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11/29/16 11/30/16 ik ik (BP) ok K g P

0/N 2.302 2.316 1. 40 0. 61%

1w 2.481 2. 496 1.50 0. 60%

SHIBOR oW 2.618 2.638 2.00 0. 76%
M 2.857 2. 870 1.32 0. 46%

3M 3.017 3. 036 1.86 0. 62%
11/29/16 11/30/16 ik ik (BP) ok K g P

CNH 0/N 2.63 2.94 31. 00 11. 79%
HIBOR 1w 3. 09 3.77 68. 00 22.01%
oW 3. 44 3.94 50. 00 14. 53%
11/29/16 11/30/16 ik k (BP) ok K g P

HRATIE] 1D 2. 332 2.393 6. 12 2. 62%
ENZ73iE 7D 2. 850 2. 894 4. 40 1. 54%
% 14D 3. 384 2.985 -39. 94 ~11. 80%
M 3. 083 3. 467 38. 39 12. 45%
11/29/16 11/30/16 Jik 2k (BP) Yk ke P

BRATIA] ROO1 2. 421 2. 600 17.90 7. 39%
JE A ] ) RO07 3. 062 3. 492 42.97 14. 03%
2% RO14 3. 500 4. 600 110. 00 31. 43%
R1M 3. 379 4.190 81. 16 24. 02%
. 11/29/16 11/30/16 ik ik (BP) ok K g P
ﬁé;;%?;@ GC001 2. 580 1. 885 -69. 50 ~26. 94%
)‘%uzg\ GC003 2. 790 3. 445 65. 50 23. 48%
GC007 3. 265 3. 550 28. 50 8. 73%
11/29/16 11/30/16 Tk 2k (BP) ik ke P

1Y 2. 2599 2.3010 4.11 1. 82%

3Y 2. 5525 2.6027 5. 02 1. 97%

[ £33 21 1 5Y 2. 7096 2. 7282 1. 86 0. 69%
G 7Y 2. 8900 2.9263 3.63 1. 26%
10Y 2. 8906 2. 9502 5. 96 2. 06%

20Y 3. 1742 3.1276 ~4. 66 ~1. 47%

30Y 3. 2728 3. 2998 2.70 0. 82%
11/29/16 11/30/16 Tk 2k (BP) ik ke P

B 6M 2.75 2.95 20. 00 7.27%

o N Bk = ffi6M 2.95 3. 10 15. 00 5. 08%
SARAL K =FH6M 2. 90 3.05 15. 00 5. 17%
7 5 6M 3.00 3.15 15. 00 5. 00%

P i6M 3. 05 3. 20 15. 00 4. 92%
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TF1612 100. 710 822 —0. 45%
. TF1703 100. 150 20149 13400 —0. 06%
F?$E§§%; TF1706 99. 710 2812 553 -0. 09%
TR T1612 100. 020 405 50 —0. 10%
T1703 98. 855 53308 42400 -0. 14%
T1706 98. 055 7243 2697 -0. 17%
CTD i IRR s
TF1612 140024. 1B 103. 5195 12.01% 0. 1527
TF1703 140024. 1B 103. 5195 2. 13% 0. 7600
54 & TF1706 140024. 1B 103. 5195 1. 71% 1. 4299
T1612 160004. 1B 105. 2182 -3.12% —0. 1942
T1703 160004. 1B 105. 2182 ~1. 86% 1. 0817
T1706 160004. 1B 105. 2182 ~1. 08% 1. 9062
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