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B i #A 5% A %
TH#EE ("RZ-F; He-F) 2018/3/20
A4y N # KK AR AV %3 e AFE
TF1806 96.675 0.171% 8,695 4,123 19,314 1,307
TF1809 96.720 0.176% 29 0 95 0
TF1812 96.865 0.311% 3 3 3 3
TF4&+t 8,727 4,126 19,412 1,310
T1806 93.225 0.382% 38,676 13,637 46,557 2,869
T1809 93.250 0.361% 235 78 763 66
T1812 93.305 0.258% 5 5 9 4
T4+ 38,916 13,720 47,329 2,939
B 4 5 R Iz AW K 2018/3/20
TF1806
e AR AL Z®EmEE | HA HH B E%)| IRR(%) | #AM £ A E
%JE | 160006.1B 2.75% 2019/3/17 | 955251 | 3.7500 3.0242 0.6650 | -0.0321
| 130018.1B 4.08% 2018/8/22 | 101.8501 | 3.7000 2.8643 0.6733 0.2735
=Jj | 150026.1B 3.05% 2022/10/22 | 96.8815 | 3.8000 2.7632 0.6240 0.0779
T1806
e AR AL ZEmAHEE | H9H HH KB E%)| IRR(%) | A £ A E
%JE | 160023.1B 2.70% 2026/11/3 | 90.8727 3.96 3.988 0.831 -0.2094
| 170018.1B 3.40% 2027/2/9 | 97.6592 3.89 3.0672 0.6925 0.1405
=Jj | 160017.1B 2.74% 2026/8/4 | 91.4063 3.955 3.02 0.6376 | -0.0018
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AP A943 B RIB T AT AT, K 8] 31X A3 8 09 0 7 05 B7 B M RAFAEATARIE, PR
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A R4 A
soAP | HArR | 2018/3/20(2018/3/19|2018/2/28 | 2017/12/31 | A T4 (BP) |MTDZ%E 4 (BP) |YTDZ 4 (BP) PR002-F %442k
1Y 3.31% 3.31% 3.23% 3.79% 0.16 8.44 -47.56 80.12%
Ey 5Y 3.68% 3.70% 3.70% 3.84% -1.63 -1.82 -15.82 75.81%
10Y 3.79% 3.81% 3.82% 3.88% -1.98 -2.94 -8.94 66.86%
1Y 4.13% 4.15% 4.18% 4.68% -1.59 -4.89 -54.89 85.57%
EF1%| 5Y 4.81% 4.83% 4.79% 4.81% -2.50 1.93 -0.07 90.82%
10Y 4.80% 4.83% 4.81% 4.82% -3.24 -0.97 -1.97 83.87%
MEAY
£ I i 2 - B 1 v EH# (AA) -BHF [ - % 1% (2018/3/19)
i i) 10Y-1Y | %% (BP) 10Y-5Y | %3 (BP) 10Y %% (BP) 5Y %% (BP) 10Y %% (BP)
2018/3/20 0.48% 2.14 0.11% -0.35 1.01% -1.26 0.98% 1.14 0.96% -0.50
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T % AR AE
TR E 14 X 3% = 28 X% = 63 X 1% = 11 23
#A Uen) [ AIFE (%) | %5 (o) [ FIFE (%) | #3x o) | FlE (%) | #x den) | #FE (%) |#&l (L)
2018/3/20 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 400.00
® A E
SRAT R A X =1 1 b ARAT A A LR P AT AT A S 1
B #7 R0O01 RO0O7 R1M SHIBORO/N [SHIBOR1IWSHIBOR1M| GC001 | GC007 | GC028
2018/3/20 2.62% 3.16% 5.18% 2.56% 2.86% 4.51% 3.50% | 4.00% | 4.13%
2018/3/19 2.61% 3.06% 5.14% 2.56% 2.86% 451% 3.64% | 3.92% | 4.35%
B 4L (BP) 0.34 10.21 3.44 -0.30 -0.20 -0.28 -14.00 7.50 -22.00
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