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RET HREXEHEGAR, BB EGE TR
K dokok

[E##H%Y 3 A 11 B, TF2006 &3k 101.885(+0. 16%), T2006 Ak &R
101. 530 (+0. 26%) , TS2006 A% £ 4k 101135 (+0. 08%) . [ A& 35 241%) 3 A 11 B, IF2003
4R 4001.4(-1.73%), |H2003 4% 2881. 6(-1.46%), 162003 3% 5525.0(-1. 71%) o

ST P

FAITNER, BAATRRAAIREERLTAERASBKFE, AZAFREDN
#fE. REBAN, RFCELITATHEBRTREDWIRE, AT HEE,
BAR PR ZRE—F47F, 3 AWERRITRBEEZEEL, HEd: (1) &3
HBERBIE, FE 2 AFIEARPREL 9057 124, KT 11960 14, ATIE
33400 12T 2 A M2 B bb3% 8.8%, Fi#A 8.5%, AT/A 8.4%. 2 A AT MEEEA
8554 1L 7L, A 18750 1L, ATIEA 50674127, (2) #ILEH R H5RH5£H
NAHRMERSLETE 5 3) RHFAMKEFT K, BAEESESHAAANEBRE
%&ﬂ-%&%ﬁé?%ﬁ,3k&%ﬁ#&ﬁ&k%ﬁaﬁ,ﬁﬁﬁﬁﬁkﬁﬁ,

ERRKFT AL, (4) AHBRKENH R HERET R, FER S BIRE LRMA 1000
CEARZENTS0ACEA; FERFTTRALENE S0 ANALEE 0.25%; EREDR
Faok By A7 LT 8 50 ANE B,
S errz

BN 3 AR, B RS AR ERERSE, 2FREBEQGEME, SME
THFE Rk, REARBHT AL RITE, THHARMETHR, RAT
g K, LiEEH—&sk L 3000 &, Ao @, —Hdwmd T EARFFEA K
WH, ABEITAER, T ERLEFOMBITH, K& P 56423000 5TH; 5 —
ZEmERR S “HEE MARKTH. R EFFAZFHEFHGOTNT, K
AR TEMRMS, BoR&, BENNAESRT DRSS THRAE, 4240 K5
R@HTRES, 2F8%.

BMARERRAE. ETLEMAMEGEFMATELENK, SEKFRTA
AHFTRE ., ARBFTH R lbiT LF TR RS FERFTHE, RS ERERA.
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0 2 & (%) #* 3 (bp)
10Y E#F  3.1463 -0.72
10Y BF  3.5611 -1. 41
¥Rk

L& i w3k (%)
P 300  4,028.4289  —1.3301
E3E50  2,888.3612  —1.2262
FiE500 5,589.5311  -1.5080
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B2: TFENAYRRXEAELE

F) —_— AR — e €3}

102.80 1 45,000 20, 000
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FAERR: wind, EAR R LA
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FAERR: wind, EAIRAF AT
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AR R: wind, BHRI R AT
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AERR: wind, BRI AR AT

HABRR: wind, BHRH AT LT

RE A SR IZ KB
B9: X300 ZAEMREHAY B10: IF AN RXEARLE
3207 110,000 - —REE 160, 000
4,120 1 f\ h 100, 000 140,000
‘ 90, 000
3,920 A b M h] ‘w 80,000 120,000
3,720 1 w' ‘ F f 70,000 100, 000
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HAERR: wind, BEHH G TAT

HAERR: wind, BEH AT
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AR R wind, B R AT THT $ AR R wind, BT AT AT
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$AERR: wind, EAIRAFITAT

FAERR: wind, EAR R LA
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AR R: wind, BHRI R AT

WHLHRELENRTE A

FAERR: wind, BEAR R LA
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B 19: 10 SFHE Mk A F B 20: #l:E.k PMI
—xE —xE —EE —HA hE — 3 [HISMi] i Mk PMI —— 4 [ ] 3 b PMI Wi e X il il pmi
65 1 Al — - SR I 3P
3% 1
3.20 60
2.70 55
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1.70 A 50
1.20 A s
0. 70
0.20 A+ 40
(0.30) A
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FAB KRR wind. BEAERH AR AT FAERR: wind, EARBRAFITAT
B 21: #7% 500 & H %2 225 k&M B 22: £H:4r£% R 500 K 3hEAH (VIX)
3,500 — RSO0 — EI4E 225U AL [ 25,000 €0.0 1
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2, 800
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2,600 T T T T T T 15, 000 0.0 T T T T T T T T
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FABR IR wind, BRI A I FAB KR wind, BEARH AT 5T
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2T A
T I, BHRMRATHBEERROANNE, RXATESKFEAREBFFMEET,
kA, EAMRARTERPESNIT, EELHHELEMRFERFRE, FERFEEFREFFEF

tEO

B AR A 5 A 500 R A

EAI T H RN A — X B S el E, AEARGSHKFHARTAN, RREAEMNEZRF., FTEARK
FEENI—RLR, BAFEHITARRTLE, —ART “WATH., BN, R, €M7
MBS IEE, AWME P, FLEFREFRON. HER. Foitit. REEEFFLRS, ALFE,
A HKNE, BHMTARITBLEHR T LA—L, BFER.

X EH
Jm R ARIT AR A AT & R E B, F&AZ T BAR1Z 48 (yfb@guodu. cc), 3K MBA B & if &A1 EBAF AF] 89
AEAT A

AR AAZ &R ZATREOTA R R A L. KA KREH EREMAHGKIE, BNl @I
B ABERAVLAE R, TR AZ & T AL F B AT IR KAET R 3.

AREFTRBEE G RGBT EI . RE RS AR B 6 BARU 5K UK B AR. B AR 54T 50 A
N DR A BRI 4 2 A iR, FRA R A E MR E LM HME &R, ERGHTREERT
TS Bk TR H A R4 8 AR,

WA E B (o) AARAEMRAHA AT A RN S A o AFIPT&LF . S A4 B & K% B AT A IR 8
B EAET, EAARFAEL T, Pk, . KFRIMEAH XLH ., FEREGHTETRE Z%R. R25F
T, AR AFUET AR BiE RRABCGEIT R, TR B R ERIF, HRIELSZAXGITA BRI kR
Flo 5 B EYBTA PR % 214 : 010-64000083.,
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