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CERE=Ea B MF i = EE =E HEE M Ex  BoE
IFF3#E 3305.6 1 3304.8 33056 2 2 35804 55.2 1.70% 31346
IHFE 2522.0 1 25216 2522.4 1 1 18677 22.2 0.89% 17833
ICFE  4406.8 1 4406.8 44082 1 3 22228 1086 2.53% 23034
+{&EFiE 98.285 3 98.285 98290 10 2 32297 0.305 0.31% 50820
FAEFFE 100.015 9 100.010 100.020 37 3 6029 0.190 0.19% 13970
—{&FF 100.505 1 100.475 100.510 1 2 62 0.160 0.16% 525
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EX F:Fd K FE M AREBR(L ) B Ak & 2 3731
EAE R4S 2,618 1,115 34 1.30%
HAE A 7,684 1,502 205 2.74%
A kAR 1271 453 43 3.53%
000016.SH 2,500 294 16 0.65%
000300.8H 3,247 948 46 1.43%
000905.SH 4,294 477 118 2.82%
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R F) &%) B # % (bp)
3m 2.2041 0.21
ly 2.3381 -1.25
2y 2.5567 -1.59
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3y 2.6722 -0.83
S5y 2.8754 -1.69
Ty 3.0444 +0.58
10y 3.0670 2.97
(% F 7 %A £]
AR #) £ (%) B #% 2k (bp)
FROO1 2.2800 +26.00
FRO07 2.6000 +27.00
FRO14 25500 +45.00
Shibor O/N 2.2650 +17.90
Shibor 1W 2.5960 +26.20
Shibor 2W 2.5220 +5.20
ROO7(H AnAX) 2.5765 +25.99
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