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SoAhe 110 12 £ 089 A bh. BRE — % E R & AR, RACZ 46 4EE& 5K F 694
s AR AR B8 XAt B A Z d, IMF F b & 2019 S 2538 @ 74 LA £ 6.3%,
1 AFEH 6.2%, #2020 F¥i&FAHM 6.2% FIAZE 6.1%.

EAs: B BN S E S e Lk, Aam LA, ARK-ER =R, Mk,
HELE. KRFRWGEN. AR ZILPBREEE, BT ORI B4021LT, &
LB %I R K& EFRE N A 3300 B —4K, TAEALA 3000 & —2L,, @EE
&AL % , TF1904 % 3% 3877 1L3R, IH1904 % 38 2856 1-4%, IC1904 % 2 5311 1-4% .

Hft: A =B tg Tk, AR EF BT 2-5BP, |k ik, 2
W T RATIF LA T G HAE, AR ERKE R K. — BT HBAREE T RIE
RATE St Ao AARTEE &R T ARITET G H S UL AT BE TR
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BE)EFE £ i = PR B AMEx BoE HEw
IFFiE 4081.6 40814 4082.2 72053 27.2 0.67% 66575 -530
IHFE 2968.6 29634 2969.2 31193 3.8 013% 29749 -1527
ICFiE 5836.8 58346 58336.8 52852 316 0.54% 55072 -1093
+4i&E3iE 96500 96500 96.505 37246 -0.190 -0.20% 68364 1319
hi&EFiE 98.720 98695 98.720 7704 -0.070 -0.07% 18507 909
:’I%Ef:ﬁ 99,965 99960 99.995 09 -0.110 -0.11% 716 52
BERJE: wind. BT
= AKTH
[k ET%]
EX F:Fd K FE M AR AR (e ) B 3k k& 2 731
LIELRAE 3,240 3,803 5 0.16%
RAE AR AG 10,437 4,599 85 0.82%
B Ak AR 1,741 1,222 2 0.09%
000016.SH 2,968 723 5 0.18%
000300.SH 4075 2432 18 0.45%
000905.SH 5,858 1,691 10 0.18%
[ 4847 18] B 4 2) Ak 35 %]
1R F) &%) B ##(bp)

3m 2.1590 +0.17

ly 2.4664 -0.82

2y 2.7539 +4.59
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3y 2.9260 +3.26
S5y 3.2259 +6.36
Ty 3.3091 +2.80
10y 3.2882 +4.00
CERETIES
AR #) £ (%) B #% 2k (bp)
FRO01 1.8300 +39.00
FRO07 2.4500 -3.00
FRO14 2.5500 +5.00
Shibor O/N 1.7970 +36.90
Shibor 1W 2.4690 -1.40
Shibor 2W 2.4500 +7.20
ROO7(H AnAX) 2.4801 +12.31
=, BE&TR
[ %]

1. AR —E2F VSR E, AN EHKIEY 27 R EF A7 E WL 57012,

RitghA 25010, £ 6 FHHBKEE, 9 XA EME. Wind ZIELRT R

T
"F

, BRERA= (4A98), 21 RAB—ZEF R4+ 25799124, h—%KF b

Hoh, AR EIEK
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2. A3 AdmAdem X 53R ER ER. ey P IRAE BRI 8 A S
115 AL, Tk Rig EIF 91.67%. v o) B B8 R SE R A 2896.2 1L T,
BRER It 43.62%. BRI 3 A A RN 20641 1LHT, P PRAE BRI A RN
43.56 1L Lo M IAERR FA ERBAT BRI aht] F B & J 2438 3.

3. ABEZYR &8 KiKizik: BRYRR AL XIS L B AATIRE
EORIA £ UK BRAEAMER A AR, EEAFHAARL T Fe
MIE AR, IR AR A TR EAHR KT, @R KRG AL
T—HPAREWIZH 10 RAEA VR AL REFAFAFEL, 7L 3 Lt d 7ir
iR G
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Ribdke: T4 010 BRBUFRIAFAZRN T T HEEMIALS K
PR BER S B ¥ W R

2. AR H 10 589 L3k & F 0. R ABE AT T AFA F35 4 3.71%,
BT FR EiF 50bp, A& 8 ARARM T HraTrir Ligig E4d, BArEK
oA A 3.82. 572, 5 F X Huhik & F R P ARA R 3.34%, KT MR B 25bp, &
FRAEE 6.2,

3. WEBEMHEA IR EREFERLEME KR EAN KA, &
R RERRF (EH) A RFAENSE) 2019 N TFEATH R E RN 8 54
B /& X BT IE XA

4. £ TIE FHE 0.02%3R 97.0363, #E#kFH B, B LA, B IMF T8 2019
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F AR KA. B E K 0.03%3R 1.1263, 3485t £ ok 0.07%4 1.3053,

M T £ LA 0.01%3R 0.7127, % 456 B Ak 0.3%4k 111.14,
W, REEHE
E2: Biaiitats

VIR 300 EAAFARE HIF 50 EHAHEE

IPR300ENENIMEEERMNE o DIESOENSLIPEREALEMNE

kIR Wind, [E7eiite Bk Wind, [E oIt

FE 500 EHELEE

o PIES00EASLIMEEIENE

HERUR: Wind, [T
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HEFH
At R,

SRR T AT SRAGTORE, [E TSI B SRUER T 52, (DX L ()

S HERR R S e B

AHAEATRAE, RHREE, SUEA 7. ARG AR NBE W, WA &R A% P Rk s B
PRy WS IRDLBTG 2o 30 B 25 RS AR At mP XA AT 5 L B B 575 45 LR s IR DL

BABA 2HZ—FRHA1E: 400-8888-218

B TR B

Hidk: JERRX AR BTSN 46 5 RIERE B J# 21 2

H1E: 010-84555000 A£EL: 010-84555009

B RRSAR

Hobik: A AET 4R 329 SEFTYUEKE 4 ) (B AEIHEERE )
FiE: 0551-68115908

BESAF]

Hhbk: @B ETEXELR 1 52204 B2 01 = (AVERERS
B 2501 %)

Fiif: 0592-5312522

bR TR=AA:

k. AZEITRVRICK 2 E % 37 5 (HERJE 12 ZE)D
Bi%: 0475-6380818 fEH: 0475-6380827

iﬁ%ﬂ%

Hudk: FEIGETVN OIX 2R 129 5 ERamih O A BT
J& 2407. 2406B.

Fi%: 0411-84807840 f:H.: 0411-84807340-803

H BB

Hutk: &SR X FHEREE 1955 9 5 9 B 901 =

H13% 0532--66728681, 14 E 0532-66728658

KM E

Mk RN TSR S A DU RS AS XA AR K 1410 =

H3% : 0371-53386809/53386892

LA

Hihik:  FIEIE ARH X FA MRS 300 5 HA TR KJE 2002 =

Fiif: 021-68401608 fLE: 021-68400856

G

k. SAETT G2 329 SHEAIURKNE 4 F (GIEMEER 5
Fiif: 0551-68115888  fEEL: 0551-68115897

EXGEVE

bk BEPEE AT 4 S XRS5 9 )2 920-921 =
Hiifi: 0917-3859933

Frk 25 AR

Huhik: JERCRIRXRETTANAAT 46 5 RAIEKE B JE 9 )2
HiiE: 010-84555028 010-84555123

AR R B E

Hudik: 2R AT &L X B 28 EE 91 5 L HE ORI A JHE 7 HE
HLiE: 0551-62895501 14 #L: 055163626903

FEE

Hohik: VAR PG 22 T RERE X IR R T B 64 S YR 17 6
2 06 =

Fi%: 029-88604088

HREWH

Hohk:  HE PR ATV AC XS M B AT 2
Fi%: 023-67107988

BEITE W

Hudk: TR EER 15 1604 = 08 &

Fi%: 0592-5312922. 5312906

BYIE L&

Hohik: ERYNTIAR X H AL 48 5 %

FLiE: 0755-36934588

BB

ke JTAEAR R LL T AL X ALE TEIE 24 SRS 20 )2
2003-2005 %

Fi%: 0315-5105115

TeaE WA

Motk BT R X 1 SRR 454K 2501 T

Fi%: 0597-2529256  f&H.: 0592-5312958

BUHE LR

Hihk: WIVTA BUM TR X T 1785 SXURE R AR 4 5%
22 2

Hiifi: 0571-87686300
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