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RTE, SHFE 4120 {27t 7 KFEEF] 10000 {27t 1 KiFEEMERE, SH
7 3980 1Z7T 1 Ki¥[EM, 9000 Z7T MLF ZIfA, SBAFHHFRICS 1140 Z7T.
| &hhin

4H Shibor F47R=E, B Shibor & 1.2810%, T1T 2.00BP; 1 4B Shibor
iR 1.3810%, T47 0.10BP, $RITHEMAESME T AT, RREIMIMFI=E=KEIH
T 1BP £ 1.28%, 7 REIMNIMFIZEAIH T 3BP = 1.35%, RXZAmhiziR&E
M4 HAMFIZRA 1.10%,
| RE5THiH

R BFATRERRAHVEIRER LGN 305 {Z7TE 3373 1275, EFPERAIHIEIGM
371 1Z5T= 2061 1Z7T.
| EfRHALR

EFREAR S EPKK, 10 FEHIFNELEK 0.11%= 110.005, 5 FHIFHELEK 0.05%
£ 106.845, 2 FHIFENELEK 0.01%= 102.706,

| BRSRhi%

| (&{E3EE)

1



CHINA SECURITIES INDI

| FISLMR

S BERIRETIAERER T T, ERBEERERKE-18P ) 0BP, 10 FEIRIL
TICHIA T 1BP & 1.63%; EFHRKEEZREIRRKEN-1BP 2 0BP, 10 EEFFKEGER
EIH T 1BP = 1.67%.

FISRRMMEESMNIVERTIH L5k 0.05 7T,

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

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

S FRmFMEESNIYERRIA TEX 0.02 7T,

BREaNERIEN (KEHIRNEET) 5 CRBHIRMKIIIN ) &.

| $E&4%5a]

SERFIERSFERE % Lk, PIESEEHRAIE LK 0.055%, FHAMm=

1.536%, EIEAHA 5.76. HAKIBERIRI=FIEEEPIE 10+F58. PIEEREHR

FH<HAEERIBE, 983Kk 0.186%. 0.124%%1 0.086%.



=] i

— CHINA SECURITIES INDEX

Eich ; il
000845 R A . 954 0. 1. 716 3. 930
HO0140 S5 E M (2) 205. 605 0. 1. 325 4,350
H11001 FE £fi 269. 344 0. 1. 536 5. 760
H11002 1-3%5 & 232. 992 0. 1. 371 1. 870
H11003 3-TH Ak 266. 280 0. 1. 427 4. 190
H11004 T-10% A& fit 277.110 0. 1. 600 7. 340
H11005 10+55 & 338. 755 0. 186 1. 986 15. 870
H11006 & i B fif 253. 802 0.124 1. 477 8. 190
H11007 o i 4 B i 254, 663 0. 035 1. 480 4,350
H11008 FE 4 Ak i 294, 683 0.020 1. 678 3. 680
H11009 L AR 251. 074 0. 060 1. 552 6. 320
H11010 0-14 At 189. 836 0. 004 1. 308 0. 470
H11014 F 42 Eh 199. 884 0. 004 1. 480 0. 320
H11015 #E42 fit 197. 936 0.004 1.278 0. 470
H11016 & F50 4% 208. 018 0. 046 1. 453 5. 450
H11017 & #4 B ff 215. 584 0. 052 1. 347 5. 150
H11018 PR A 241. 847 0.017 1. 628 2. 650
H11019 F i 417 100 221. 049 0.019 1. 610 3. 770
H11070 o iF 42 Bk50 166. 347 0.004 1. 413 0. 400
H11071 FE1-10 B 4% 204. 241 0.042 1. 353 4,640
H11072 4 E 5 50 190. 691 0,017 1. 611 3.920
H11073 FiEfE A 220. 001 0.023 1. 694 4,430
H11074 o 4 243. 067 0.023 1. 703 4.070
H11075 k¥ E K 228. 166 0. 086 1. 528 7.750
H11076 b A 220. 636 0. 035 1. 426 4.180
H11077 104 B fit 193. 092 0.081 1.517 7. 600
H11078 LN 217. 358 0.019 1. 674 3.710
H11079 FREA 205. 401 0.010 1. 733 2,190
<k B PR 2 % (2026210 A 27 H)

£s 0 i 0 i 3Y 7 3 15% pl 30Y
& fi% 1.17 1.17 1.16 1.18 1.24 1. 26 1.35 1.45 1. 63 1.90 2,04 2.04
E A fif 1.28 1.31 1. 34 1.36 1.38 1.39 1.45 1.57 1. 67 1.95 2,11 2.15
# o 1.28 1. 34 1.35 1. 35 1.39 1.41 1. 47 1.57 1. 69 1.94 2.11
K& fE 1.28 1.34 1. 36 1.36 1.36 1. 40 1.47 1.57 1.70 1.93 2.11 2.15
77 BREAR 1.04 1.07 1.21 1.25 1.32 1.35 1.42 1.54 1.67 1.95 2.13 2.19
i 1.36 1.38 1.38 1.39 1. 44 1. 46 1.55 1.65 1.73 1.97 2,14 2.20
£ 5] AN 1. 40 1.42 1.42 1.45 1.49 1.55 1.59 1.73 1. 86 1.98 2,13 2.25
4 5] fiRAA+ 1. 42 1. 44 1. 44 1. 47 1.53 il ) 1. 68 1.81 2.05 2. 25 &, 35 2. 66
4+ B AA 1. 44 1.46 1.47 1.50 1. 56 1.61 1.76 2.12 2.44 2.63 2.83 2.86
25 A= 1.69 1.73 1.76 1.82 2.09 2.32 2.77 3.13 3.42 3.44 3.62 3. 65
4 3] flrA+ 3. 86 3. 90 3. 93 3.99 4.24 4.49 4,94 5.30 5.59 5.61 5.79 5.82
25 A 6. 03 6. 07 6.10 6.16 6. 41 6. 66 7.11 7.47 7.76 7.78 7.96 7.99
4 7] fitA- 8.20 8. 24 8. 27 8. 33 8. 58 8. 83 9. 28 9. 64 (e o) 9. 95 10. 13 10. 16
47 fi%BBB 13.17 13.21 13.24 13. 30 13.55 13. 80 14.25 14. 61 14. 90 14.92 15. 10 15. 13
47 fiece 3117 3121 31.24 31.30 31.55 31.80 32.25 32.61 32.90 32.92 33.10 3313
T b 4R AT 3 3 frAAA 1.37 1. 40 1.41 1.41 1.44 1.49 1.58 1.69 177 1.83
T Ak 45 AT 3 3 firan+ 1.39 1.41 1.42 1.43 1.47 1.52 1.63 1.76 1. 86 1.92
k4R 4T 3 AL 1. 42 1.45 1.46 1. 47 1.53 1.59 1.75 1.92 2.03 2.09
T b 4R 4T 8 8 fEAA- 1. 44 1. 46 1.48 1.49 1.55 1.69 2,03 2.14 2.22 2.29
Ak 4R AT 3 4 £ A+ 1.76 1.78 1.80 1.82 2.07 2.29 2.49 2.61 2.71 2.77
BT A 4R 4T 3 3 A 1.98 2,04 2.07 2.13 2.55 2,80 2,99 3. 10 3.20 3.27
T b 4R AT 3 3 A 2. 18 2.26 2.31 2.40 3.06 3.33 3.52 3.65 3.74 3.81
B EANA 1.42 1.43 1. 44 1. 46 1.51 1. 56 1.65 1.76 1.90 1.99 2,13 2,22
A% A+ 1.43 1.43 1. 46 1.47 1.55 1. 58 1.68 1.81 2,05 2,15 2.35 2,42
AR AL 1. 46 1. 46 1. 49 1.50 1.59 1.61 1.74 1.95 2.26 2.38 2.60 2,68
AT AN 1. 52 1.52 1.54 1.54 1.66 1.71 2,07 3. 20 3. 62 3.75 3.97 4. 06
7= kAR AAA 1. 40 1.42 1.43 1.45 1.49 1.55 1.59 1.74 1. 86 1.98 2,13 2.25
7= Al A AN+ 1.43 1.45 1.45 1. 47 1.53 1.59 1.68 1.81 2,05 2.25 2,53 2,66
7=l ffEAA 1. 45 1. 46 1.47 1.49 1.56 1. 61 1.76 2,12 2. 44 2.63 2.83 2. 86
7= b A AA- 1.72 1.74 1.76 1.82 2.09 2,32 2.77 3.13 3.42 3.44 3.62 3. 65



CPiEFE &Y

CHINA SECURITIES INDEX

& 0. 00 0. 00

0. 00 0. 00 0. 00 0.01 0. 01 0. 01 0. 01 0. 02 0. 02
& FF i 0. 00 0. 00 . -0. 00 -0.00 -0. 01 -0. 00 -0. 01 -0. 01 -0. 01 -0. 01 0. 02
HH o F 0.00 0. 00 0.00 -0. 00 -0.00 -0. 01 0. 00 -0. 01 -0. 01 -0. 01 -0. 01
FEL -0. 00 -0. 00 -0. 00 -0. 00 -0. 00 -0. 01 0. 01 -0. 01 -0. 00 -0. 01 -0. 01 0. 02
He 77 B REAR -0.00 0. 00 -0. 00 —0. 00 -0. 00 -0. 00 0. 00 -0.01 -0.01 -0.01 0. 01 0. 01
i A 0.01 0. 00 0.00 0. 00 0. 00 0. 00 0. 01 0.01 0. 00 0.01 0.00 0. 00
4% 8] AN =-0. 00 —0. 00 0.00 =0. 01 0. 01 =0. 00 =0. 01 =0. 00 -0.01 =0.00 -0. 00 0. 00
2 F] flRAA+ -0. 00 0. 00 -0. 00 -0, 01 -0. 00 -0. 01 0. 01 -0.02 -0. 01 -0. 01 0. 00 0. 00
43 5] AN 0. 00 0. 00 0. 00 -0. 00 -0. 02 -0. 01 -0. 01 -0. 02 -0. 00 -0. 00 0. 00 0. 00
2B MRAA- 0.02 0. 00 -0.00 —0.01 -0.02 -0. 01 —0.01 -0.02 -0.00 0.00 0. 00 0. 00
2 B fli A+ 0.02 0. 00 0. 00 0. 01 0. 02 0. 01 0. 01 0.02 0. 00 0. 00 0.00 0. 00
228 A 0.02 0. 00 —0. 00 -0. 01 -0. 02 -0. 01 -0.01 —0. 02 -0.00 0. 00 0. 00 0. 00
2 7] A= 0.02 0. 00 -0. 00 -0, 01 -0, 02 0. 01 0. 01 -0. 02 0. 00 0.00 0.00 0.00
/7] f BBB 0.02 0. 00 0. 00 0. 01 0. 02 0. 01 0. 01 0.02 0. 00 0.00 0. 00 0.00
4+ & e 0.02 0. 00 -0.00 -0.01 -0.02 -0. 01 -0.01 -0. 02 -0.00 0. 00 0. 00 0. 00
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
T Ak 45 AT 3 3 firan+ 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
b 45 47 3 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
T 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
AL AN -0, 01 0. 00 -0.00 0.00 -0.00 -0. 01 -0. 01 0.00 -0, 01 -0, 01 0. 00 0.00
Wk AL 0. 01 0. 01 0.01 0. 01 0.00 0.00 0. 01 0. 01 0. 00 0. 00 0. 01 0.00
AR AN -0. 01 0. 01 0.00 -0.01 0.01 0. 00 0. 00 -0. 01 -0. 00 0.00 0. 01 0.01
AR AN 0.01 0.01 0.00 0. 01 0. 00 0.00 0. 01 0. 01 0. 00 0.00 0.01 0.01
7=k AT AAA 0. 00 0. 00 0. 00 0. 00 0.01 0.00 0. 01 0.00 0. 01 0. 00 0.00 0. 00
7= ol AR+ -0, 00 0. 00 -0.00 -0. 01 -0.00 -0. 01 -0. 01 -0. 02 -0, 01 -0, 01 0. 00 0.00
=k fifAA 0. 00 0. 00 0. 00 0.01 0.01 0. 01 0.01 0. 02 0. 01 0. 00 0. 00 0.00
7= b A A 0.02 0.01 -0. 01 -0.01 -0.02 -0. 01 -0.01 -0.02 -0. 00 0. 00 0. 00 0.00

E)

& it b . 06 0.07 0.15 b
5 -0.00 -0. 00 -0. 00 0.00 0.01 0.04 0.02 0.09 0.08 0.17 0.43
# 0 f -0. 00 -0. 00 0. 00 0.00 0.01 0.03 0.03 0.02 0.14

FEL -0. 00 -0. 00 -0. 00 0.00 0.01 0.03 0.03 0. 06 0.07 0.25
He A B AR -0.01 -0. 00 —0. 00 -0.03 -0. 00 -0. 01 0.00 0.07 0.09 0.09 0.19
i A 0.01 0.01 0.01 0.00 0.00 0.03 0.05 0.02 0.01 0.06 0.08
72 8] fEANA -0.15 -0.22 -0.23 -0. 09 0.01 0.03 0.01 0. 00 -0. 04 0.03 0. 02
2 F] flRAA+ -0. 38 0.00 -0. 09 -0. 05 0.01 0.03 -0.01 0.02 0.01 0.01 0.01
43 5] AN -0. 06 -0. 18 0. 04 0. 00 -0. 02 0. 00 0.03 0. 01 -0. 02 -0.01 0.01
2 E AN -0.00 -0.17 0.01 0.02 0. 03 0. 14 0.04 0.02 0.02 0.02

2 B fli A+ 0.00 0.00 0.01 0.03 0.04 0. 04 0. 06 0.02 0. 34

78] A -0.04 -0.00 0.01 0.03 0.04 0.04 0.03 -0. 00

2 7] A= 0.00 -0. 00 0.01 0.04 0.05 0.03 0.01

4+ 7] i BBB 0.02 0.02 0.02 0. 06 0. 00

JrBMRCCC 0. 08 0.02 0.01 0.00 0.01 -0. 04 —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. 01 -0. 00 =0. 00 0.00 0.01 0.01 -0. 00 0.01 0.12
Tk 4R 47 3 4 T AA -0. 00 -0. 01 -0. 00 -0. 00 0.00 0.00 0.01 -0.00 0.01

T b 4R 4T 8 8 fEAA- 0. 01 0. 01 0. 01 0. 01 0.00 0.00 0.01 0.00 0. 00

Bk 4R AT 3 A+ -0. 01 -0.01 0. 01 —0.01 -0. 00 0. 00 0.01 0.01 0.02

T8 b 4R AT 3 3 A 0.01 0. 01 0. 01 0. 01 0.00 0. 00 0.01 0.01 0.02

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

A fEAMA -0. 00 -0, 00 -0.00 -0. 00 -0.00 0. 01 -0. 00 0.05 0.05 0.15 -0. 07 0.02
A AN 0. 00 0. 00 0.00 0. 00 0.01 0. 01 0. 02 0.03 0. 06 0.14 0.15

4% AN ~0.00 0. 00 -0. 00 0. 16 -0.00 -0.05 0. 00 0.01 0.05 0.01 0. 01
AL AN 0. 00 0.01 0.01 0. 00 0.13 0.00 0.01 0. 00

7=k AT AAA 0. 06 0.19 0.11 0.12 0. 04 0.00 0. 02 0.01 0.02 0. 02 0.04 0.05
7= Ak fiEAA+ -0.12 0. 00 0,00 —0. 05 -0. 02 0,01 0.03 0.01 0.05 0.03 0,02 0. 03
=k fifAA 0.03 0. 22 0.11 0. 02 0.00 0. 00 0. 01 0.03 0.03 0. 01 0. 00 0.01
7= b AR AA- -0.39 -0.78 0. 11 0.01 0.02 0. 03 0. 06 0.04 0.02 0.02 0.02
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