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B it #3 5 A #

TH#HE (RZ-F; H-F) 2018/6/20
) &4 T2k PR AR 6 YA S0
TF1809 97.785 -0.240% 5,844 -684 18,585 126
TF1812 97.845 -0.270% 32 -24 346 3
TF1903 97.620 -0.505% 0 0 0 0
TF4&t 5,876 -708 18,931 129
T1809 95.045 -0.471% 42,141 -1,093 55,758 -387
T1812 95.145 -0.445% 79 -101 493 -2
T1903 94.760 -0.858% 0 0 0 0
T4+ 42,220 -1,194 56,251 -389

B fit # 7 5% 3% A3 K % 2018/6/20

TF1809
A N %E\' @ }Jiﬁé}—‘ NI 2 N 3
%9 & (%) 4 H ) HHEE%) | IRR®%) | Hah £ kE
%k 130018.1B 4.08 2023/8/22 | 102.8133 348 3.2773 0.8251 0.1844
KR 160014.1B 2.95 2023/6/16 | 97.5655 349 3.2075 0.7719 -0.0445
ey 3 180009.1B 317 2023/4/19 | 98.7666 345 2.2241 0.5446 0.237
T1809
" . ks e A vz A ;
FR K %) IR #H K& E%)| IRR%) | Wah £ rE
Y 160023.1B 27 2026/11/3 | 92.4857 3.7542 5.3954 1.2351 -0.5748
K 180011.I1B 3.69 2028/5/17 | 100.6587 361 3.3244 0.8279 0.0746
By 180004.1B 385 2028/2/1 | 101.8507 3.62 3.2179 0.8046 0.1442
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S | BIFE | 2018/6/20 | 2018/6/19 | 2018/6/20 | 2017/12/29 | B 4L (BP) | MTDE A (BP) | YTDE K (BP) [2002% 4 443
1Y | 328% | 322% | 328% | 3.24% 6.80 0.00 4.4 80.69%
i 5Y 3.46% 3.43% 3.46% 3.51% 2.57 0.00 -5.05 66.46%
10Y | 361% | 356% | 3.61% | 3.66% 451 0.00 573 59.38%
1Y | 391% | 38w | 391% | 3.90% 214 0.00 0.42 79.86%
BAF%| 5Y | 430% | 428% | 430% | 4.38% 2.03 0.00 -7.90 79.94%
10Y | 436% | 434% | 436% | 4.45% 2.02 0.00 -8.66 69.91%
AEAS
F B BB bamEe (AA) -BF B f%-£1£(6.19)
1] 10Y-1Y % (BP) 10Y-5Y | %4 (BP) 10Y %% (BP) 5Y T# (BP) 10Y T# (BP)
2018/6/20 0.38% 173 0.15% 1.94 0.82% 751 1.39% 147 0.67% -1.25
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201816120 70000 25 30000 210 0.0 000 000 0 600 0 40
B P m A £
BRAT IR 47 X o AT R A LA PR A7 A B S R
H R001 R0O07 RIM SHIBORO/N | SHIBOR1IW | SHIBORIM | GC001 | GCO007 | GC028
2018/6/20 2.69% 3.20% 5.23% 2.62% 2.82% 4.16% 364% | 455% | 4.88%
2018/6/19 2.65% 3.07% 5.34% 2.59% 2.81% 4.14% 408% | 4.00% | 5.00%
& (BP) 4.68 12.65 -11.41 2.90 130 1.30 -44.00 55.00 -11.50
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