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Change

Volume
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Short Position
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A00102 100央債甲2 12.33 14.30 1.0200 1.0200 1.0200 0.0200 +     2.000 A00102 100央債甲2 銀行 200,000,000 0

A00107 100央債甲7 13.04 14.85 1.0508 1.0508 1.0508 0.0003 +     2.000 證券 0 200,000,000

A00109 100央債甲9 4.80 5.01 0.6010 0.6000 0.6005 0.0002 +     10.000 A00107 100央債甲7 證券 200,000,000 200,000,000

A02101 102央債甲1 10.36 11.29 0.9010 0.9000 0.9005 0.1005 +     1.000 A00109 100央債甲9 銀行 300,000,000 0

A02102 102央債甲2 1.29 1.31 0.3320 0.3150 0.3184 0.0084 -      23.000 證券 200,000,000 500,000,000

A02110 102央甲10 6.59 6.98 0.7010 0.6925 0.6998 0.0047 -      45.000 A02102 102央債甲2 銀行 900,000,000 800,000,000

A03106 103央債甲6 6.99 7.44 0.7400 0.7400 0.7400 0.0006 -      7.000 票券 0 100,000,000

A03113 103央甲13 7.52 8.00 0.7710 0.7700 0.7705 0.1050 +     1.000 A02110 102央甲10 銀行 1,400,000,000 1,900,000,000

A04109 104央債甲9 3.63 3.71 0.5110 0.5090 0.5101 0.0252 +     21.000 票券 200,000,000 0

A04112 104央甲12 8.51 8.96 0.7410 0.7400 0.7405 0.0195 -      4.000 證券 300,000,000 0

A04114 104央甲14 16.09 19.08 1.2085 1.2080 1.2082 0.0073 -      4.000 A03106 103央債甲6 銀行 700,000,000 700,000,000

A05110 105央甲10 24.29 29.86 1.3855 1.3855 1.3855 0.0002 +     0.500 A04109 104央債甲9 銀行 1,050,000,000 850,000,000

A05111 105央甲11 9.60 9.95 0.7188 0.7150 0.7170 0.0030 -      18.000 證券 0 200,000,000

A92103 92央債甲三 5.89 6.40 0.6960 0.6940 0.6952 0.0398 -      22.000 A04112 104央甲12 銀行 200,000,000 200,000,000

B618B7 02台積1C 5.93 6.28 0.8005 0.8000 0.8002 0.6858 -      8.000 A04114 104央甲14 銀行 200,000,000 200,000,000

B95547 P04開控1 3.40 3.51 0.7000 0.7000 0.7000 0.7200 -      5.000 A05110 105央甲10 銀行 0 50,000,000

證券 50,000,000 0

A05111 105央甲11 銀行 300,000,000 500,000,000

證券 350,000,000 150,000,000

A92103 92央債甲三 銀行 800,000,000 1,100,000,000

票券 300,000,000 0

B618B7 02台積1C 銀行 400,000,000 0

日期: 2016/9/23 證券 0 400,000,000

債券

Bonds
存續期間 剩餘年限

與前一

營業日

比較%

總成交面額 總筆數 B95547 P04開控1 銀行 0 500,000,000

代號
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名稱
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加權平均
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Weighted

Yield

Change

%

Volume Count 證券 500,000,000 0

A00102 100央債甲2 12.35 14.30 1.0210 1.0210 1.0210 - 200,000,000 1

A00107 100央債甲7 13.05 14.85 1.0510 1.0500 1.0506 0.0001 -      600,000,000 2

A01102 101央債甲2 13.48 15.32 1.0630 1.0625 1.0627 0.0025 +     600,000,000 2

A02110 102央甲10 6.60 6.98 0.7000 0.7000 0.7000 - 300,000,000 1

A05101 105央甲1 2.29 2.31 0.3600 0.3600 0.3600 - 87,000,000 1

A05110 105央甲10 24.30 29.86 1.3855 1.3850 1.3852 - 450,000,000 3

A97102 97央債甲2 9.96 11.39 0.9055 0.9055 0.9055 0.0005 +     200,000,000 1

HB0401 104高市債1 3.50 3.60 0.6700 0.6700 0.6700 - 200,000,000 2

G189AN P05華銀2 9.37 9.99 1.2000 1.2000 1.2000 - 3,600,000,000 5

B618AY 01台積1A 0.30 0.30 0.3900 0.3900 0.3900 - 50,000,000 1

B903V3 01台電5B 5.86 6.17 0.7910 0.7890 0.7896 - 900,000,000 3

B903V6 02台電1B 3.51 3.61 0.6300 0.6300 0.6300 - 150,000,000 1

B94265 P05華航1 4.04 4.67 1.0800 1.0800 1.0800 - 200,000,000 1

B95547 P04開控1 3.41 3.51 0.6950 0.6950 0.6950 - 1,000,000,000 2

B98605 P05玉控1 4.89 4.99 0.7500 0.7500 0.7500 0 400,000,000 2

殖利率%

Yield%
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