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ITHHIE (REZ-F; HFe-F) 2018/8/20
) & K G A%, B AV &4 P oy NAIF 6
TS1809 99.215 0.076% 1,865 -6,694 3,172 199
TS1812 99.100 -0.071% 1 -7 4 -1
TS1903 98.990 0.000% 0 -4 3 0
TS4&+ 1,866 -6,705 3,179 198
TF1806 97.575 0.056% 1,763 -3,048 5,185 -702
TF1809 97.580 0.026% 10,225 -3,794 13,850 25
TF1812 97.620 0.005% 0 0 0 0
TF4&+t 11,988 -6,842 19,035 -677
T1806 94.630 0.153% 8,545 -4.310 13,875 -2,906
T1809 94.590 0.185% 37,184 -13,444 50,694 834
T1812 94.600 0.148% 2 -1 18 0
T4+t 45,731 -17,755 64,587 -2,072
B 45t A 5 3k 37 2L KR 2018/8/20
TS1812
o AL ZmiksE EEERa B KB E)| IRR®) | SaH £ * £
%JE  |180002.1B 3.56% 2021/1/25 | 100.7649 | 3.2217 2.1209 0.7167 0.4537
kB |170016.1B 3.46% 2020/7/27 | 100.5477 | 3.1614 1.462 0.4844 0.6532
=Jj& |170023.1B 3.60% 2020/10/26 | 101.0066 | 3.112 1.2992 0.4286 0.7549
TF1812
%9 ZHmiaE EIERE FH PEEFE%)| IRR%) | AN £ A E
%JE  |160014.1B 2.95% 2023/6/16 | 97.5948 | 3.4993 2.3572 0.7604 0.2095
kB |180016.1B 3.30% 2023/7/12 | 99.5067 3.41 1.2427 0.408 0.6769
=J& |180009.1B 3.17% 2023/4/19 | 99.2654 3.34 0.0934 0.0308 1.0115
T1812
595 ZHmikaE EIERE FH PEEE%)| IRR®%) | #AH £ A E
%JE  |170018.1B 3.59% 2027/8/3 | 99.1668 3.7 2.3894 0.7803 0.3904
kB |170010.1B 3.52% 2027/5/4 | 98.6667 37 2.0774 0.6689 0.486
=J& |180011.1B 3.69% 2028/5/17 | 100.4028 3.64 2.0458 0.6693 0.5391
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HREEY
p¥ ARk 2018/8/20 | 2018/8/17 2018/7/31 2017/12/31 BEMW& (BP) MTDZ 4 (BP) YTDZ & (BP) 20024 Z A3
2Y 3.06% 3.07% 2.92% 3.79% 3.84 3.88 4.75 62.37%
B 5Y 3.42% 3.39% 3.22% 3.84% 3.28 19.30 -42.66 64.37%
10Y 3.63% 3.65% 3.48% 3.88% -1.98 15.14 -24.81 60.98%
2Y 3.72% 3.71% 3.50% 4.75% 131 21.82 -102.85 66.43%
B 5Y 4.00% 3.94% 3.88% 4.81% 6.37 12.31 -81.08 63.37%
10Y 4.22% 4.21% 4.10% 4.82% 1.26 12.28 -59.84 62.19%
F £ A Y
F) £ & 1t B - B wiadg 24 (AA) -EFF 2 #7- % 17 (2018/8/17)
B 18] 10Y-2Y %% (BP) 10Y-5Y | &% (BP) 10Y %% (BP) 5Y %% (BP) 10Y %% (BP)
2018/8/20 0.57% -1.76 0.21% -5.26 0.59% 3.24 1.49% -1.22 0.76% -1.98
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AT H#ME
7R % E 14 X 3% = iy 28 R 1% & iy E B
B de) [A1FE (%) | #3 (o) [FA1FE (%) | #x (o) [#1F (%) |[#Fel (i) |MLF (e)
2018/8/p0 1200 2.55 0 0.00 0 0.00 0 0
% HEHAE
BT I R A7 X = b ARAT ) B b F B E P AT R AT X E =
0 #9 R001 R0O0O7 R1M | SHIBORO/N [SHIBOR1WSHIBOR1M| GC001 | GC007 | GC028
2018/8/20 2.68% 2.719% | 2.88% 2.63% 2.67% 2.68% 2.77% | 2.90% | 2.94%
2018/8/17 2.63% 2.70% | 2.68% 2.58% 2.65% 2.65% 2.79% | 2.85% | 2.88%
B %L (BP) 5.43 8.72 20.05 4.50 2.40 2.30 -2.50 5.50 6.00
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