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HABE | Shibor(%) | #kBk(BP) | iR | Shibor(%) | #Bk(BP)
O/N 1.8921 | A 088 3M 4.344 Y 0.24
1w 27198 | ¥ 520 6M 42862 | A 0.44
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009908 J99 () 5.159% 0. 02 1.822
010004 [20 (4) 5.019% 0. 119% 2.485
010103 |21 (3) 1.739% 0.574% 0.405
010107 |21 (7) 4. 789% 0. 00%| 13.674
010110 |21 (10) 4.39% 0.03% 5.827
010112 |21 (12) 4.39% 0.03% 5.923
010115 |21 (15) 2.519% 0.09% 1.058
010203 Jo2 (3) 4. 499% 0.054% 4.389
010210 Jo2 (10) 5.329% 0.03% 1.718
010213 Jo2 (13) 4. 91%| -0. 014 9.814
010215 Jo2 (15) 5.889% 0. 07% 2.025
010301 Jos (1) 5.859% 0. 014% 2.23
010303 Jos (3) 4.869% 0.00%| 15.386
010307 Jos (7) 4. 409% 0. 014% 2.729
010308 J03 (8) 4.754% 0.064% 5.805
010311 Jos (11) 4. 299% 0.034% 2.978
010403 Jo4 (3) 5.479% 0. 129% 1.395
010404 Jo4 (4) 4. 229% 0.06% 5.49
010407 Jo4 (7) 4. 219% 0.06% 5.742
010408 Jo4 (8) 5.889% 0.09% 1.896
010410 Jo4 (10) 4. 274% 0.00% 3.995
010501 Jos (1) 4.60% 0.03% 7.255
010503 Jos (3) 4.359% 0.00% 2.411
010504 Jos (4) 4. 70% 0.02%| 17.463
010508 Jos (8) 5.50% 0.154% 0. 715
010512 Jos (12) 4.889% 0. 03%| 12.967
010513 Jos (13) 4. 619% 0.30% 4.995
010514 Jos (14) 5.589% 0.199% 0.049
£ A &
120101 Jo1 9 %# 6. 77%] -0.034% 3.556
120102 Jo1= Bk 5.93%| -0.05% 8.948
120201 |02= Bk 6.034% 0. 11%| 14.814
120204 |02% X 5.964% 0. 09%| 10.041
120207 o2& 7) 6. 18% 0.06% 1.94
120303 |03 = ik 5.61% 0.01%| 25.677
120306 |03 & 5.71% 0.21% 11.03
120307 |03/ % 5.85% 0.36% 5.129
120309 03K = 6. 50% 0. 14% 5.984
120482 |0d4i@ A 6.53% 0.05% 6.34
120483 |04 & 4 5.95% 0.01% 6. 244
120503 |osim K % f& 6.10% 0.07% 7.411
120506 fos X & 6. 07% 0.09%| 12.419
120511 Jos 3 (1) 5.66% 0.23% 7.663
120512 |05 (2) 4.99% 0.42%| 12.663
120517 |05% (1) 6. 47% 0.05% 2.605
120518 |065% (2) 6. 34% 0.31% 4.605
120521 |os5[E M ff 6.31% 0.00% 7.778
120523 |05 & & 6.12% 0.17% 7.534
120525 |os5% & (1) 5.79% 0.25% 7.649
120529 losF & 5.23% 0.05%| 12.803
120602 |06 # 5.05% 0.00%) 18.332
120603 |o6ft F ff 5.19% 0.09%| 13.389
120604 |06 R (1) 6. 12% 0.09% 8.501
120605 |oe= bk ff 6.07% 0.02%| 18.452
120608 |06% & = 5.68% 0.01%| 18.359
120701 Jo7H# # (1) 5.48% 0.07% 9.219
120702 o7 # (2) 5.34% 0.08%| 14.219
126001 |065 & 6.025% 0.00% 3.962
126002 |o6 4k T.47% 0.03% 5.011
126003 |07= ik 7. 47% 0.04% 5.17
126005 o7 #] 6.20% 0.00% 4.323
126006 |07 & 6. 19% 0.01% 5.866
129902 |98t (3) 6.23% 0.03% 1.877
129903 |99 = f 6.88% 0.05% 2.658
111015 Jo1= 0 6.50% 0.01% 3.948
111016 |01/ # 4.28% 0.54% 1.038
111026 058 %% 5.67% 0.01%| 12.586
111028 |o54 % 5.72% 0.50% 4.151
111031 |o6% A 5.92% 0.15% 8.482
115002 |[@ % ff 1 8.22%] -0.02% 5.796
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010011 o1 f& 11 4.67% | -0.06%| 13.904
010014 [01[E f& 14 3.904% 0.20%| 1.038
010209 [01[ FF 09 5.924 0.18%| 0.748
010221 o1 7 21 4. 574 0. 37%| 24.126
010306 [013* H 06 4. 014 0. 00%| 0.942
070001 oz 01 4. 804 0. 77| 4. 304
030001 03 01 3.994% 0. 014 2.23
030002 03 02 4. 514% 1.63%| 5.364
040008 o4 08 3. 914 0.08%| 1.896
040705 o4 03 % 5.524% 0.37%| 7.082
050012 o5 12 4. 714% 0. 00%| 12.967
050013 05 13 4. 19% 0.02%| 4.995
0501046 |05 ERT 5.04% 0. 914 0.4
050207 |06[@ FF 07 4. 024 0. 594 2.51
050208 [06[@ JF 08 4.52% 1.52% 2.51
050223 |06[@ I 23 5.084% 0. 00%| 13.005
050224 06[@ I 24 4. 394 0. 00%| 8.047
050408 05 038 3.834% 0. 014 0.63
050412 067 & 12 4. 054 0. 04%| 0.811
050414 065K & 14 4.05% 0. 12%| 0.945
050416 064 & 156 5.964% 0.04%| 0.986
058031 o5 m & 1 4. 534 0.87%| 8.033
060017 [06M 7 3.94%| -0.16%| 1.885
0601089 [06£ 47 = & 89 2.92% ] -32.06%| 0.025
0601091 o6& 47 = 38 91 2.89%| -93.35%| 0.038
0601096 [06 = B 96 3.33%| -35.474% 0.082
060208 06[@ JF 08 3. 714 0. 094 5.49
060218 [06[@ ¥ 18 5.97% 1.14%| 0.751
060225 |06[@ I 25 3.524 0. 01%| 5.904
060229 [06[@ I 29 5.674 0.01%| 5.986
060307 [063* H 07 4. 054% 0.06%| 1.022
060405 06 05 4. 414 0.02%| 5.578
060413 06 3. 674 0.67%| 1.953
068007 06 G 4.20% 0.51% 8.225
068019 06 4. 46y 0.92%| 8.408
068039 06 i 5.694 0.00% 8.841
0700002 |07 oz 4.77% 0.00%] 14.808
070001 o7 01 3.70%| -0.35%] 6.195
070002 ot 02 3. 664 0. 18%| 0.296
070009 o7 09 5.53%] -0.11%] 0.545
070012 o7 12 35.50%| -3.864%] 0.164
070014 o7 14 5.90%| -0.55%] 6.737
070015 o7 15 2.32%| -15.64%] 0.025
070016 o7 6 35.66%| -0.09%] 0.795
0701001 |07k 01 35.55%| -27.054%] 0.104
0701002 |07k 02 3.18%| -20.74%| 0.1921
0701004 |07k 04 3. 64%| -18.674 0.14
0701006 |07k 06 5.64%| -16.00%| 0.159
0701009 |07k 09 2. 97%| -13.98%| 0.178
0701010 |07k 10 4. 374 1.o6%| 2.184
0701012 Jo7k 12 4. 7au| -10.16%| 0.189
0701013 |07k 13 3.51%| -o0.49%| 2.203
0701015 |07k 15 5.68%| -8.58%| 0.255
0701018 Jo7R 18 3.66%| -7.79%| o0.274
0701019 |07k 19 4.38% 1T.05%] 2.279
0701022 |07k 22 35.51%| -6.890%| 0.293
0701023 |07k 23 3. 344 0. 00%| 2.299
0701026 |07k 26 5.544 0. 09%| 2.318
0701029 |07k 29 5. 614 0. 00%| 2.337
0701032 |07k 32 3. 494 0. 00%|] 2.356
0701035 |07k 35 5.48% 0. 00%| 2.375
0701053 |07k 53 4.92%| -2.34%| 0.504
0701081 |07k 81 3.90%| -1.60%| 0.677
0701084 |07k 84 5.92%| -0.81%| 0.696
0701094 [07R 94 35.90%| -0.66%| 0.753
0701099 |07k 99 2.94%| -9.81%| 0.027
0701124 |07k = 124 4. 004 0. 00%| 0.984
070209 [o7@E FF 09 4. d42%| -o0.01% 9.54
070211 [o7@ F 11 4. 948 1.30%| 4.584
070213 [o7@ 5 13 4. 314 0.87%| 0.619
070216 [o7@ 5 15 4.48%| -o0.01%| 9.729
070216 [07@ It 16 4. 354 0. 00%| 6.756
070223 [o7@ 5t 23 3.89%| -0.22%] 0.967
070305 o7 05 3. 674 0. 00w| 1.489
070306 o7 06 4.08%| -0.59%]| 4.542
070309 o7 09 4. 604 T.1o0%| 1.712
070310 ot 10 3. 934 0. 00| 2.759
070311 o7 11 4.56%| -0.09%]| 4.808
070406 |07/ & 06 4. 364 0. 00%| 6.471
070412 [0T4R A 12 3.994 0.14%| 0.674
070413 0T & 13 4. 764 1,174 2.721
070414 JoTR E 14 4.354 0. 764 174
070415 0T H 15 4.00% 0.35%| 2.778
070416 0T E 16 4. 164 0.00%| 1.866
070417 JoTR B 17 4.53% 0.55%| 2.888
070418 0T H 18 4.20% 0.12%| 0.929
070419 J0TR H 19 4.83% 1.048 4. 94
071304 074 § 02§ 5.324 1.13%| 4,737
071502 Jor=x 2 5. 174 0. 01w| 9.977
078004 [o7t 1R & 1 5.704% 0. 00| 9.219
078027 fo7= bk 5.024% 0. 14%| o9.578
078058 07 % i 5.47% 0.26% 9.816
078069 0T % & 5.94% 0.04% 9.962
0781002 07 % 4% CPO1 8.08%| -36.624% 0.121
0781009 [o7H % # CPo01 6.13% | -22.064% 0. 14
0781021 |07 B B CPO1 4.00% | -13.38%] 0.181
0781029 [07T# R CPOL 3.91% -1.19% 0.255
0781059 [07H Bl CPOL 3.75% 0.644% 0.342
0781064 [07TH M & CPO2 3.584% 0. 00%| 0.353
0781067 [07 CPO1 5. 994 7. 524 0. 37
0781073 [o73b M cPo1 3. 944 0. 00%| 0.389
0781075 fo7 CPO1 4. 064 5.964% 0.4
0781086 [07 CPO1 3.33% 0. 01| 0.447
0781087 [07 FO1 5. 634 0. 01%| 0.4d58
0781096 [07TH ¥ i5 CP0O2 3.754% 3. 79%| 0.485
0781100 [07% % & CP02 3. 844 3.26%| 0.515
0781102 [o7d CPO3 3. 644 0. 02| o0.518
0781108 [o7}ff B & CPoO2 3.78% 4.48% 0.534
0781113 [07[ & & CPo2 3.809% 0.10% 0.553
0781156 [07% B CPO1 4.09% 0.684% 0.696
0781166 [07% JECPoL 4. 744 1.46%| o0.718
0781168 |07iT 4 CPO1 4. 71% 0.09% 0.729
0781170 |o7dk ¥ T cPo2 4.95% 0.144% 0.737
0781174 |o7i# T ¥ CPO1 5.40% 0.20% 0.499
0781178 |07 CPO1L 4.534% 0. 00| 0.764
0781183 [07[E @& & CPo1L 3.864 0. 01%| 0.608
0781185 |o7H ¥E f# CPO1 5.40% 1.08% 0.773
0781188 [07= — CPo1 5. 304 0.02%| o0.784
0781195 [07% & CP01 5.2094% 0.03%| 0.808
0781197 [07¥ % cpoi 7.194% 0.90%| 0.822
0781200 |07H # % CPO1 4.55% 0.00% 0.83
0781207 |07} W CPolL 5.954% 0. 74%| 0.871
0781208 [07P8 & CPO1 5. 484 0. 00%| 0.879
0781214 [07TH B 7 CPO1 4.33% 0.00%| 0.882
0781224 |07/ 3 CPO1 6. 414 0. 144 0. 94
0781229 (07K K CPO1 6.36% 0.28% 0.958
0781239 |07 B S CPOL 5.76% 0.01% 0.984
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204001 |GCOO1 1.255 -0.36 2660800
204007 |GCOOT 1.8 -0.74 4021400
204028 |GC028 3.99]| -0.015 731100
2= 7=
$R 17 18] [ 14 471
2 A | Mo o) | ) | s (E )
ROO1 1.89 1.8963 129930. 23
ROO7 2.6 2. 7059 84444.37
RO14 3.17 3. 1628| 22572.06
RO21 3.45 3.477 4843
R1M 4.05 4.05 50
R2M 5 5.4521] 1343. 16
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019711 07E i 11 [98.844 |98.722 98.844 (0.000 0.000 98.844 0.000 0 0 0 3.9886 4.0385 0 0 0 0 0
019714 O7E % 14 |97.622 [97.623 97.622 [0.000 0.000 97.622 0.000 0 0 0 4.3089 4.3087 0 0 0 0 0
019716 O7E % 16 |99.385 [99.384 99.385 [0.000 0.000 99.385 0.000 0 0 0 3.7046 3.7071 0 0 0 0 0
019717 O7E %17 |98.650 |98.650 98.650 [0.000 0.000 98.650 0.000 0 0 0 4.3056 4.3056 0 0 0 0 0
122000 07k ® i [99.000 |99.735 99.000 [0.000 0.000 99.000 0.000 0 0 0 5.4796 5.3824 0 0 0 0 0
122001 07% T 5 [100.000 |100.000 [100.000 |0.000 0.000 100.000 |0.000 0 0 0 5.7668 5.7669 0 0 0 0 0
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& B B % X AR 0o x A0 (B EPNIE 3 1 EPNEEEE - R z % 0 (# EENE EENETE
‘ (% B B M %) i) (F ) £ (%) 5B W B ) (F ) E (%)
0 7 07H f& = ® O & 0 000 4.0 B &5 % * .900 000 . 7
0 7 07H f& A B E = 0 000 4.0 = H/ O & .900 000 . 7
0 7 07H f& B & 8 % 0 000 4.0 A B E* .900 000 . 7
0 7 07H f& I R & % 0 000 4.0 I R & % .900 000 . 7
0 7 07H f& B F T * . 0 000 4.0 AT F .902 000 . 6
019711 07H f& 11 T T # 98.660 5000 4 .0661 WOE O OH 98.902 5000 3.9668
019711 07H & 11 B £ ¥ * 98.659 5000 4.0665 kKT F 98.902 5000 3.9668
019711 07H & 11 AT F 98.659 5000 4.0665 L 98.902 5000 3.9668
0 7 07H f& WOHE O H . 000 4 .0 B X 2 % .90 000 . 4
0 7 07H f& kX T F . 000 4.0 B E & % .90 000 . 4
0 7 07H f& = & FF . 000 4.0 kT T F .90 000 . 4
0 714 07H f& 4 B 5 @ % . 0 000 4.3 B X 8 % .86 0 000 4 . 6
0 714 07H f& 4 B 5 ¥ * 7. 0 000 4.3630 WOE O H 7.865 000 4 . 67
0198714 07H @ 14 =OE T F 97.320 5000 4 .3630 B & & ~ 97.880 5000 4.2641
019714 07H @ 14 = & F 97.320 5000 4.3630 = E I F 97.880 5000 4.2641
019714 07H @ 14 B & 8 % 97.300 5000 4 .3666 = & X FH 97.886 5000 4.2630
0 714 07H f& 4 WOH O H 7.300 000 4 . B R T 7.91 000 4.257
0 7 07H f& B £ T % .4 000 . B & 3 .57 000 .467
0 7 07H f& #H W T F .4 000 . W T 3 .57 000 467
0 7 07H f& = & R F .4 000 . = & X = .57 000 .467
0 7 07H f& B F .4 000 . = I & .57 000 .467
019716 07H @ 16 B A w ¥ 99.499 5000 3.5666 B A ¥ 99.576 5000 3.4672
019716 07H @ 16 B £ 2 % 99.499 5000 3.56686 B X 2 % 99.576 5000 3.4672
019716 07H @ 16 T T % 99.499 5000 3.56686 kT T % 99.576 5000 3.4672
0 716 07H f& 6 WOH O H 499 000 . 6 WOE O H 9.576 000 467
0 717 07H f& 7 I R U * .880 000 4 3 I R B % 9.310 000 4 . 4
1 000 07 K B B £ ¥ * .700 000 0 B &5 % * 00.180 000 1
1 001 078 T & & X F .200 000 5 & X F 00.680 000 5

A6

BERXSRMK

Iy 2 22 R 3R 7E
AL EHEERKATER

OWYEE BT

M1 A A T, |ﬁ
A E K 5 (A ! ’
WA A AR AT 1) B ) R ! il
) 17 Bp Al 5 & v & =
H) T 2 244 =
EALAH L 218 Lt { g
10-2 #) £ %4 ) £ 56BP, L
AR R RAK L Y A A
T T 40BP, HAF
6 A 21 BREA134BP THRT —45 %, T34
ST FRE AR FE R A R A R I e I
%o, RERAAKBERBEBBOALERN RS
L AR R Al 2K T AR A 22 0 KR A 69 S 34K

% B AR £ X F P AZ D DK R R W&
o -Famfe 24 £ B A 2005 SRR TR — AL
%) 2007 47, £ 10-2 #) £ (¥A LIBOR3M Z #
) o & Ay ) AR E A —4BP, B AL T Kb
BB I E ; B AN 2006 FR I — HAF L3 I
J£ 3 10-2 A £ (VA EURIBORG6M Z #:4) %
KA RE)KARE S 2BP, FRE A LM AR B ERE
P16y £ Z R R AT HRFHINAZFFFSE AN
PAF BRI R AR, T TRAFT =695
Rigz) Aady TH P RR LS BB T LI, T
;T RGBT T, Rl A FmE A B0
e E ) mE %A e A IR — AT
T BB F G IR LR

X P8 B BT E A BT AL R AR, AR 2w
= ,2008 4 GDP 3 K F 2418 2007 4 T A & B
A, Aoy T v eg A Z) AR BT R A S R AT
89 F L5 3B I IR A AR AR T KRR AR A
AR R Hve CPl k40 B4, 12215 Rk
CPI 2R EAEZ | # 55| BUF T T % = W #6185 Ik 69
), TR R IR I e S AT U2 BT A S 69 AR AR SF
FAFEI G T T B % TR 2006 5 AT
EAPAT, M B EAR KA A AR T AL
Fmig BT 4R AR FE 2008 S — R A BRI 2
FAFHELS G, Rk E I E T ER YK
% By A AR — & R AR K ILE ) R
LA TG ARG T EH, —LRRILFENE
FR IR, AR AR R BRI AT AR K
FARE, R, XEREALFHE KA F LR
PFE (2R oW —AF R I £ 22 K
ANRPFRRATHGRADERBTELTY, E
U E R L6y e e R T A e AR A AR A e
KEREFEN,

WA R

TEHRELZITHRER

OFMIEE =EW

WEH, ATEIT T 1001770 1 ERAHREE &=
R G EERE, N 3.9933% , R R AT
R LA E Fh 2 FBERER,

TIHANLZR, REFRE S —2, X
EHRE X T H AT ERK s R B S BRI
A, kR T IIRRE T2 ERESNE
A A%,

FH, Sf7c@EsiERrs=oRsRZE T
A% 4, Hoh 7 REIWE 300 {276, HERAIR
2.5% ,28 KEE 290 127t , FFRAR 3.6% .

NEE RN RS2 Tl RS

OFmiE =EWH

VO) &k -\l B A BR T E A FMIE B FF
WERAT 5 {ZTTfEE.

AMHGAEHR 10 8, ZEHEEFZERN 6.02%,
RiEEfTEHET—DLIEH 1 5 shibor4.42%
TN EEARRIZE 1.60%HIE . ZBE RS TEE AR
NFEEETERE, AEIRAIE RSB AAA 4,
RAT ANIEMRE AN AA-2.

W _EE B 65 T ) O

FREFE&EEEZE
MBI EZ7#E8-101BP

ORNBE KT

L EFH _FIFEEEET 110.06 55, BHTE
i 0.07%. B ERIIZEE 20.18 1276, BiH]
JEAIED 17.9%. EHA 02 EfE 10).99 EE 8).21
57 (2 WA R,

FEEGRFIERES 539.83 12T, &ai ARG 0
88.04%., 5 IPITEHEARR AR A B NTEEREY R 1 A
7 REWE, 1 REREIEE R 122.576 27T, [F]
TR B S s 40.0%, Befik 1.255%, 7 RER
[BIE & RRRZ 416.855 127, [RIEFZRE & ks
18.5%, i1k 2.25%.

A B E I S A R & 6.6 12
7T, HH32 BRI R A2 9000 57T, 22 B 5% H
BN ERRE 5.7 1270, B2 _BJE R, e i
51 EH 07 B 6 ) YRS 99.401
TT, B HRANT 99.477 7¢, WM 28 10
BP;3 £ 07 EIfR 01 &ML 98.680 7T, i
PESEH AT 98.883 7T, XGHIINMNZEN 8 4~ BP;7
R/ 07 BB 04 B PESEIRNT 97.400 7T, It s2
R 97.850 7T, WGHIR M ZEN 8 1 BP.




