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-0.23% -0.11% -0.23% -0.33%

FERTERLFRFESG R 22 8)

HiFE | Shibor(%) | B ¥ (BP) | #IR | Shibor(%) | # ¥ (BP)
OMN| 18086 |¥317 | 3M | 3.0017 | A 1.91
1w 2479 | ¥ 352 | 6M | 3.0493 | A 2.90
2W | 27211 [ Y765 | OM | 3.1406 | A 3.69
1M 2999 | A 260 1Y | 3.3003 | A 3.89

32 53 B A 25 04 35

| |§%§ﬁ4ﬁt Wﬁilﬂ%ﬁ
£ 54 E R B B (E i3
ERH

009704 |97 (4) -7.42%] 0.67% 0.29
009905 |99 (5) 1.99%] 0.26%| 0.247
009908 |99 (8) 3.08%] 0.00% 2.34
010004 |20 (4) 2. 78%| -0.06%] 3.003
010010 |20 (10) 1.69%] -0.03%| 0.482
010103 |21 (3) 2. 11%] 0.17%] 0.923
010107 |21 (7) 4. 08%| 0.03%] 14.192
010110 |21 (10) 3.50%] 0.07%] 4.348
010112 |21 (12) 3.64%| 0. 10%] 4.441
010115 |21 (15) 2.61%] -0.05% 1.575
010203 |02 (3) 3. 79%] 0. 11%] 4.907
010210 |02 (10) 3.10%] 0.02%] 2.238
010213 |02 (13) 3.99%| 0.08%] 10.332
010214 |02 (14) 1.64%] -0.03%| 0.425
010215 |02 (15) 3.18%| 0.12%] 2.542
010301 |03 (1) 3.28%| 0.13%] 2.748
010303 |03 (3) 4. 13%] 0. 11%] 15.904
010307 |03 (7) 3.32%| 0.02%] 3.247
010308 |03 (8) 3.84%| 0.07%] 6.323
010311 |03 (11) 3.30%] 0.00%] 3.4986
010403 |04 (3) 2.65%] -0.07% 1.912
010404 |04 (4) 2.88%| 0.03%] 4.008
010407 |04 (7) 3.21%] -0.06% 4.26
010408 |04 (8) 2.98%| 0.01%] 2.414
010410 |04 (10) 3.23%] 0.01%] 4.512
010501 |05 (1) 3.83%] 0.01%] 7.773
010503 |05 (3) 3.30%] -0.03%] 2.929
010504 |05 (4) 3.98%| 0.08%] 17.981
010505 |05 (5) 3.30%] -0.07%] 5.008
010507 |05 (7) 0. 68%| -0.88%] 0.148
010508 |05 (8) 2. 77%] 0.02% 1.233
010511 |05 (11) 3.40%] 0.10%] 3.414
010512 |05 (12) 3.83%] 0.01%] 13.488
010513 Jo05 (13) 3.62%] 0.04%] 5.512
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120101 Jo1 & % 3 4. 85%] -0. 08%] 4.074
120102 [01= B & 4.78%| 0.07%| 9.4686
120201 [02= B & 4.91%| 0.20%| 15.332
120203 JooF % (15) 4.57%] 0.00%] 10.436
120204 |o23 A 4.39% 0.01%] 10.589
120205 [0z 3 4.66%| 0.06%| 65.561
120288 |0o% 3% 4.28%| 0.o00%| 4.934
120501 |03 # 4.45%| -0.14%| 10.748
120503 [03= ik 4. 72%| 0.05%| 26.195
120304 |os@ M (1) 4.64%| o0.02%| 6.611
120306 |o3@ R (2) 4. 78%| 0.25%| 6.611
120306 |03% & 4.69%| -0.01%| 11.548
120507 |03 % 4. d0%| -0.08%| 5.647
120308 [039" 4 1 4.62% 0.29% 5.677
120509 |03 3% 4.66%| 0.25%| 65.501
120310 |03 @& (1) 4.50%| 0.06%| 6.537
120311 |03 & (2) 4. 66%| -0.1d%| 65.537
120486 |0d[E (1) 5.04%| 0.69%| 7.337
120488 |04 # % 5.12%| 0.92%| 7.867
120489 |odm M (1) 4.89%| 0.00%| 7.323
120609 |o5E W (1) 4. 75%| -0.d43%] s8.129
120610 |05 W (2) 4.68%| -0.d45%| s8.129
120516 [05% @& it 4. 72%] -0.22% 8.14
120528 |05t # 4.d42%| o0.12%| &5.603
120603 |06HK 4.25%| 0.06%| 15.907
120605 |06= ik 4.65%| 0.1d%| 18.97
120606 |06% T 4.20%| 2.00%| 5.992
120608 |06% & 3 4.50% 0.13%| 18.877
120702 |o7# # (2) 4.25%| o0.o01%| 14.737
126001 065 4 4. 64%| 0.05%| 4.479
126002 o6 4k 5.44%| 0.09%| 5.529
126003 |07% 5.25%| 0.09%| 5.688
126005 |07 # 4. 61%| 0.00%| d4.8d41
129302 |9sd % (3) 4.82% 0.12% 2.395
129903 [939= ik 1% 4.83%] -0.06% 3.175
129905 |98A 3 fk 4.08% 0.07% 0.299
111015 [01=tk 10 4.56%| 0.00%| 4.466
111018 o1/ # fk 4.36% 0.01% 1.556
111018 |oz® M 15 4.77%| 0.38%| 10.077
111019 o2/ # fk 4.63% 0.25%| 10.474
111020 |03 g 1 4.68%| 0.38%| 6.551
111024 |od#% A1 4. 09%| 0. 16%| 7.356
111026 |05& X% & 5.14%| 0.15%] 13.104
111028 [o54% % 1% 4.24% 1.56% 4.668
111034 |o6% # 07 4.50%| 0.19%| 4.575
115001 |40 3 1% 1 4. 73% 0.04% 5.518
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060415 064 & 15 2.54%[ -0.056% 0.016
0681083 |068E & 3 CPO1 3.21% 0.10% 0.022
0681089 [06% M CPOL 3.72% 1.34% 0.027
0681000 [06%F CPO1 3.19%[ -0.02% 0.03
06810092 (068 M CPOL 3.3b6%[ -4.57% 0.044
0701020 fo74 7 = 4 20 2.57% 0.22% 0.047
0681093 [06% % CPO1L 3.36% 0.58% 0.047
0701024 fo74 7 = 4& 24 2.43%[ -0.16% 0.066
0681156 [06K B CPOL 3.56% 0.73% 0.066
070403 074 & 03 2.79% 0.23% 0.077
0681102 [06% % T CPO1 2.91% 0.08% 0.077
0681104 [06] # CPOL 3.33% 0.53% 0.079
0601044 [0654 17 = 4& 44 2.46%[ -0.01% 0.101
0681107 [06dk M CPOL 3.06%f -0.256% 0.104
0681110 [06= 5 ## CPO1 6.21% 0.20% 0.107
0601046 (064 17 = 4E 46 2.87% 0.21% 0.121
0701033 fo74 7 = 4& 33 2.74% 0.33% 0.123
060406 06 R 06 2.73%[ -0.009% 0.134
0681162 [o6dk # T CPO1 2.87%| -0.57% 0.167
0681125 (0618 R CPO1L 4.01% 0.00% 0.175
0681145 [06F + J1 CPO1 4.81%[ -1.03% 0.236
0601064 (064 17 = 4F 64 2.72%| -2.00% 0.274
0601070 [064 7 = 4 70 2.79% 0.08% 0.332
060305 06 4 2.88% 0.12% 0.351
0601072 [06d 17 Z & 72 2.80%[ -0.02% 0.351
0601076 (064 7 = 4 76 2.82% 0.00% 0.408
0681193 [067% 4 4k CPO1 4.81% 0.03% 0.452
070301 07 W01 2.92% 0.00% 0.479
040217 04E F 17 2.87%| -0.48% 0.512
0681209 [06% CP0O2 3.27% 0.01% 0.518
0601087 [064 7 = 4 g7 2.95% 0.156% 0.523
06010096 [064 17 = 4E 96 2.96% 0.07% 0.6
0681239 [06% % T CP02 3.21% 0.04% 0.603
0501003 [o54 7 = 4% 03 3.00% 0.02% 0.63
0501008 [054 7 = 4% 08 3.02% 0.08% 0.649
0781072 [07E $5CPO1L 3.56%f -0.10% 0.652
0701004 |07 7 = 4E 04 2.98% 0.056% 0.658
0781013 |07 & CPO1 3.47%| -0.10% 0.671
0781019 |07k # # CPO1 5.80%| 0.17%| 0.696
0701009 |07 47 F # 09 3.05% 0.09% 0.696
0701015 |07k 4 B 15 3.08% 0.03% 0.773
0701018 |07k 4 B 18 3.09%| —0.03% 0.792
0701022 |07 4T ¥ #F 22 2.96% 0.00% 0.811
0701025 [07H 4T 5 % 25 3.09% 0.04% 0.83
0781076 [07% 3 i CPO1 3.4d%| -0.03%| 0.918
0781077 |07% ¥ CPO1 3.83%| -0.18%| 0.921
0781078 |07Fk H f CPO2 3.62%| 0.01%| 0.923
0781087 |07®% & CPO1 3.26%| -0.11%| 0.975
0781090 |07= ¥ CPO1 3.83%| -0.02%| 0.978
0781093 [07# 1 % CPO1 3.46%| -0.20%| 0.995
070302 |o7# # 02 3.25%| -0.03%| 1.789
040003 04[® ff 03 2.95% 0.11% 1.9132
0701010 |07 47 X & 10 3.0d%| -0.20% 2. 701
030001 03[ f 01 3.20% 0.18% 2.748
0701026 |07k 47 X i€ 26 3.95%| —0.03% 2.836
050207 |05 # 07 3.39%| -0.73%| 3.027
050406 |05%K % 06 3.40%| -0.02%| 3.071
030007 |03 {# 07 3.28%| 0.07%| 3.247
000007 |00 {# 07 3.12%| 0.31%| 3.334
030011 |03 ff 11 2.49%| -0.48%| 3.496
060208 06[E F 08 3.26%| -0.63% 4.008
040007 04/ ff 07 2.70% 0.00% 4.26
060410 064K % 10 3.49%| 0.25%| d.318
040010 04[E ff 10 2.90% 0.13% 4.512
070201 07 F 01 3.47% 0.00% 4.701
020211 02[F F 11 3.43% 0.25% 5.296
070001 07[E f# 01 3.85% 0.13% 6. 712
040705 043 47 03¢ 5.93% 0.23% 7.6
050603 05t 47 02i% 4.97% 0.29% 7.784d
050503 [05T 4 03 4.26%| 0.33%| 8.315
058031 05t & ff 1 4.03% 0.36% 8.651
068007 |06 & #l & i 3.99% 1.12%] 8.742
068038 06 & 3 #H {F 3.98% 0.01% 9.332
060016 06[E fff 16 d4.14% 0.15% 9.34d8
078009 07t & 4k ik 4.31% 0.00% 9.967
050602 05 47 02[F 6.24d% 0.2d%| 12.784d
058030 051 %% % 02 3.93% 0.00%| 13,455
050012 05[® ff 12 3.72% 0.00%| 13.485
0302160 (03 # 16 3.52%| 0.30%| 16.288
058032 05t {7 ff 2 4.40% 0.00%| 18.551
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[EES BE | 1] W % #(%) Uz 3 22 25 44,(%)
241 4.500 2009.04.30 481 0.005
3 4.500 2010.05.15 4.73 0.006
S 4.500 2012.04.30 4.72 0.005
10471 4.500 2017.05.15 4.79 0.004
3041 4.750 2037.02.15 494 0.005
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201001 |ROOT 2.4 0.6 3394
201008 |R0OO1 0.895 -0.36 542
202007 |RCOOT 2 -0.1 3217
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g A | deE A () | R (e) | R E (F T

ROOL 1.8 1.8064 112254.05
ROO7 2.55| 2.4664 51283.6
RO14 2.68| 2.7011 7029. 02
RO21 3 2.992 2179
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