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[k 2 4]
B fx A 5 A B
ITH &P (RZ-F; FHe-F) 2021/8/12
o) N TR K ha A& 3 AY: 4 H 4 VANG = oy
TS2109 100.790 0.015% 8,627 2,541 19,023 -1,689
TS2112 100.590 0.020% 2,754 1,540 10,258 1,062
TS2203 100.405 0.015% 30 -21 215 4
TS4& 7t 11,411 4,060 29,496 -623
TF2109 101.095 0.104% 15,895 -5,182 39,639 -2,610
TF2112 100.730 0.104% 7,800 -384 29,577 3,154
TF2203 100.405 0.110% 25 -67 263 5
TF& 1 23,720 -5,633 69,479 549
T2109 100.010 0.200% 53,305 -5,678 85,837 -8,282
T2112 99.625 0.241% 26,557 5,578 66,088 12,308
T2203 99.195 0.172% 75 9 565 -4
T4+t 79,937 -91 152,490 4,022
B i #7 75R 3% 5% K 2021/8/12
TS2109
= R 2D Zalksa® | A HH | ALEFE%)|[IRRG) [ AM £ | £ 2Z
Rk 200003.1B 2.24% 2023-03-05 | 99.6759 2.45 2.2284 | 02028 | -0.0003
ki 210008.1B 2.57% 2023-05-20 | 100.1481 2.48 1.906 0.1736 0.0587
= 200009.1B 2.36% 2023-07-02 | 99.7424 25 1.4046 0.127 0.0864
TF2109
F R K 25 Fwmilia® | 2HA | dEFE ) | IRR%) | MM £ | K £
= Ak 200013.1B 3.02% 2025-10-22 | 101.2757 |  2.6925 1.7939 | 0.1682 0.1049
Kk 180028.1B 3.22% 1900/4/11 | 2.6888 1.4441 0.1362 | 0.1548 0.1922
=Y 3 190007.1B 3.25% 2026-06-06 | 102.3548 2.72 1.4063 | 0.1309 0.1629
T2109
F R X A5 FwolaF | 2HA | I E ) | IRR%) | MM £ | K £
® B | 2000004.1B 2.86% 2030-07-16 | 98.8707 3.005 34137 | 03058 | -0.0493
k| 2000003.1B 2.77% 2030-06-24 | 98.3344 2.985 1.7414 | 0.1554 0.0944
=k 200006.1B 2.68% 2030-05-21 | 97.6987 2.98 1.2557 | 0.1116 0.1287
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ER-S & 1
A%t A %
oA AR 12021/8/12]2021/8/11| 2020/1/23 | 2019/12/31 | B %4 (BP) | MTDZ 4 (BP) | YTDZ A (BP) | 20024 £ 45124
2Y | 253% | 2.51% 2.46% 2.53% 1.99 6.65 -0.02 28.40%
B 5Y | 2.75% 2.76% 2.82% 2.89% -1.42 -7.04 -14.41 18.50%
10Y | 287% | 2.89% 3.00% 3.14% -1.26 -12.29 -26.76 8.00%
2Y | 2.63% | 2.64% 2.80% 2.81% -1.58 -17.09 -18.20 6.10%
F i 5Y | 3.03% 3.00% 3.17% 3.32% 2.71 -14.05 -29.03 11.30%
10Y | 3.21% 3.24% 3.41% 3.57% -2.71 -19.87 -36.15 11.20%
F) £ A H
i 17~ & fix
E B 7 B A PR R
(AA) -EIFF 2021-08-12
\ %A T 7 7 A
YR ey [ e [ MY e [ Y e | Y] e
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TRE W 14 % 5 284 51 16 NLF 27K EE
B [AE (%) | Bk [FE (W) | ik [AE (W) | Bk [HE (0 | &am | MIF
2082 | 100 | 220 100
R P HAE
N . N . i KX E 1%
A7 R 7 K9 7 S P AR T A A
e ROOL | R007 | RIM | SHIBORO/N | SHIBORIW | SHIBORIM | GOOOL [ GCoo7 | GCozs
202/8/12 198% | 243% | 237% |  1o4% 215% | 230% | 201% | 2.14% | 2.29%
2020/8/11 206% | 216% | 244% | 2.03% 215% | 229% | 209% | 2.23% | 2.28%
AEM (BP) | 858 | 341 | -658 9.20 0.30 030 | -800 | -900 | 100
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