ReEATII—L

l<10§1250)7*9 )=R=Z>

<10H13H HERAN

K=

2023/10/13

HAR—2OBF%E. ABRZHIBYT BBENHD T, FEMIFEMHIPE CBR LI,

6,626,300 | [0:10) EEEA () (5V-10Y) 23/10/15 i5AL 0 BAL o EERIEEE +0.250%
(10:10) EEBEA (B) (5Y-10Y)  23/10/16 TSAL o BAL o EERIEEE +0.495%
<1013 EH98520 ZFREOER> (11:50) EfERERE 23/10/13-23/10/16 JSAL 37,7958 &L 37,795(8 SH -0.350% F19 -0.350%
9BF207 D HER A R J—FR (13:50) EEBRLHE 23/10/13-23/10/16 AL off &L [
HERKXOHIEHEESRS | 5,493,900
AIHDHIEHEERES-O | 5,372,200
HIFHEfEREaEmaI AL | +121,700
<10813HO AR L EES N BRER & & RiiRHEN
| BREIOEE
HEITHER +400
HEREER +76,200
BEEBELRE +76,600
| e REFAE <108138 BFRBELAR> (hvIRidEALFRZ— k- #HEIFT> RARERNE)
AR EoAVSH) HBEREE) BT | EESAZE(BIFR) BHFEESDEE Y LTITS AR — 3 M| RIChSMSHSEESHE
CPEEA -200 97,581 36,051 REEEREEILME | SHENZEESHR 1,001
HEEFEA -1,200 10/11~10/25  6,360. | 10/11(1-3Y)  4,253. 45,909 776,646 |11/19~11/17 0.
ETFEA +700 1/ 6~1/ 6 20,014.|10/11(5-10Y) 6,762. 12/ 4~12/ 4 10,258.|12/16~12/15 20,601.| 2/18~ 2/16 0.
EEETEE +43,800] -37,200 1/ 5~ 1/ 6 10,016.|10/11(10-25Y) 2,007.| 3/ 4~ 3/ 4  2,178.| 3/18~ 3/18 41,458.| 5/17~ 5/17 0.
SRR ST +5.900 1/10~ 1/10  20,011.|10/11(25Y-)  1,005.| 6/ 3~ 6/ 3  1,950.| 6/19~ 6/19 63,179.| 8/19~ 8/19 381.
WEETES R - | +82,500 1/13~ 1/14  20,008. 9/ 2~9/2 1,804.| 9/16~ 9/13 132,310. |11/18~11/18 93.
1/16~ 1/16  20,009. 12/ 2~12/ 2 1,712. 2/17~ 2/17 346.
<10B13H®D | R > 1/19~ 1/20  1,163. 3/3~3/3  6,793. | xEEtIESOBEESHERR| 5/12~ 5/12 181.
YUEESERE (D+Q) 5,454,700 6/ 2~6/2 2,644 KR EBEEMEHEA ]| 8/18~ 8/18 0.
EEEEAS 4,751,000 9/ 1~9/1  5,024. 0OFAN
BAHET I 4,751,000 10/12~10/19 0.
B8 A {5 4,750,900 HEERLES OIES HEE
FEFRRES 703,700 REERRILZER F LS
16,7088HAMN
<BE> 12/ 212/ 4 3,607.
PRAPEREERE (B 4,006,500 HiBIBR(LE) &FIALL 3/3~3/4 2,153. FRIOFPESRTIE
VRAPEPREERE (FH) 129,200 60,032 6/ 2~ 6/ 3 5,566. 0
1/24~ 1/24  10,003. 9/ 5~9/5  5,382.
<10816HOHFNERESIEHER L SRR > | 2/ 1~ 2/ 1 10,004.
| BeHRieTE 2/15~ 2/15  10,004. EEEREA R
HRITHER +800 3/1~3/1 10,010. 0 |EfEsmsckrLA~EER)
P REER +900 9/15~ 9/15  10,005. 0
BLBAE +1,700 10/10~10/10  10,006.
| < RhEREIRERE 5
= ot EEERESEARBIR)
CPEEA -100 EEFRREANR 2,001
Bl e +37,200 MW LER O RS % 52 0 10/ 4 1,001.
SRS SET +37,100 EffEAH(BEEHE) (B9F) 10/12 1,000. | SBEHRSZEESES
USSR | +38,800 0 62,659
EEmEE 1/30~ 1/30  28,261.
37,795 7/21~ 7/19  34,398.
10/13~10/16  37,795. C PEAZE(BHIE)
10/13~10/16 0. 0 <10813H HSR{ER 8>
o/17 4,000.)| F@ER@)ER 97,581 ((PEBAGHEE) 20,700
HEER(2)EA| 60,032 [HEEEAGEE) 66,200
EEERE 0
ETFEAZE msseemmEsE 1,001
356,921 SREBNGZE 62,648
#9%E 23/10/ 4 701. HEEAFEBAIR) | [REESELIE 39,647
<1051650)2|"\i§ > ETFEAZH(EEXE) 0 M= iE[702,255 FHEH 0
—0) TRUAENE / — AR 14,628 FRIAOT CRSREE 0|EE7RIR: 0
5493JK3,50080) T #E 21/ 3/31  12. Hia 4 REFH963, 164 |[EEHTMIG] 37,795
FIB{E—JL0/NIE-0.030%~-0.010% J-REITEA%E SHET) 0 [Emmck reg) 0
TOHEEWHHLDY, 6,823 HIAEE 551963, 164 |RINEEE E] 37,795
HIE 22/ 6/14 12, | *EEMLERMORESERE [ZL3|= 925,369
<10816H9E2053 DA Ric & 5 AR EAS KRR > MR EEBREHEEASPROR AR, BEA EXBAPRLEEEL O TRELTVET,
9207 D | HIRHEE AIHLE ETF-J-REITEAIG, BARBrEEOBAZRTLTVEY, HEER HEESRITE BHEMTED
AR EEEE TR SASHET ROBNRBIG. WEMREICEIBIDHZ D, BREOEHLIIBT LE—KLEEA.
+45.000 | 5,538,500 +83,800 <10BBADA—F > HiEGREL — b (Bfi:%) >
+40,000 | 5,533,500 +78,800 NCD/CPIR%t (PFZ14TV TB7O 51k <10812H®1- lﬁh’hﬁﬁﬁ(ﬁﬁ ﬁF:Il
+35,000 | 5,528,500 +73,800 S/N 0.000 M| ------ 3M | EXRAC -0.180 Re B
+30,000 | 5,523,500 +68,800 W [ FESEE -0.020 [ 2M [ ------ 6M | BSAC -0.150 w5 &5t 206,275 +1,332
+25,000 | 5,518,500 +63,800 W [ FESEC -0.020 [ 3M +0.045000 1Y | BEXE -0.060 FHERE 28,374 +486
+20,000 | 5,513,500 +58,800 | 1M | FE=AC -0.020 IR | 177,901 +846
+15,000 | 5,508,500 +53,800 <1BBHADI=IHBEL— FEREFRERLAE « L— b (HE:%)>
+10,000 | 5,503,500 +48,800 ﬂ?ﬂﬁ 12 EFEEI-I BERLAKAL—F
+5,000 | 5,498,500 +43,800 =K | &% | F¥ |giAk| E | &5 | FH | giHE | F5E | 5iHE
+ 0 | 5,493,500 +38,800 BFHY | -0.087] 0.001]-0.019[+0.010] | | | ------ -0.101] +0.007
-5,000 | 5,488,500 +33,800 kL2 -0.025(+0.005( [ | | ------ -0.122 ] +0.024
-10,000 | 5,483,500 +28,800 2RF -0.005(+0.015( [ | | ------
-15,000 | 5,478,500 +23,800 LER# [ -0.040] -0.012[ -0.038| -0.004| | | = | ------ -0.148 | +0.005
-20,000 | 5,473,500 +18,800 2BRI% | -0.040| 0.005] -0.032]-0.033| | | [ ------ -0.166] +0.009
-25,000 | 5,468,500 +13,800 3BRY 0.001| ------| | | ]====-- -0.177] +0.005
-30,000 | 5,463,500 +8,800 148%[-0.020] -0.007[ -0.014| -----=-| | | | ------ -0.188] +0.002
-35,000 | 5,458,500 +3,800 348%| 0.004| 0.028] 0.018] ------| | | ] o---—- -0.199 + 0
-40,000 | 5,453,500 -1,200 e/l T R D e — -0.126 + 0
-45,000 | 5,448,500 -6,200 = e e e e e — -0.086 + 0
AREEHITE IR Z B E L TORMERENTZHOTH Y . BRE|IORMSREITHE HOHW CRINET LI BENWZLET,

AEEHCRB SN TV DA, B TE 2HBRIICESSER SN L DTN,

FE LSRR (EE, CP%) & MHAVATF ) L7 0 BRI W22 <Gad, RO B W22 & £9,

FRIEL

SRIKHEDOZALEIZ L VAR LT L. HENEL 2B EN01H

PS5 MU E AR BEERE  BIRUE AR (B4) #6245 MAHE

0 ET,

HASRIES S bl 2

Wkt 2 OIEMEM T L OMEEMZRIET 2 b O TIEH D £ A,




