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FTEAF T HAESN6 AT BEL BRI, BANFAHRBELLELE, &
MAWRGAEEER. PREMEEESF.

A A= asiattdomg Lok, dm b, KEAEE S L, M AR 9668 12,
HEFEFEFENINAC, 3L, THBBH. KaH. BF M. 5> Fhk
kg, EE. B FRIR ERAREFHEKEA S . BAZFERR
fl IH % AR, BEDGEMAK S, TF2106 % 3£ 4916.4 1E4R. TH2106 % 3£ 3362 1E4R .
IC2106 % 3 6332 L4

Bft: A ZBHH R E Sk, ILAKEE TIT02bp, FE@ELLLR. [
BE R Rk B 2%, BB mHE, REALEE TR, MTHRSHEL IR,
HEBGEMM S, TS2109 % 3£ 100.125 1E4R TF2109 % 3£ 99.64 1L T % 5 97.745
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B#El: HHTERES
FHEY e Bk (%) A ' e HiE &

IF2106 5,315.8 0.02% 90,262 146,857 -13,190
IH2106 3,650.0 0.50% 42,337 54,765 -4,889
1C2106 6,600.8 0.01% 49,432 116,793 -4,961
TS2109 100.355 0.02% 9,557 27,224 1114
TF2109 100.105 0.06% 19,443 51,833 853
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T2109 98.560 0.16% 70,938 123,448 4,079
BAERIR: SCHEME. EoHR
= AKTH
[ R ATHAH]
FERH WAL FAZER (fen) | BEkER A H Bk kiR
iEgkTe 3,593 4,558 12.0 0.34%
BRUERRTE 14,794 5,110 -52.8 -0.36%
AINPAR 3,197 1,745 -30.5 -0.95%
VPR 300 5,321 3,464 2.1 0.04%
_E3E 50 3,657 966 15.9 0.44%
i 500 6,628 1,699 8.5 0.13%
BORRIR: TS, ETHIR
[ 4347 17 B 1% 2] Al 35 % ]
HARR F % (%) BB (bp)
3M 1.90 0.2
' 2.34 -0.5
2Y 2.60 -1.2
3Y 2.73 -0.9
5Y 2.89 -0.7
Y 3.06 -25
10Y 3.06 -2.5
30Y 3.57 -1.0
BERIE: PEBFEFM. Bk
[ 5% F 7 54 %]
HARR F2 (%) B2 (bp)
FROO1 2.00 -20.0
FROO7 2.35 -5.0
FRO14 2.35 0.0
Shibor O/N 1.99 -20.4
Shibor 1W 2.27 1.5
Shibor 2W 2.31 -0.6
RO01 2.03 -18.2
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RO07 2.39 -3.4
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W AT, EFETELE 3 BARN, BHEENAKE 327131070,
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L 3] . Shibor 42 3% e Hr % 2 T AT, R SEF T 47 20.4bp Kk 1.99%, 7 X
7 _E4T 1.5bp 3R 2.269%

4 HS BB E LG KMEEE



[l 5T HA £

Guoyuan Futures Co . Ltd .

A8
2021. 5. 27

HEFH
ZS i = NI EPSSOP 1 R/AS TN
R S e BEVE AR AT ORAE, H8 30 B%

RAFTERE, [ T B IR AERA P SE, (HXIX 815 B AT
v SUEE . ARG AR AN E R, BREH

JERNA % FURFER BB A AR W 5RO 2. %0 )7 N2 Re A o R AR ] e L B i A2

T HARF IR DL o

BRABA £2HZ%—FRH1E: 400-8888-218
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