUUNUINA HRMAULNUTIN) —
0.00 1w 10,000,000 x aywusupe = 0 WHusiu =
[(34.40/35.40) x +0=0.00 1 (10,000,000 + 0) —
90% x (95/95 - 1)] 10,000,000 = 0.00
= 0.00 un UIN
105 34.40 HRAAULNUINN aanide + (Wusuanadu +
aynusupy = HRAAUUNUINA HRAAUUNUTIN) —
10,000,000 x aywusupe = 0 Wusiu =
[(34.40/35.40) x + 920,606.60 = (10,000,000 +
90% x (105/95 - 920,606.60 110 920,606.60) —
1)] = 920,606.60 10,000,000 =
N 920,606.60 11
109.25 34.40 vim Knock-Out aanide + (WPusuanadu +
Event 57A1@1989g9 | HAAAUWNUIANN HAAAUWLNUTIN) —
nIUIaLVinAy auWusure =0 WU =
Knock-Out Barrier +97,175.14 = (10,000,000 +
97,175.14 un 97,175.14) -
HRAAULNUINN 10,000,000 =
aynusung = 97,175.14 un

85 36.40

95 36.40

10,000,000 x
[(34.40/35.40) x
1% = 97,175.14

N
NAAALLNUANAN aanide +

aynusuny = NRAAULNUINN
10,000,000 x ayWusune = 0

[(36.40/35.40) x + 0 =0.00 umn
90% x (85/95 - 1)]
= -974,130.24 1 n

Usundlueue

WRAAULNUINN aaniie +
aynusupy = HRAAULNUINN
10,000,000 x aynusuny = 0

[(36.40/35.40) x + 0 =0.00 umn
90% x (95/95 - 1)]
= 0.00 1

(Wusuanadu +
NRAAUWLNUTIN) —
Wudu =
(10,000,000 + 0) —
10,000,000 = 0.00
TR}

(Wusuanadu +
NRAAUWLNUTIN) —
Wueu =
(10,000,000 + 0) —
10,000,000 = 0.00
1IN
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UIN 974,130.24 unn
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Knock-Out Barrier + 102,824.86 = (10,000,000 +
102,824.86 un 102,824.86) —
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10,000,000 x
[(36.40/35.40) x
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N
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