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1/19/17 1/20/17 ik ik (BP) ok K g P

0/N 2. 364 2.189 -17. 50 ~7. 40%

1w 2.538 2. 607 6. 90 2. 72%

SHIBOR oW 2.954 3.013 5. 87 1. 99%
M 3. 795 3. 808 1.29 0. 34%

3M 3. 803 3. 830 2.71 0. 71%
1/19/17 1/20/17 ik ik (BP) ok K g P

CNH 0/N 2.18 4. 31 213. 00 97. 71%
HIBOR 1w 7.78 9.73 195. 00 25. 06%
oW 7.89 9.31 142. 00 18. 00%
1/19/17 1/20/17 ik k (BP) ok K g P

HRATIE] 1D 2.582 2. 585 0. 32 0. 12%
ENZ73iE 7D 3. 022 3. 437 41. 45 13. 71%
% 14D 4. 200 3. 283 -91. 72 -21. 84%
M 4. 672 4.721 4. 85 1. 04%
1/19/17 1/20/17 Jik 2k (BP) Yk ke P

BRATIA] ROO1 2.774 2.974 20. 01 7.21%
JE A ] ) RO07 3. 450 3. 566 11.59 3. 36%
2% RO14 3. 803 3. 649 -15. 36 —4. 04%
R1M 5.514 4. 451 -106. 31 -19. 28%
. 1/19/17 1/20/17 ik ik (BP) ok K g P
ﬁ;;;%?;@ GC001 13. 415 6. 205 ~721. 00 ~53. 75%
)‘%uzg\ GC003 5. 005 1.615 -339. 00 —67. 73%
GC007 8. 105 2.175 -593. 00 ~73. 16%
1/19/17 1/20/17 Tk 2k (BP) ik ke P

1Y 2.6678 2. 6430 -2. 48 —0. 93%

3Y 2.8168 2. 7873 -2.95 ~1. 05%

[ £33 21 1 5Y 2.9715 2. 9645 -0. 70 —0. 24%
g 7Y 3. 2088 3. 1800 -2. 88 -0. 90%
10Y 3. 2584 3. 2337 -2. 47 —0. 76%

20Y 3. 6411 3. 6337 -0. 74 -0. 20%

30Y 3. 6870 3. 6821 -0. 49 -0. 13%
1/19/17 1/19/17 Tk &% (BP) ik ke P

B 6M 2. 80 2. 80 0. 00 0. 00%

- N Bk = ffi6M 3.35 3.35 0. 00 0. 00%

SARAL K =FH6M 3. 30 3. 30 0. 00 0. 00%

SR 6M 3. 40 3. 40 0. 00 0. 00%

P i6M 3. 45 3. 45 0. 00 0. 00%




WA FrE A B ik K g P
TF1703 99. 470 8623 7685 0.11%

. TF1706 98. 540 8581 2102 0. 10%
friﬁ@ﬂ%ﬁ; TF1709 97. 940 238 30 0. 05%
TR T1703 97. 235 29000 37500 0. 28%

T1706 95. 770 36000 28000 0. 25%
T1709 94. 920 1173 170 0. 23%
CTD i IRR s
TF1703 150007. IB 102. 5714 —1. 28% 0.7226
TF1706 150007. 1B 102. 5714 -0. 96% 1. 7940
54 & TF1709 150007. IB 102. 5714 —0. 24% 2. 4491
T1703 160023. 1B 95. 8063 -3. 09% 0.8418
T1706 160023. 1B 95. 8063 -3. 00% 2. 2029
T1709 160023. 1B 95. 8063 -1.97% 2. 9460
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