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JPR 300 BB RARLE R

RATHEE: 2021411 A 22 H AT X HiE: 023-86769757 BASRFEAM MNVIFFHS: 20012924

MR SREEWN

=% H, LiEZEdREK 1. 13%, FRIEATIREK 1. 19%, J7¥ 300 K 1. 08%, _LilF 50 fik 1. 25%,
iE 500 ¥k 1. 2%, i 1000 ik 1. 15%, KA 50 ik 1. 46%, SHARFEEK 1. 04%. PITHRAZHAN 1. 11
Jife, wi—HBEZEHA 1. 12 Jifd.

WIRUT T, PR 300 B FRIHAURAZ B 17.95 JiF, ABfk: 2.39 F, HHEFKMAE: 10.13
FiF, YHEBBAZRE: 7.82 /iF. UHEMFGE: 12.58 HF, &fk: -6.49 7F, 4HE
RO R: 6.84 /iF, HYHEBFGE: 5.74 HF.

1 A B KRR KRN AL 5000, 4 H B BB KRN AR 4900, FFG &R & BT
B AL AT AR N BB RS P A BB S 2 48 hn . 24 H Bk BG4 {E 4300-5000 [X 8], 4
HE B CEHLE 4300-4900 X[, 24 H A2 & PCR 7 524047 mi o 58.84%, M H AL
FF & PCR J7 520 i 58. 19%. Bk IABLE R 7E 5000-5200 X 7], FH kIS FF 4
H7E 4600-4900 [X [f] .

WIRLB B 207 TH, T H BBk AT E B &3 3 % 15, 39%, T H B BRI E B &3 3h % 15. 27%.
JA AR SR AET:, AT, BEE BRI T SR, T A R A IS AR R 7K
S, BIKE IR KA AL A E AE 5000 5 4900 75, BRI G T R W o

LB HIRME AT, BT A BAEE BRI i A .

—. AR SRR
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& 3: IR 300 AN B & A ESH
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FHEAIT: wind 5K LE
4: PR 300 RIEHIRUR B S AT L
mmﬁﬁﬁk
2111 41653 -41653 31542 -31542
2112 47439 50737 3298 38088 41933 3845
2201 4011 4526 515 4471 4657 186
2203 8098 8145 47 5376 5304 -72
2206 3317 3364 47 3752 3936 184
2209 1489 1623 134 1447 1536 89
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B 5: iR 300 BeIEMAIN = &£ PCR 53R 300 sEUTA M
PR 300 SRR A EPCR
4900
1.00{
4890
0,951 4880
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! ' - EFF§3?01&’5%{ﬂ 4820
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PR3 00BREHAUF G EPCR
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0.72 — FR300MERA 4820
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BRI wind 15 FEHLT

= HARLA RAREIFHIE 7K

B 6: PR 300 BRIEHIN S AREIF G KR

FHERRR A PATAIF KSR

SRFES L1 ARk ER

0.002 /‘
0.001 4
0.000
0.000
-0.002
-0.001
-0.004 . e
Tm_ATM_basis_rate 0,002 1 v/
—— 2m_ATM_basis_rate
-0.006 —— 3m_ATM_basis_rate —— 1m_ATM_basis_rate
—— IF00_basis_rate 00031 1m_up1_basis_rate
-0.008 —— IFO1_basis_rate —— 1m_down1_basis_rate
o\ » o Lol ® AN A L AD g A9 o » .5 ol ® AN > A2 Al A9
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M. RIYEFHIE

B 8: RMEHEWind —HFATHE (BHER

EMEIEWind—HITHHEFH(E

I T e B T

2020-11 1.4 531.3 10.6 204500 515
2020-12 6.2 70 0.1 -0.7 31 5.4 15.2 4.6 753.4 10.7 218000 6.6 52.3
2021-01 - - -01 03 - - 195 127 - 10.2 44650.0 - 513
2021-02 - 313 -05 15 38.0 317 41.8 10.5 6748 96 10669.2 6.4 50.7
2021-03 184 176 02 33 25.1 284 311 196 460.7 9.6 360000 64 50.3
2021-04 - 110 09 6.2 19.4 238 225 377 2981 91 225000 6.5 -
2021-05 - 86 16 83 164 128 n7 50.0 5453 81 211286 64 50.5
2021-06 a5 78 12 85 126 10.8 214 262 455.7 83 301769 65 504
2021-07 - 78 08 88 14 1.6 208 318 503.8 87 152538 6.5 51.1
2021-08 = 58 10 91 91 74 196 266 5203 83 285714 6.5 51.2
2021-09 55 38 08 102 79 34 21.0 154 5544 81 324000 6.5 49.8
2021-10 = 32 13 120 6.3 34 242 270 669.3 8.4 15800.0 6.5 =
2021-11 - - 22 1.9 - - - - - - - - -
2021-12 37 - - - 6.0 - 27 100 - 86 - 6.5 -

BHAIR: wind {5 EHALE

B9: ERBELARE (FREH

I B B R R N B A

2020-11-30 742.5 21355.0 103 10,0 107
2020-12-31 02 -04 7.3 29 46 7579 13.2 17192.0 519 9.2 8.6 101
2021-01-31 -0.3 0.3 254 - - 617.7 131 51872.0 51.3 -39 147 9.4
2021-02-28 -0.2 17 523 350 338 354.7 135 17243.0 50.6 42 74 10.1
2021-03-31 04 44 141 256 342 1189 130 337700 519 42 71 9.4
2021-04-30 09 6.8 9.8 19.9 17.7 410.6 127 18567.0 51.1 53 6.2 81
2021-05-31 13 9.0 8.8 154 124 437.1 125 19522.0 51.0 56 6.1 8.3
2021-06-30 11 88 8.3 126 121 508.0 126 37001.0 509 6.2 5.5 86
2021-07-31 10 9.0 6.4 103 85 562.3 124 10752.0 50.4 6.1 49 83
2021-08-31 08 9.5 53 89 25 5834 122 297440 50.1 6.3 4.2 82
2021-09-30 07 107 31 73 44 668.3 120 291650 496 55 37 83
2021-10-31 15 135 35 6.1 49 8454 12.0 15899.0 49.2 6.2 28 87

IR wind 5 LE
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Bk 7 &A1

HERRHIHRARAR

Huhk: RS X AL = 131 B R S50 27 L 30 B

Hi3E: 023-86769605

Esaada

Huhk: PE R B X L 490 5, tHZE 1589 5 8 10-11
L

Hi3E: 021-68765927

FRESAHE

Hudbs BRI F XURIEOCHT 160 5453 A BENJE 611 613 %

B 0531-85180636

WS AR

Hubb: YD X ST I ZRES 112 ST & Gemtrho0 C JE 21 B% 2127-2128 &
B 0731-82681681

KESAT

Hibb: 30T H OGENTVRI X 22 R 129 5 0% B PR g O A FERIE I 0% KR
2901 5 /i)

R 0411-84806336

AR

Hudk: SBMITTARRIE 69 SARAM 2205, 2211, 1910 b5

HE: 0371-65612397

B[R N

Mubk: SRV R X E AN 20-11 ST R =2, 20-1-12 ST =2
HE: 0316-2326908

NS

Huhk: PRI R B X R R AR AR K AT A S 5 40 e R JE 111

HiE: 0755-33378759

HHS AR

Huhb: WA UM T XL [E BRI A% 3 18 702 &

HiE: 0571-87380613

THESAA

Hdtk: WA T TR XRIGE A 180 5 [ bR &z by F JEE 1809 &

H3E: 0574-89071681

BRHSAF

Hdik: 7 T IX R 56 5 LS A 6 24k 66

HiE: 029-89384301

ER@ILS AT

Hubk: 5 PC TG X O TR B 439 5 b E SRR 3 i 19-1/2 %
#3E: 023-67380500

E&#EESAT

Hubb: o CEEE R 5 IR X IR AR R 528 5 2202 =

BiE: 021-68597013

mIS 2T
Hubk: AT R PRI 62 5 (IEARED 1H28018E 2. 35
L 028-62818701

BERSAF

Huhk: S ST X P L =B 107 5 B RSP 4 UZ 11-A4-06
FHE: 023-86769600

JEREABAIIAL A ST E Ll £8

kb AT AIR AT 1AL R 6 5 6K 207 =

B 010-85282866

rE S E D

Huhks YLVGE R ST LA MERT X Z048 HhOK IS 998 S 4kt rp g AL A RE-3404
BE: 0791-82082702

THIZR R B Y R

bk TOMITTRESS X AR AP BR 410 555 16 2 % 1605C, 1605B. 1606 55
BE: 020-28325286

EME R

btk A A TR SC XM R IE LAAR MR k) A2 B 9 i 1203 5
BE: 0596-6161588

ARER

Huhk: 2B SRR X L EE 130 550571 C X 6 18 1903, 1904, 1905 =
B13E: 0551-2889767

EistsrELER

Hhk: BRI X AL L 2899 HUE 1 1601 &

HBE: 021-64040178

RIEER

ks BT X A RR 193 S Ik A 57 4% 13 )2 1301-06. 07 5
HBiE: 027-59909521

A RENL D

bk FILUTTER 2 SEHARE 11 2 D1, D2

HBiE: 025-86951881

SERIE=IRAEHE LR

bk JLHUHTRE X OO E R 6 5 9 2 912

B3 010-82129971

KEE LR

Hudik: 1L PG RS N XA B 103 45 PH G B R 55 Rl A B 902 =
B3 0351-8366898

IHEEXEE

Huhk: 7T ORI X AR PG 100 5 A1 R K8 B 1406

B3 020-22922102

JERERAELE

Hudik: AT ARH X OGRS 8 5 17 )2 ALL3 1A

B3 010-85951101

FHRE (ER) SRAF

Hubk: SRR X Pl = 131 S A R 45 Rt 2603 =

B1E: 023-86769662
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ARAE TG SRR T AT TRATH, FRERIMW A KEATE, 225
X AT B9 EFME R T IEATARIE, BRI, WA R, ARETM
RANAITT B, WEAFEBNDAE P HRGIT B, M HRAURE &,
B PR E JERIRE P OGEATE L RENRE A LRI,

EEG—FARHETE: 400-8877-780

Mik: www. cfc108. com

HZHARE - TUHEESH



http://www.cfc108.com/

