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eyl

[9L&FedftE 22 X]

EW: BAirzam, £E 6 A#HEIFLERFAI43 T P, Ehas T,
FHETFTENMAdE. ERRLAMNEHALTALKL 3 A 24 BARFTH. BAS
@y, 1-6 A 28 —F& AL AR 1171161270, R 3§k 21.8%; A FH—f& 3t
A F H 121676 e, R RIgK 4.5%,

Meds: B =pisda o, IF. IH gk, IC /ike REES ¥, AAL
Ww, MWK 9667 1L, @ HeEE I 4T, kL, FFERE TS K
Al BB EIRGEN, oma LR, ALk, & &iEskg T
7, B N R HAAE H T AT, EBGEMRM S, IC2108 % # 6614 1E4R. IF2108
% 3 5000 1E . TH2108 % # 3318 1E3R,

B B =B E S LA A £ kg T AT 2BP, K e w TR .
LPR Al 2 REFAR LY A K, MHERKZEHE@EH, AT ES EE,
BARF| BT AR AT, EBGEMM S, TS2109 % # 100.5 1k47, TF2109 % #

100.3 1k 4%, T2109 % 3 99 (37,
—_ ,’f—j—l%-@}fﬁ

B#El: HHTERES
FHEY e=xiy Bk (%) A ' e HiE &

IF2108 5,087.2 -0.14% 71,109 85,548 -8,512
IH2108 3,371.8 -0.23% 35,700 42,745 -3,505
1C2108 6,860.4 0.09% 48,946 88,093 -2,177
TS2109 100.780 0.05% 9,027 31,543 903

TF2109 100.850 0.09% 20,314 67,381 -336

1 S BSHR G IESGE KM EEE



[l 5T HA £

Guoyuan Futures Co . Ltd . &(& m 4&
2021.7.21
T2109 99.520 0.17% 65,914 149,410 456
BAERIE: XHEME. Bk
= AKTH
[R%4THAH]
FERH W BAB (eom) | HEkERR H Bk kiR
iFgE 3,537 4,226 -2.3 -0.07%
BRUERRTE 15,011 5,441 18.4 0.12%
BINPAR 3,464 2,202 14.3 0.41%
VPR 300 5,109 2,835 -4.5 -0.09%
_E3E 50 3,379 769 -6.7 -0.20%
#iE 500 6,901 1,711 11.8 0.17%
YRR WS, ETHIS
[ 4347 1A B 1% 2] Al 35 % ]
HARR F % (%) BB (bp)
3M 1.82 0.6
' 2.21 -4.9
2Y 2.49 -1.4
3Y 2.60 -2.7
5Y 2.75 -2.0
7Y 2.93 -2.3
10Y 2.93 -2.3
30Y 3.51 -1.8
BERIE: PEBFGEFM. Exiik
[ 5% F 7 54 %]
HARR F) 2 (%) Bk (bp)
FROO1 2.20 8.0
FROO7 2.20 4.0
FRO14 2.35 -5.0
Shibor O/N 2.18 6.7
Shibor 1W 2.20 4.3
Shibor 2W 2.26 2.3
R0O01 2.22 7.5
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RO07 2.22 2.2
BAERIR: HEETNN. BTHR

= AEE TR

1. #desk: <P b B SR L THRAGE R BFEARSA T KIGH LR
Ry M. Wit “Tw A7 BRKE AT I T E U, 2035 AT

NE BN KR, B EFEmaMs. Aag 0T a3

T @A REY . R AR BERIE LHRE, AH THERLF ik,
MEAT ZIACHAL, RBHRIFFE, BRASERES,

2. B4 RERSFLE: SAEARFFLARKRENR, RAFZLELGET
VR, ARG T LB AT E A T RGO 55 . Iah AT 50 2 AR 3 R 46413

A HA LA BT ks, KRBT EE T LMK ik R R
KA, L RIK, AT I, BIEREAR, BRHAFARS
TF BR/RAA, KARHE, TEEk, WEREFRSE, L “THBE—4 @il
YRR Sos iR T

3. BE 6 A REE NS & EATH B H T BUTH 4 14800 12 T, P 547 4
10144 120, BATHBEREZFAPIARE, T2RLFFTFMEPRITENEE,
R T EAT 2R, T—FMBER K Fr 6B RBELITT A, &
WAE &I, RIFF AT ME

4, LPR #%Z 15AA T, 7 A 1 53 LPR 3% 3.85%, Lk 3.85%; 5 i
VAL SaAb IR 4.65%, kA 4.65%. R AEXEHk, A LPREH LT, 5KH
MLF #) &5 KRR BATEE R 2 BALE ) ABINRBHE ZM X, 121X5 4
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FARGFERANMEFTE B RRMITHEERF A ESEALE, K
Yk AT B PN Ak 8 Bk TR AAE A

5. MR AR BRI AR FA B REFEL: BRE20 B TFTF6A, T
2 R F AR a9 4y, ALK S E AN o Tl BT B4 B AT,
RIFABINE RN AR, EAREFEEEREZE, WXEMNRHEE S B, Bk
BT E L,

6 BREEA AT AR R I B G RIN LS EaR, EikIf
R EAAL A B T RIS T, KAF AT, TBRERFW, TE S
FFRARE ) TR ARG XK. Foh, AEAKRANT RS LR EE
KL, FRM AT AR B R S B R T
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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

BABA 2HZ—FRHA1E: 400-8888-218

I oA 5 S

Hidik: dERARSIX AR BN RAE 46 5 RIEKE B JE 21 2

Hiifi: 010-84555000

BB AF

Mk A RET B X 4988 91 B EERIE A FE SR (R BRI
SRR TR THD

Hifi: 0551-62895501

BRI AF]

Hohk: AREREE TR XGRS 15 2204 B2 01 & (RPEHR
254k 2501 %)

Hiif: 0592-5312522

KE AT

ke KRS O X 2 R 129 5 EPR &m0 A BT KE
2407, 2406B.

Hiif: 0411-84807840

AR AH

ke VA G 2 T ERE X IR R B PE B 64 S LA TS 6 2
06 =

Hiifi: 029-88604088

B Nl

Hodk: E (B BERGREXRAERK 119955F1 5% 3FC
X
Hi%: 021-68400292

A REENER

Hudike A BT A X E AU RV Z (B AR e
Hiif: 0551-68115906. 0551-68115888

FMHE AR

Hitk: I &KX R KR 69 B AKKE 1410 =
HiE : 0371-53386892/53386809

HEHEWE

Hihlk: 78T L X FRUEEK 156 5 1103 =

Hiif 0532-66728681
TIIE LR

Huhk: RYITT AR H X el g 1
XTTHD

HLiE: 0755-82891269

B ELER

Hudik: WL U VYL X VLI 1785 5 W7 UM K JE 4 i
2201-3 %

Hi%: 0571-87686300

BILENH

Hudik: P9SEEIL TTRERIG X G E % 37 S ERE 12 2
Hi%: 0475-6380818

Bi5%)
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