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& (RZ-F; He-F) 2019/1/15
&Y k& T R ARK Ho AFE
TS1903 100.460 0.015% 172 -16 971 -4
TS1906 100.570 -0.139% 188 105 16 0
TS1909 99.865 -0.424% 83 -123 0 0
TS4&+ 443 -34 987 -4
TF1903 99.545 0.005% 4,492 -730 16,723 442
TF1906 99.485 0.020% 2 0 99 1
TF1909 98.760 -0.749% 0 0 0 0
TF4 3t 4,494 -730 16,822 443
T1903 97.800 -0.026% 42 806 386 60,037 -458
T1906 97.725 -0.056% 328 27 2,820 199
T1909 97.610 -0.240% 1 -1 12 0
T4t 43,135 412 62,869 -259
B 4 8 5% IR A & 3 2019/1/15
TS1903
£ X A EalsE LR B | KEE®%)| IRR) | BAm £ LE
® & 180007.1B 342% 2020/4/12 | 1015267 2.7032 18271 0.2919 02329
K 180022.1B 3.00% 2020/10/18 | 100.6313 26227 1.7934 0.2789 01813
Zk 180002.1B 342% 2021/4/12 | 101.859 2.6108 0.6754 01148 04801
TF1903
%5 K ZalsE RN A | kEE®%) | IRR%) | MAMmE | A2
Y, 3 160014.1B 2.95% 2023/6/16 | 99.4122 30918 2.2969 0.3564 0.0962
K 180016.18 3.30% 2023/7/12 | 1015222 293 -1.9999 -0.3167 0.823
—k 180023.1B 3.29% 2023/10/18 | 1015893 2.925 -2.326 -0.3654 0.8702
T1903
5% K 2ol sk LR A | KEE®%)| IRRO) | MAME | A2
RA& 160023.1B 2.70% 2026/11/3 | 95.9027 33 1.7645 0.2611 0.1566
Kk 160010.1B 2.90% 2026/5/5 | 97.4207 33 0.9472 0.1424 0.3062
Zk 160017.1B 2.74% 2026/8/4 | 96.3465 329 0.9066 01338 0.2876
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HEGLS
it Bk 009015 | 201914 | 2018012031 201812131 AR (BP) MTDZ A (BP) YTDE 1 (BP) W05 EA Mk
2Y 2.60% 2.5%% 211% 2.11% 38 388 475 41.80%
By Y 295% 2.95% 297% 291% 0.2 -192 192 41.21%
10Y 3.14% 3.13% 3.23% 3.23% 0.86 482 882 41.06%
Y 3.06% 3.05% 3.21% 3.20% 102 -154 1545 39.54%
BF & Y 343% 342% 350% 3.50% 0.97 -1.03 -1.03 39.69%
10Y 3.56% 3.54% 3.64% 3.64% 200 -8.26 -8.26 38.87%
HEAS
fE B % BB PEHZE (AA) -BF Bfi-£17(1.19)
B 0v-2y | %4 (BP) 10v-5y | %a (BP) 10Y % (BP) 5Y %% (BP) 10Y %% (BP)
2019/1/15 0.54% -0.04 0.19% 0.98 0.42% 114 1.43% 2.22 0.42% 2.39
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TR @ 14X % @ 28X % & 3 47
Bk (L) [A1E (%) | #% (L) [#E (%) | #% (to) |[#E (%) |#&k (L) [MLF (L)
2019/1/15 800.00 2.55 0.00 2.70 1000.00 2.85 0.00 0
%P FHAE
AT ) R A7 X = b BARAT A AR B LA BT R AT KB 4 =
H 28 R001 R0O07 R1M SHIBORO/N | SHIBOR1W | SHIBOR1M | GC001 GCO007 GC028
2019/1/15 2.31% 2.79% 3.29% 2.25% 2.65% 2.78% 2.3T% 2.59% 3.14%
2019/1/14 1.93% 2.62% 3.23% 1.88% 2.63% 2.78% 2.35% 2.65% 3.21%
B £ (BP) 38.07 17.17 5.87 36.70 2.30 0.20 1.50 -5.50 -7.00
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