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EflsmmE, 1Y EGKEZEES) 0.12bp F 2.5092%, 2Y HIE R
ZAFRf) 1.51bp F 2.7176%, 3Y ERWEHZELE) 2.67bp = 3.0077%, 5Y Hj
E R mE L) 2.51bp E 3.1521%, 10Y EfEfRULEFRER) 2.57bp &

3.3772%.
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10 FHIEFF M F 2 R) 0.5bp = 3.8823%, EFFEFFIZLE-2.07bp =

50.51bp.
3: 10 FHEFREEEMNE FFEFRZ=
5.3000 130
5.1000 120
4.9000 110
4.7000 100
4.5000 90
4.3000 80
4.1000 70
3.9000 60
3.7000 50
3.5000 40

e T {57 [ 5 21 U UAC B 5 105 e [ J]-10Y-H i 10Y (FH)
ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg



O LW A BT
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER &

1.2 5 IES
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1.4 FEFI=R

RITERIF X EBFR 1D ) 22.02bp £ 2.6019%, 7D 3xf) 6.56bp =
2.6859%, 14D ZFxf) 21.95bp & 2.8817%, 1M ZFEf-8.92bp E 2.8268%.
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2.1 Rin=

5 FHAEMRAS E A4 10 FHEFRREHENEENNZETH) 0.04
JTE 1.99 jr; 5 FHAEREA BN ZE5)-0.02 ;tE-0.005 T, 10 FHIE
REAR IS EA N Z T 50-0.02 7T ZE 0.035 T

&1 BERMATERNERER

| nacorenn o | must exs)

a4 | 3% TZ RE |[SFTF| TERE | 2F7F | TERE

& 1.99 2.03 2115 =0, 005 =0, 023 0.033 0.08

pif | 1.9 1,99 2.11 0, 015 -0,03 0, 055 0,09

B | 0.040 0,040 0.005 | -0.020 0,003 =0, 020 =0, 030
HIERIR: Wind, SIERERA & &R
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2 £ CTD

% 20 TS1812 JEBRTI X &35

1 | 180015.1F | 2 8000 16048 | 1,002 | 1.6244 | 0.2413 | 0,253% ]
2 | 150019.1F | 2 7900 1BIST | 1.0023 | 1.7833 | -0.2243 | 0.2%31 2
3 | 170016, I8 | 2, 7730 16959 | 1.0085 | 1.6626 | -0.4343 | 0, 3443 :
4 | 180022, 18 | 2. 7700 1.9233 | 0.5999 | 1.8941 | -1.0357 | 0, 3544 15,5
5 | 130002 I8 - 2,197 | 1.0111 - - - -

kiR Wind, JIEHAGIRA B

#& 3: TF1903 JEERAI 32 8IS

160014, 18 | 3.3072 ¢.5836 | 0,998 | 4.302¢ | 3.933 | -0.1823 ¢
160025, 18 | 3. 2500 5.0033 | 0.9909 | 4.6067 | 30587 | 0,065 0.3
180016, 18 | 3. 1600 4.6048 | 10119 | 4. 3464 | 1.0966 | 0.9326 0.9
180023, 18 | 3. 1200 49233 | 10121 | 4616 | 1.1141 | 0.6879 22,92
180009, 18 | 3.1143 4.4247 | 1.0064 | 4127 | 0,929 | 0.7062 (A

HEfoR: Wind, JOEHASIH & ED
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& 4: T1903 FEERAI 3RS

1 | 170010,IB | 3.4600 | B.4B8D | 1.0874 | T7.3922 | 3.8713 | -0.1088 0.4
160023, 18 | 3.4B00 | 7.9699 | 0.9796 | 7.1819 | 3,436 |-0.2893 2.8
180019.1E | 3.4000 | 9,796 | 1,044 | B.2761 | 589105 | 0.0011 8.0
180004, 18 | 3.39%5 | B.2164 | 1.0861 | 7.TH38 | 2.9923 | 0.2433 42,1
170004, 18 | 3.4250 | B.238¢ | 1.028 | 7.1803 | 27189 | 0.2208 15,3

BIESRIE: Wind, SGEHISHT&

| e | |2
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RERBELHNRE. AMELRZEFRERMESHTRANTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



