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5% H gHEaER | CHEMRER BRZEB (o) | B (2o
2018/12/14 0.7250 2.6730% 93.43 1264
2018/12/13 0.7209 2.6730% 115.69 1280
2018/12/12 0.7237 2.6790% 75.64 1296
2018/12/11 0.7198 2.6850% 62.59 1300
2018/12/10 0.7230 2.6950% 86.39 1300
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M ETTREE 6.90, NRMICRFFSEY . EEESmRE, ARAT G B R %k
&, ROOL WL T 2.71%, # EJ& EAT 28bps ROO7 YT 2. 89%, % b 14T 31bp. JATAJE 4 F
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AIRENFNESE, MMEAREEIWN, EE&REFERE.
#HR#ALL; 400-700-5588 “AETIRIS” EFEK: http://xueqiu.com/hbty 1/4



http://xueqiu.com/hbty

IEMF= AR | X 2018-12-17

#ez BT, 10Y EAT 10V B IH5E fYcas 2655 0 3. 35% 1 3. 78%, I b 4T 6bp,
i Eli . I BUaR 12 A 13 B AP S BCRIHAREEFTIF = RIURER, B IR
WO EAE F7, QU e E 2 MR, ek, Roce. Wan. BRA. PiRE
TAE, RFEAFHSATEAIXE, #— PRl e, AR, BRI, R, RW
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MBS HARE “GHARE” Fm AR, MR T B R AT R SR E R4
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2017-12-09 - 2017-12-15 2018-02-10 - 2018-02-16 2018-04-14 - 2018-04-20 2018-06-16 - 2018-06-22 2018-08-25 - 2018-08-31 2018-10-27 - 2018-11-02

kIR Wind, % 2018412 A 14 H

fRFF R =R
2018/12/14 1Y 2Y 3Y 4Y 5Y 7Y 10Y
i 2.48 2.65 2.92 3.00 3.05 3.25 3.35
B 7 2.93 3.35 3.37 3.48 3.65 3.86 3.78
RE&T 2.97 3.39 3.47 3.58 3.71 3.89 4.00
AAA | 364 3.82 3.90 4.01 4.09 421 4.34
- AA+ | 384 4.01 4.07 4.25 4.41 4.18 4.32
ER&t 2
AA 4.09 4.40 4.48 4.91 5.08 5.31 5.44
AA- 6.09 6.42 6.47 6.91 7.10 7.29 7.41
AAA | 3064 3.78 3.84 4.01 4.09 421 4.34
AA+ | 384 3.95 3.99 4.25 4.41 4.65 478
oW
AA 4.09 4.38 4.45 491 5.08 5.31 5.44
AA- 6.09 6.40 6.44 6.91 7.10 7.29 7.41
AAA | 372 3.88 3.95 4.08 4.15 4.38 4.47
) AA+ | 382 3.98 4.05 4.23 4.32 4.76 4.87
WA
AA 3.95 4.16 4.26 4.49 471 5.31 5.44
AA- 5.78 5.96 6.30 6.86 7.24 7.29 7.41
AAA | 3.8 3.81 3.87 4.03 4.04 4.24 4.32
AA+ | 388 4.02 4.05 4.27 4.38 4.69 4.79
2 4%
AA 4.05 4.40 4.48 4.92 5.02 5.35 5.45
AA- 6.12 6.45 6.47 6.94 7.04 7.38 7.47
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