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EHEA WA Bk (%) BB FeE Hg &
IF2003 3,977.8 -3.76 108,437 96,783 8,146
IH2003 2,859.0 -3.65 41,420 45,262 4,152
1C2003 5,468.4 -4.07 130,204 111,299 -70
T2006 101.935 0.48 59,262 74,925 1,796
TF2006 102.140 0.23 15,072 30,712 836
TS2006 101.245 0.07 6,894 12,550 61
HIERKIE: wind, EITHRE
= AR T
[ 4347 19 B 1% 2) Al 35 % ]

HARR F % (%) BB (bp)

3m 1.65 -3.6

ly 1.88 32

2y 2.10 -8.5

3y 2.15 -8.0

5y 2.36 -9.7

7y 2.52 -10.7

10y 2.52 -10.8

[% 7 3%+ %]

HARR F) 2 (%) BB (bp)

FR0O1 1.60 +21.0

FRO07 2.01 -1.0

FRO14 1.90 -10.0

Shibor O/N 1.59 +22.6

Shibor 1W 2.07 +3.9

Shibor 2W 1.91 -0.7

ROO7(HHmAx) 2.08 +2.5
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1. £E = KRIGIHPIEE 7%, &b 2 B Rk Ak R BT . 18 357275 @ 2000
&, R 7.8%, 4] 2008 VAR & KR 2. AR-E 500 #5 Kk 7.61%, RISk

7.29% 0 G RiE .

2. B FAT A R LIFE P #t—F T EATEF AR TG I L F IR,
318 AREXFH; HAKMOFASHRERHAE2A, PLAfRILS

&4 TRAFLEGH LTI MPHIA, &4 ETHENRFE#
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1 o JOK ARy
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6 SATH I 0 BAKAFEI, B RE K EL WM HPAT 2 A 5
Fait 45 B BAT R AR, HRHLE B R AR ORI A BT LR A 8 R AL
B BT E . RITRAHE LRI RIT A A FE BALE G SR

WU N E L F HEi4E (MPA),

Ty RN BIERLT, BE2 AK, MMAEBHERTAELEE A 24527
K, IR 0.16%; HL&EAFEEA 83381 R, ¥K095%; EHEALNE

13.89 Z4L T, 3E K 0.50%:

8. BIFANEM, BABITRAAINEZTLTAEABKFE, A—FRFTE
FE W EEAE., L% B LiFEE B A, Shibor 4235 %Al B EAT, FBAR SR EAT

22.6bp #& 1.5880%-
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PR 300 EHEAEE LiE 50 Eh&HEE
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HepE kI Wind, ot Bl kIR Wind, EICHIHE

HHE 500 S A%EE

FIES00ENELIIMERHALN &=

Bl KI5 Wind, EITHIHE
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Hiifi: 010-84555000
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Hifi: 0551-62895501
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Hohk: HEEREE TR XGEERE 15 2204 B2 01 & (RPEIHR
8% 2501 %)

Hiifi: 0592-5312522

KED AT
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Hiifi: 0411-84807840
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Hiifi: 029-88604088
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Hiif: 021-68400292
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Hiif: 0475-6380818
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Hudike A TS A X E YU R I E (A B a2 e 55 )
H1i%: 0551-68115906, 0551-68115888

ERPE NI

Hihk: AN &KX R KR 69 5 AR KE 1410 =

HiE @ 0371-53386892/53386809
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Hitk: &L X AR 1955 9 589 2 901 =

Hiif 0532-66728681
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XD

Hiif: 0755-82891269
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Hiif: 0315-5105115
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