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4H Shibor F47R=E, B Shibor & 1.2640%, T1T 0.20BP; 1 4B Shibor
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CHINA SECURITIES INDI

| FISLMR

S BERIRETIAEREN T T, ERBEERERKE-2BP ) 0BP, 10 FEMRIL
TICHIA T 1BP & 1.65%; EFFRKEEZREIRREEN-1BP 2 0BP, 10 EEFFKEGER
@IH T 1BP = 1.70%.

FISRRMMEESMNIVERTIH £k 0.02 7T,

BRENERFEN CRBHIRKEERTM) 5 (RBHARMAIIN ) &,
| {ERB&

SHERRMIZKEEREARTT. PREER. PR ZAERSEREE
BIKiFEN-1BP 2 1BP,

SFRmFMEESNIYERRIR TEX 0.01 7T,

BREaNERIEN (KEHIRNEET) 5 CRBHIRMKIIIN ) &.

| $E&4%5a]

SERFIERSFERE % Lk, PIESEEHRAIE LK 0.030%, FHAm=

1.561%, {EIEAHA 5.72, HAKIBFERN=FISHZEKIERIEE. 10 FERSEF

HRilE 10 35881, 75513k 0.090%. 0.089%%0 0.065%.



== PiEsss

— CHINA SECURITIES INDEX

Ei 3 Ll
000845 & B 15 Al . 500 0. 1. 752 3.6
HO0140 S5 E M (2) 205. 327 0. 1.347 4.
H11001 F L 4 1R 268. 793 0. 1. 561 5
H11002 1-3%5 & 232,779 0. 1. 398 1. 890
H11003 3-TH Ak 265. 771 0. 1. 461 4. 200
H11004 T-10% A& fit 276. 233 0. 1. 637 7. 360
H11005 10+45 A 337.347 0. 055 2.011 15. 860
H11006 & i B fif 253. 320 0.058 1. 497 8. 200
H11007 o i 4 B i 254, 131 0.043 1.517 4. 360
H11008 FE 4 Ak i 294, 162 0.018 1.715 3. 690
H11009 AL 45 A 250. 518 0. 033 1. 579 6. 320
H11010 0-14 At 189. 749 0. 005 1. 317 0. 500
H11014 F 42 Eh 199. 773 0. 005 1. 507 0. 300
H11015 #E42 fit 197. 850 0.005 1.283 0. 500
H11016 & 50 207. 633 0. 061 1. 477 5. 440
H11017 & #4 B ff 215. 203 0. 055 1.372 5. 160
H11018 PR A 241. 505 0. 020 1. 657 2. 600
111019 F i 417 100 220. 698 0.018 1. 644 3. 790
H11070 o iF 42 Bk50 166. 264 0. 003 1. 449 0. 430
H11071 FiE 1-10 E 4% 203. 941 0. 046 1.374 4. 660
H11072 FiE § FEH0 190. 410 0,017 1. 642 3. 950
H11073 FiEfE A 219. 605 0. 020 1. 731 4. 440
H11074 o 3 4 242. 602 0.031 1. 740 4. 090
H11075 k#E® 227. 626 0. 090 1. 551 7. 760
H11076 L 220. 283 0.043 1. 455 4. 200
H11077 104 B fit 192. 647 0. 089 1. 542 7.640
H11078 P& EA 217. 002 0.017 1. 711 3.730
H11079 FREA 205. 167 0.011 1. 764 2.190

I i = L. 16

7 1573
1.16 1.15 1.18 1.25 1.28 1.38 1.47 1. 65 1. 2.

& FF i 1.29 1.33 1.36 1.39 1.41 1. 42 1.49 1.61 1. 70 1.95 2.12 2.17
# 0 f 1.28 1.36 1.37 1.37 1. 41 1. 42 1.49 1. 60 1.73 1.95 2,12

RE 1.28 1.33 1.37 1.37 1.40 1. 44 1.51 1.61 1.73 1.95 2.13 2.17
Ho 77 B AR 1.03 1.04 1.20 1.27 1.33 1.37 1. 46 1.57 1.72 1.98 2.16 2.21
AR 1.39 1.41 1.42 1.43 1.47 1.48 1.58 1.69 1.76 1.99 2.17 2.21
28] fRAAA 1.42 1.45 1.46 1.49 1.55 1.58 1.64 1.77 1.89 2.01 2.16 2. 26
2 5] fRAAT 1. 45 1.47 1.48 1.51 1.57 1. 61 1.72 1.86 2.07 2.29 2. 56 2,68
2 B R AA 1. 46 1. 49 1. 51 1. 54 1.59 1.64 1. 80 2.17 2.45 2.62 2.80 2.83
23 E] AN 1.70 1.75 1.79 1.86 2.13 2. 36 2.81 3.18 3.39 3.43 3. 60 3.62
2 B fli A+ 3.87 3. 92 3. 96 4.03 4.29 4.53 1,98 5.35 5. 56 5. 60 5.77 5.79
28] fith 6.04 6. 09 6.13 6.20 6. 46 6.70 7.15 7.52 7.73 7.77 7.94 7.96
2 B fitA- 8. 21 8. 26 8.30 8.37 8. 63 8. 87 9,32 9. 69 9.90 9.94 10. 11 10. 13
/7] f BBB 13. 18 13.23 13.27 13. 34 13. 60 13. 84 14. 29 14. 66 14. 87 14.91 15. 08 15. 10
4x 8] fiRcee 31. 18 31.23 31.27 31. 34 31. 60 31. 84 32.29 32. 66 32. 87 32.91 33. 08 33. 10
87 b 45 AT 3 38 fTAAA 1. 40 1.42 1.43 1. 44 1.49 1. 54 1.62 1.73 1.81 1.87

T Ak 45 AT 3 3 firan+ 1. 42 1.44 1.45 1.46 1.53 1. 57 1.68 1.80 L. 90 1. 96

Tk 4R 47 3 4 T AA 1. 45 1. 47 1. 49 1. 50 1.58 1. 64 1.79 1.96 2.08 2.13

T Ak 4R A7 3 3 fEAA- 1. 47 1.49 1. 50 1.51 1. 60 1.74 2.08 2.18 2.27 2.33

Ak 4R AT 3 4 £ A+ 1.79 1.81 1.82 1.85 2.12 2.34 2.54 2. 65 2.76 2.82

T8 b 4R AT 3 3 A 2.01 2.06 2.09 2.15 2.61 2.85 3. 03 3.15 3.25 3.32

T b 4R AT 3 3 A 2.21 2.29 2.33 2.43 3.11 3.38 3.56 3.69 3.79 3. 86

A fRANA 1. 44 1.47 1.49 1.49 1.56 1.59 1. 69 1.79 1.94 2.02 2.15 2.23
4 ALt L. 46 1. 47 1. 49 1. 50 1.57 1. 62 1.70 1.87 2.08 2.17 2.34 2.43
AR AN 1.49 1. 50 1.51 1.52 1. 60 1.64 1.75 2.02 2.28 2.39 2. 58 2. 68
Ak AN 1. 55 1.55 1. 56 1.57 1.70 1.74 2.10 3.26 3.63 3.76 3.95 4. 06
= Ak A AAA 1.43 1.45 1.46 1.48 1.55 1.58 1.64 1.78 1.89 2.02 2.16 2.26
7k AN+ 1. 46 1.47 1.49 1.51 1.58 1. 61 1.72 1.86 2.07 2.29 2. 56 2. 68
7=l ffEAA 1. 47 1. 49 1. 50 1.54 1.59 1. 64 1.81 2.17 2. 45 2. 62 2.80 2.83
7=k A AA- 1.72 1.75 1.80 1. 86 2.13 2. 36 2.81 3.18 3.39 3.43 3. 60 3. 62



CPiEFE &Y

CHINA SECURITIES INDEX

fit 0. 00 b 0. 01 0.01 0. 00 0.00

0. 01 0. 02 0. 01 0. 00 0. 00 0.01
& FF i 0.00 . 0.00 -0. 00 -0, 00 -0.00 -0. 00 -0. 01 -0. 01 -0. 01 -0. 00 0. 00
HH o F -0. 00 -0. 00 0. 00 -0.00 -0. 00 0. 01 -0. 01 -0. 01 -0. 01 -0. 00
FEL ~0.00 . 0. 00 -0. 00 0. 00 -0. 01 0. 00 0. 00 -0. 01 0. 00 ~0. 00 0. 00
He A B AR -0.00 b -0.00 —0. 00 0. 00 -0. 00 —0.01 -0.00 -0.01 0. 00 -0. 00 0. 00
i A 0.00 X 0.01 0.00 0.01 0.00 0. 00 0.00 0.00 0.00 0.00 0. 00
4% 8] AN =-0. 00 3 0. 00 0.01 =0. 00 0.00 =0. 00 =0. 00 =0. 00 =0.00 -0. 00 0. 00
2 F] flRAA+ -0.00 X -0. 00 0. 00 -0. 00 -0.00 0. 01 0.01 -0. 00 -0. 00 0. 00 0. 00
2 7 AN ~0.00 b 0.00 0.00 0. 00 -0.00 0. 01 0.01 -0.00 0.00 0.00 0.01
2 E AN 0.00 . -0.00 —0. 00 0.00 -0. 01 —0. 00 0.01 ~0.00 0.00 0.00 0.01
2 B fli A+ 0.00 0. 00 0.00 0. 00 0.00 0.01 0. 00 0.01 0.00 0.00 0.00 0.01
78] A 0. 00 0. 00 -0.00 -0. 00 -0. 00 -0. 01 -0. 00 0.01 -0. 00 0.00 0.00 0.01
2 5] ffA- 0.00 0. 00 -0. 00 -0. 00 -0.00 0. 01 0. 00 0.01 -0. 00 0.00 0. 00 0.01
2 7] ¥ BBB 0. 00 0. 00 0. 00 0. 00 0.00 0. 01 0. 00 0.01 0. 00 0.00 0. 00 0.01
oy F e 0.00 0.00 -0.00 —0. 00 0. 00 -0. 01 —0. 00 0.01 ~0.00 0.00 0.00 0.01
87 b 45 AT 3 38 fTAAA 0.00 0. 00 0.00 0.00 0.00 0.00 0. 00 0.00 0.00 0.00
7k 4R 4T 3 AN =0. 00 -0. 00 0. 00 -0. 00 -0. 00 -0. 00 -0. 00 =0. 00 =0. 00 -0. 00
Tk 4R 47 3 4 T AA -0. 00 -0. 00 0.00 0.00 -0.00 -0. 00 0. 00 -0.00 -0. 00 -0. 00
T b 4R 4T 8 8 fEAA- 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00
Bk 4R AT 3 A+ -0.00 -0. 00 0.00 0.00 0. 00 -0.00 —0. 00 -0.00 -0.00 0. 00
T8 b 4R AT 3 3 A 0.00 0. 00 0.00 0.00 0.00 0.00 0. 00 0.00 0.00 0.00
Tk 45 47 3 8 A -0.00 0. 00 0. 00 0. 00 -0. 00 -0.00 =0. 00 -0. 00 -0.00 -0. 00
AL AN 0.00 0.01 0.01 0. 00 -0. 00 -0.00 -0. 01 -0.01 -0. 00 0.00 0.00 0. 00
Wk AL 0. 01 0. 00 0.00 0. 00 0. 01 0. 00 0. 01 0. 01 0.00 0.00 0. 00 0. 00
4% AN -0.00 -0. 00 -0.00 0.00 0. 00 -0.00 —0.01 -0. 01 -0. 01 0. 00 0. 00 0. 00
AL AN 0.00 0. 00 0.00 0. 00 0. 01 0.00 0. 01 0. 01 0.01 0.00 0.00 0. 00
7=k AT AAA 0. 00 0. 00 0.00 0. 00 0. 00 0.00 0.01 0.00 0. 00 0.00 0.00 0. 00
7= ol AR+ -0. 00 -0, 00 0.00 -0. 00 0.00 0.00 -0. 00 0.01 -0.00 -0.00 0. 00 0.00
7=l ffEAA 0. 00 0. 00 0.00 0. 00 0.00 0. 00 0. 00 0.01 0.00 0.00 0. 00 0.01
7= b A AA- 0.01 0.01 0.00 —0. 00 0.00 -0.01 —0. 00 0.01 -0.00 0.00 0.00 0.01

& 0. 00 0. 00 0. 00 0. 00 0.00 0. 00 0.01 0. 06 0.10 0.05 0.03 0.15
5 -0.00 -0. 00 -0. 00 -0. 00 -0.00 0.01 0.04 0.03 0.11 0.08 0.11 0.11
HH o F -0. 00 -0. 10 0.00 0. 00 -0.00 -0. 00 0. 01 0.03 0.03 0.09

FEL -0. 00 -0. 00 -0. 00 -0. 00 0.00 0.02 0.02 0.02 0.05 0.04 0. 04
He A B AR -0.01 0. 00 -0. 00 —0. 00 -0. 00 -0. 00 0.01 0.02 0. 06 0.08 0.02 0.01
i A 0.01 0. 01 0.01 0.01 0.00 0.01 0. 00 0.01 0.00 0.07 0.04 0.07
72 8] fEANA -0.15 -0. 28 -0.00 -0.01 0. 00 0.01 0.02 0.03 0. 04 0.03 0.03 -0. 01
2 F] flRAA+ -0. 08 0. 00 0.00 0. 00 -0. 00 0.00 0.01 0.01 0.01 -0. 01 -0. 00 0. 00
43 5] AN -0.03 0. 00 -0.14 -0. 00 -0.01 0.01 0.02 0.02 0.01 0.01 0.07 0.01
2 E AN -0.00 -0. 00 -0.27 -0.13 0.02 0. 00 0.02 0.02 0. 00 -0.00 0. 00

2 B fli A+ 0.01 0.02 0.00 0.03 0.01 0.02 0.03 0.01 0. 00 0. 00

78] A 0. 00 -0. 00 -0. 00 0.00 0.01 0.02 0.03 0.00

2 7] A= 0.01 0. 00 0.00 0.00 0.02 0.03 0.02 0.01

4+ 7] i BBB 0.02 0.02 0.02 0.04 0. 00

JrBMRCCC 0. 05 0.01 0.00 0.03 -0. 00 0.03 —0. 00 -0.00 0.02 0.01

87 b 45 AT 3 38 fTAAA 0.00 0. 00 0. 00 0. 00 0. 00 0.01 0.01

T Ak 4R 47 3 38 L AA+ -0. 00 -0. 00 -0. 00 =0. 00 -0. 00 0.00 0.01 -0. 00 0. 00 0. 06
Tk 4R 47 3 4 T AA -0. 00 -0. 01 -0. 01 -0. 00 -0.00 0.00 0.01 -0.00 0.02

T b 4R 4T 8 8 fEAA- 0. 01 0. 01 0. 01 0. 01 0.00 0.00 0.01 0.00 0.01

7 Ak 45 4T & 5 A+ -0. 01 -0. 01 —0. 01 -0.01 -0.01 0. 00 0.02 -0. 00 0.01

T8 b 4R AT 3 3 A 0.01 0. 01 0. 01 0. 01 0. 01 0. 00 0. 06 0.01 0.01

T b 4R AT 3 3 A -0. 01 0.01 0.00 0.01 0.01 0.01 -0. 00 0. 01

A fEAMA -0. 00 -0, 00 -0. 01 -0, 01 -0, 00 -0.00 0.01 0.03 0.05 0.08 -0.09 0.00
Wk AL 0. 00 0. 00 0.00 0. 00 0.00 0.01 0.03 0.04 0. 05 0. 01 0. 26

4% AN ~0.00 -0. 00 -0. 00 -0. 00 -0.00 0.00 0.01 0.01 0.03 0.01 0. 00
AL AN 0. 00 0. 00 0.00 0. 42 0.00 0.00 0.02 0.01

7=k AT AAA 0. 06 0. 16 0.00 0. 00 0.00 0.01 0. 02 0.03 0.03 0.04 0.05 0. 06
7= Ak fiEAA+ -0. 02 0. 00 -0. 00 0. 00 -0. 00 0,00 0.01 0.01 0,00 —0. 04 0,01 0. 00
=k fifAA 0. 01 0. 00 0.07 0. 00 0. 01 0.01 0.01 0.02 0.01 0.01 0. 06 0.01
7= b AR AA- -0.00 -0.01 -0.17 —0. 09 0.01 0. 00 0.02 0.02 -0. 00 -0.01 0. 00
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