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EREWHELE) 0.53bp F 3.4084%, 10Y HfE{GRUAELRE)-1.00bp F

3.5757%,
B 2: XRRE KSR

4.5000

4.0000

3.5000

3.0000

2 5000

2.0000
e e = R =
o 22 24 252 sz 85 3 3
S5 55 55 55555 99999 8 859 9
H ERR EBR EBE REBEREREBERREBRBRBRREBBE
——rh EE R EA SR 1 —— R EE R RA S B 2
—h EE R A B 55 —hEE R EA S 5

—— o B AR 10
HiEsRIR: Wind, SOEHASIRE & AR

10 FHIEF AU R EE-1.99p £ 4.1494%, EIFFEfFZ3050-0.99bp

Z 57.37bp.
3: 10 FHEFRERRNEFERHE

5.3000 130
5.1000 120
45000 110
47000 100
45000 =)
43000 BOD
41000 70
3.9000 &0
3.7000 50
3.5000 40

o e T T T o T e O T T T . T T T o T O T o T O O T O o

o] Lo [ o [ o [ o I s (R s | o [ s Y o [ o R | Lo [ o T o Y o R s (R s | Lo [ s |

e T TR R = S =S S - ST S =R =

2222232298853 348 099590959

e o e e e I

AR R REREAEEEREREEEAEEERRER

—hEEFEREM EE 1 ——EHF v EELY (5

HEkiR: Wind, JEHAGIH & &R



O LI A B4 T
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER &

1.2 =% IES
WEH £ 10 FHIE UGS 25N 0.7bp % 3.167%, R EZRH-1.7bp &

40.87bp.
. ==
B 4: EEBESEEMBPEFRZE

3.3000 200
3.1000 180
2.9000 150
2.7000 a0
2 5000

120
2.3000

100
21000
1.9000 =0
1.7000 60
1.5000 40
1.3000 20

2015-01-02 2016-01-02 2017-01-02 2018-01-02

— EEEEFEMEE 10— 10y
BUERIR: Wind, MIFHRESRFA BB

13 ARHILE
£ HARBHRENEE50p F 69119, £ A RN 2 5-84bp

% 6.9186,
5. ARMILR

7.0000

£.9000

6.8000

6.7000

6.6000

6.5000

£.4000

6.3000

6.2000
T £ 22 2 2z z2z 2 2222z 2z 2z 22 £ 2
2 22 2 £ £ 5 2 2 3 232 23 2 2 85 2 8
5 55 5 5 5 5 5 5 5 5 5 9 8384 349 89 g 3
FE R R R R R E R R BB RBRR®B@RR@H~B B R R
—&nAARMSEN —ERRARMAFEN —— =AARTEE

HEkiR: Wind, JIEHASIH & &R
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RITE R EMAZE 1D F5)-1.09bp = 2.388%, 7D Zx) 0.2bp =
2.6105%, 14D 5% 5.53bp = 2.6747%, 1M ZEEf-6.52bp = 2.9582%.
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ES

5 i—FHHIﬁ?,HHijJAf’]%D 10 FHEBIBEE HENEENNZELE)-0.12
B HI =3 5)-0.155 7T E-0.165 JT, 10 FH1

JTE 2.855 Jt; 5 FHIEfH

ERHI RN =T 5 0. 04 J£Z 0.005 It

&1 BERMATERNERER

E T Y
&4 EES TF BE [ 49F-1F| TEEE | 4% TF | TFREZE
IUE 2. 855 3.025 2.795 -0. 165 0.185 0.005 -0. 045
HE 2.975 2.95 2.915 -0.01 0.03 -0.035 -0. 005
BE) -0. 120 0.075 -0. 120 -0. 155 0. 155 0. 040 -0. 040

HEsRIE: Wind, SCOERERAR L A
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£ CTD

&’ 2: TS1812 FEBRTI &S
[FE] @ [sombdx MAMRIERAT] A8 [ e | £2 [ReE () |

#& 31 TF1812 jEERAI 32 &S

1 | 180015.1IB | 3.1999 1.7397 | 1.002 | 1.7092 [ 2.1295 | 0.1718 27.5

2 | 180002.1B | 3.1231 2.2795 [ 1.0111 | 2.178 | 1.7083 | 0.3092 3.6

3 | 170016.1B | 3.0939 1.7808 | 1.0069 | 1.7474 [ 1.0858 | 0.4072 29.8

4 [170023.1B | 3.0413 2.0301 [ 1.0105 | 1.9278 | 0.603 | 0.5162 6

5 | 150019. 1B - 1.8986 | 1.0023 - - - -
HIERIR: Wind, SIERERAF & AR

k4 T1812 FHRERTI RIS
[re]  fm Tsmbosk [mammlsans] am | o [ &% [&x@ @ |

1 160006. I 3. 5000 4.4192 | 0.9901 | 4.1532 | 3.3172 | —0. 0897

2 160014. 1B 3. 4698 4.6685 | 0.9978 | 4.3861 | 3.1528 | —0.0283 16

3 160020. IB 3.4100 4.8795 0. 989 4.6141 | 2.0798 0.125 1.5

4 180016. 1B 3. 3800 4.7397 | 1.0126 | 4.4296 | 1.0958 | 0.3795 17. 41

5 180009. IB 3. 3700 4.5096 | 1.0067 | 4.2099 | 0.4055 | 0.4766 24.9
BiRsRIR: Wind, SXIEERSTHT & B

1 180019. IB 3. 5800 9.8411 1. 045 8.3476 | 2.2914 | 0.2095 23.3

2 180011. 1B 3. 5900 9.5918 | 1.0562 | 8.0535 | 2.0648 | 0.2788 42.7

3 170010. IB 3. 6400 8.5534 | 1.0384 [ 7.3397 | 1.8474 | 0.2941 1

4 170018. 1B 3.6250 8.8027 | 1.0447 | 7.5724 | 1.7844 | 0.3052 23.15

5 180004. 1B 3. 6000 9.3014 | 1.0676 | 7.8652 1. 766 0. 3459 9.3
HEfR: Wind, JIEHAGIH & AR
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