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6 010213
7 010301
8 010303
9 010307
10 010308
11 010311
12 010404
13 010410
14 010501
15 010504
16 010512
17 010601
18 010603
19 010710
20 100213
21 100301
22 100303
23 100501
24 100503
25 100711
26 101917
27 108026
030001
060009
070005
080003
080010
080017
080018
080019
080022
080023
080025
080026
090002
090004
090016
090017

02 [H f5(13)
03 [Hfii(1)
03 [E15i(3)
03 [H15i(7)
03 [E15i(8)
03 [E13i(11)
04 [H5i(4)
04 [E{3:(10)
05 [Efii(1)
05 [ fii(4)
05 [H f(12)
06 [H f3i(01)
06 [ 5(03)
07 Ef3(10)
[l {5 0213
= {5t 0301
[l {5t 0303
[E {3t 0501
[/ {5t 0503
[#45t 0711
[l 57 917
i3t 0926
03 3t 01
06 [t 09
07 [H 5 05
08 [%f3{ 03
08 [ 5t 10
08 [Hfof 17
08 [%/f3{ 18
08 [Efii 19
08 [Hfo{ 22
08 [t 23
08 [Efii 25
08 [E/f3{ 26
09 [ {5t 02
09 M5
fit 04

09 Fff &
fiit 16

09 K&

94.6
100.08
96.1
100.53
101.46
101.42
104.23
105.5
105.85
102.8
99.02
99.7
96.1
114.1
94
101.68
96.07
105.38
100.5
102
105.59
99.35
100.054
96.5328
101.798
105.437
108.133
103.726
102.524
101.105
97.5936
96.9701
95.8339
96.3251
97.9309

97.4343

100.359

99.1478
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95.5901
102.6453
97.1433
101.7689
102.6349
102.1775
107.6731
106.472
107.8206
103.7346
99.85
102.0656
97.1126
114.6184
94.9901
104.2453
97.1133
107.3506
103.0858
103.9826
105.66
99.5166
102.6128
96.9496
104.3079
106.9888
108.6668
105.1621
103.9072
101.9372
98.1356
97.6701
96.2482
96.5627
99.7141

99.373

100.4845

100.7875

3.44% 7.622
0.38% 0.038
3.81% 13.195
1.64% 0.537
2.59% 3.614
1.65% 0.786
1.56% 1.299
1.72% 1.803
3.20% 5.063
3.90% 15.271
3.80% 10.775
2.61% 3.06
3.54% 6.137
2.32% 7.384
3.53% 7.622
-32.9% 0.038
3.82%  13.195
3.30% 5.063
0.95% 0.219
-0.98% 0.441
3.69%  11.482
1.31% 0.373
1.21% 0.038
4.03%  16.386
2.33% 2.211
3.33% 8.118
3.32% 8.378
2.59% 3.611
3.37T% 8.627
1.96% 1.685
3.17% 5.8
3.94%  13.808
3.48% 8.858
2.79% 3.866
4.06%  19.038

2.95% 4.153

3.47% 9.46

3.30% 6.479

6.641
0.038
10.18
0.528
3.356
0.774
1.234
1.728
4.383
11.01
8.595
2.841

5.42
6.287
6.632
0.057
10.18
4.377
0.217
0.445
8.936
0.368
0.038
11.82
2.072
6.706
6.891
3.321
7.148
1.627
5.246
10.44
7.553
3.658
12.82

3.818

7.861

5.679

53.703
0.04
129.428
0.799
14.888
1.359
2.78
4.726
24.982
156.16
91.695
11.145
36.427
49.25
53.575
0.089
129.413
24.924
0.262
0.648
99.865
0.498
0.039
178.645
6.456
56.39
59.298
14.682
63.5
4.269
33.816
137.21
69.144
17.167
218.422

18.873

75.591

39.931
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fii 17
09 Kt &
fiit 19
09 K K&
15t 22
09 Kt &
f5i 23
09 fff &
13t 28
09 I & [
15t 29
09 i I
fit 17
10 M &
15t 01

100.162

99.0195

99.9976

99.9659

100

99.3128

99.9038

101.6302

99.9034

101.3375

100.3012

100.5172

99.9356

99.9479

3.14%

2.57%

3.47%

1.48%

2.42%

1.39%

2.06%

6.537

2.595

9.614

0.767

2.786
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1.978
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120309
120310
120311
120482
120488
120510
120512
120528
120605
120607
120608
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01 35 1045534  2.47%
01 —Wkfii  103.5947  4.80%
02 —Ikfst 99.3127  5.03%
02 11#(15) 100.7452  4.57%
03 J'#hiE  102.6294  4.77%
03 =Wkfii  100.7365  4.99%
03 H1[%(1) 100.5673  4.58%
037'bim  101.6528  3.74%
03 JpACil  101.6725  4.40%
03 MiE(1) 101.7966  4.31%
03 MiE(2) 102.7101  3.48%
04 WM ffii  103.4992  3.97%
04 FUHiEk 1047017  4.05%
05 [EK(2)  104.626  4.07%
05 y'#(2) 102.7532 5.17%
05 {Hi# T 101.2384  3.70%
06 — Ik At 90.4512  5.33%
06 U1K 5% 97.5949  4.83%
06 & id 95.426  4.82%
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1.364
6.756
12.622
7.726
8.038
23.485
3.901
2.967
3.792
3.827
3.827
4.148
4.858
5.419
10.471
2.893
16.26
11.395
16.167

5.744 40

2.467
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0.046 0

1.919 5
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5.545  39.044
9.104 107.302
6.326  50.154
6.315 51.632
13.398 257.335
3.485 15974
2.744  10.347
3.387 15.211
3.425  15.508

7.727  77.535
2.681 9.936
10.841 157.884
8.552  93.597
10.982 160.799
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50
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53
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58
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126001
126002
126003
126005
126007
126008
126009
126010
126011
126012
126013
126014
126015
126016
126017
126018
126019
111015
111021
111022
111023
111028
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111035
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111041
111044
111045
111046
111047
111048
111050
111051
111052
111053
111054
111055
111056
111057

06 845
06 Hh4kfoi
07 =Akfit
07 N ot
07 H i
08 ¥4 fift
08 % 43t
08 Hiztfot
08 f11kfiit
08 ¥t
08 5 L5t
08 [ Hifii
08 iR A5t
08 it
08 & Yilfiii
08 VT4 5t
09 KT £33
01 =k 10
03 4EfiE 2
04 & it ot
03 Hr kA5t
05 fififEfoi
06 #kiH 07
06 11 REf5
07 XAt
08 Zx 1t 1ot
08 £k 5t
08 i fyid
08 Phda#
08 R4 fit
08 K 2 fiit
09 /K #
09 35
09 Ak foi
09 M3 Iid3
09 Vr4kfii
09 3% H1 /s
09 P fiit
09 WA
09 7k 4%

97.806
93.9304
91.5363
96.4422
88.6623
87.6274
87.1197
86.1797
88.0693

98.537
85.8695
86.6534
82.7005
85.9563
82.8699
73.9053
76.6964

102.4263
101.5547
103.3275

99.103
103.4704

100.43
98.9286
104.187

110.5225
110.5962
103.0753
102.4289
106.7364
106.7205
105.0613
105.7433
111.9437
107.7005
105.0077
109.4009
102.1656
101.3186
104.0237
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2.88%
4.25%
4.30%
3.48%
4.81%
4.38%
4.41%
4.69%
4.29%
2.61%
4.82%
4.74%
5.65%
4.55%
5.16%
5.95%
6.01%
3.13%
3.79%
4.14%
4.97%
3.05%
3.68%
4.91%
2.76%
6.87%
6.83%
5.20%
6.06%
5.88%
6.85%
6.08%
5.10%
7.32%
6.88%
4.37%
5.54%
6.56%
5.98%
6.50%

1.77
2.819
2.978
2.132
3.808
3.868
3.975
3.978
4.041
1.041
4.153
4.249
4.252
4.367
4.384
6.627
5.479
1.756
3.841
4.038

11.551
1.959
1.866
6.156
0.885
5.285

5.54
3.715

5.86
5.885
5.918
6.011
9.033
9.036
9.096
5.132
5.225
6.271
6.288

6.63

1.707
2.652

2.82
2.024
3.549
3.657
3.758

3.75
3.791
1.009
3.878
3.953
3.939
4.093
4.104

6.02
5.036

8.55

1.766

5.115
0.846

3.24

4.652

4.875

6.183

4.168

4.585

9.656

10.71

6.111
16.166
16.987
17.833
17.756
18.247

2.006
18.978
19.692
19.484
20.908
20.929
42.854
30.565

93.942

4.852

33.659
1.546

29.265

34.459
53.066
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[l f5
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7 B
7 B
7 B
[ S f5t
7 B o
[ S f5
il G A5t
[l f5
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AJ [l
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A T[]
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il G A5t
AJ [l
il G f5t
il JE A5t
] [l
A e[|
[l f5
] [l
AJ [l



60 115001 4MELfRE 1 94,7312  3.73% 2.808 2.66 9.717 [l Ak

61 115002 [Hzfif 1 88.0867 5.04% 3.603 3.357 14.621 [H B
62 115003 %A1 91.0053  4.07% 2.984 2.843  10.852 [# A3
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[ EANR ZHREKRE 52 RREE]

BFK K BEA =
Fs AR LR Ex/p=E0) fope FE Mk iR PAR e
1 112014 09 4R 107.0264 6.90% 5751 - - - CINEES
2 112013 09 {Z¥fft  100.189  9.01%  4.745 3681  18.376 - fi] JE 53
3 122009 08 Hrifii  114.62 7.14%  6.403 - - - GRS
4 122011 08 4 kf®  111.1558 5.97%  3.463 2.876 11709 - fi] JE o
5 122014 09 #FEft  105.3975 5.34%  4.444 3725 18597 - fit] JE 5
6 112012 09 4 ¥ifsi  105.8149 6.05%  4.742 - - - GBS
7 122021 09/ Jfft  104.4827 6.67%  6.553 5.004 33208 - fi] JE 58
8 122023 09 jVkfi  106.89 6.24%  4.614 3.759  19.005 - fit] JE 5
9 122028 09fEkfii  105.9071 6.36%  7.693 - - - CINEES
10 122033 09 & Jifii  106.6893 5.67%  4.712 - - - AJ [ 5
11 122036 09 y'sKil  103.2437 534%  4.841 4.102 21907 - fi] JE 5
12 122038 09 FmAkl 1019711 5.03%  4.838 3.357 15762 - fi] JE o
13 112006 08 Jj#} G2 109.6534 4.90%  3.581 - - - A a4
14 122927 09 ifgfiifii  105.3662 6.96%  9.882 - - - CINEIR
15 122928 09 #ki&fii  103.9211 6.72%  9.877 - - - CINEES
16 122929 09 Juilfii  103.9726 6.54%  6.866 - - - Ay o]
17 122930 09 ###f%  105.197 6.83% 6.86 4.644  28.757 - fi] JE o
18 122931 09 i 107.8414 6.76%  6.751 4.651  29.057 - fi] JE 53
19 122932 09 HIE#  104.3 6.45%  6.803 - - - GRS
20 122936 09 #4i#  106.3265 6.79%  6.781 4.566  27.981 - fi] JE o
21 122938 09 ypiifsi  103.7421 6.70% 771 - - - Ay a4
22 122939 09 #%fii  108.8499 6.68%  6.726 - - - CINEIR
23 122940 09 E#%  108.076  6.81%  9.649 - - - CINEES
24 122944 09 BRI 105.3268 6.47%  6.559 4.167  23.943 - fit] JE 5
25 122945 09 EZ/Kfii  108.6997 5.81%  6.482 - - - CINEES
26 122962 09 T°ACiH  103.4404 5.32%  6.249 - - - AJ [ 5
27 122964 09 Jeiifii 1052871 6.09% = 6.244 - - - GRS
28 122965 09 #E#fii  106.5845 5.62%  9.189 - - - CINEIES
29 122967 09 [yE )y 101.9696 6.65%  5.214 3.29 15.323 - fit] JE o
30 122971 09 =ik 02 983732 501% 6.17 5121 33723 - fi] S5
31 122973 09 Ef¥E  97.7304  6.14%  6.145 4.278 24689 - fi] JE\ 53
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33
34
35
36
37
38
39
40
41
42
43
44
45
46
47
48
49
50
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53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71

122974
122980
122981
122982
122984
122988
122991
122995
122997
112002
122042
122020
122983
122043
112011
122998
122999
112001
122006
112005
112015
122001
122015
122994
122013
112007
122972
122031
112010
122956
122996
122949
122954
112017
122966
122948
122975
112016
122985
122007

09 FHIR#
09 4% 3
09 Ik 4%
09 K Ik
09 /NI
09 il b ot
08 i fiit
08 & #
08 7 a8
08 Hr kA5t
09 4 F-1iit
09 & Hhfift
09 R £k
09 £8VL 1o
09 A Zfiit
04 Kfjifiit
08 ) 4Lfiit
08 . H1 5t
08 4 Huf5i
08 1% G1
09 ¥z 15t
07 it 1ot
09 K Hifiit
08 = #tf5i
08 b fiit
09 4% 01
09 4 e
09 K 7 ot
09 P 1E A5
09 =1 FT
08 i it
09 A5t
09 ki
09 7 H 15t
09 JEFfiit
09 #AZ ot
09 B it
09 i
09 i REfot
08 43t

103.9066
98.9545
107.3907
106.0636
110.5132
104.4267
106.0387
101.474
106.5186
109.5322
103.6151
106.74
108.2773
102.6685
107.1542
104.1808
112.1315
106.4978
108.0078
105.6305
105.6767
105.4069
99.5013
102.293
113.2705
102.4545
103.8723
107.15
101.6214
100.7489
103.7301
101.4959
99.7535
102.92
103.2968
99.7063
98.9514
105.8164
102.6846
110.9166

TS5 A R TR TE L2 Ja RS ) 7 B

6.10%
5.81%
6.69%
5.96%
6.30%
6.25%
5.52%
4.58%
4.76%
5.64%
4.78%
6.26%
5.63%
5.77%
5.73%
3.93%
5.46%
5.16%
4.92%
4.47%
6.19%
5.13%
5.18%
5.17%
5.34%
4.51%
6.04%
5.26%
5.37%
5.58%
5.95%
6.23%
6.24%
5.68%
6.19%
6.37%
5.52%
6.77%
4.28%
5.72%

5.145
6.132
5.09
6.088
6.068
5.942
4.885
8.559
3.674
6.205
2.885
4.627
6.06
7.893
4.74
4.301
8.099
5.09
6.09
3.581
4.77
7.759
9.479
3.71
3.447
2.57
6.17
2.701
4.701
9.326
5.633
6.4
6.34
4.803
5.222
6.419
9.134
4.77
4.049
8.132

4.118
4.926

4.107

3.197

2.599
3.771

3.917

5.945

4.866
3.144
3.914
6.106
7.248
3.246

2.332

2.382
4.002

4.052
4.408
4.525
4.036

4.36

3.851
3.527

22.896
31.823

23.366

13.872

9.46
19.107

20.365

47.616

31.405
13.456
20.335
47.704
67.341
14.175

7.859

8.197
20.931

22.117
26.154
27.395
21.322

25.738

19.827
16.734
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72 122993 08 ZEENfii  105.5021 5.24%  3.77 3.258 14.333 fH bR
73 122950 09 ¥fiEyE  101.7849 573% 6.4 = - F A
74 122989 08 fiACiE  101.9811 6.09%  5.844 4738  29.053 fH [ EG

B AFC EHAREAI R BRI o -BEFSBE T RS LRSI

[ L3R ZHREAR3Z 5 R4 {5 AR

BE A e ek BRHr BERH EJ%% P & L F N

B {IA {11 FlE AR =ik
1 125709 HENEEM  112.267  58.12 102.747  -9.313 2.852  10.68 5.44
2 110004 JETHE:ff 12642 97.067 91.609 -29.353 4559  13.33 7.28
3 110003 FriM#fri 11765 96.691 97.271 -20.379 3537  12.25 7.89
4 110007  HECEEAR 117.4 88.008 89.163 -28.237  4.63 9.67 9.1
5 110078 #AEEf 12623 94123  98.697 -27.533 2.258 9.48 9.93
6 110006 Juk#:{ii  146.99 133933  87.67 -13.057 4.605  11.24  11.92
7 110598 Kiikefit 14715 136.391 97.742 -10.759 2.868  10.19  13.38
8 110005 PHyEEEfE 137.99 119.038  87.875 -18.952 4.575 6.87  17.32
9 125960 #MbEEfF  130.746  98.787 104.045 -24.345 2.266 467 2117
10 125969 ZZEH:fw  130.391 101.794 82951 -28.206 5.611 4.48 22.7
11 110008 EJff#Efii 12499 100.715 83.465 -24.275 5.701 2.98 33.8
[RETIHH]

AN JE AT RABEAR " 5N T I, [R5 He AR A R B G BT . AT A AE A FF T
Sy SR SRR 2140 A2TG, S JE U 1) T A 08 1T

AJE PR E GRS Lk 0. 71%, #AZ 202 J5F, B EAGHUIOR. IR S ik
0.43%, AL 390 1T, B LJE/NEsE .

BATE I 7510, KA 2 il e il AT, EEaE R M R, IR R
A& 10 FFH, 4 ANERZEA . ARSI A P BRI, R PATIREE AR, s
TE 3 4F 4 10 4 0 A e gl i o

IR A A IRELFE -, RATAE A TN LIRS $8 2140 1278, Wit B&, #F
T RAT HAT KR BURETE TR, BB SRR S S B T S

AR VOBCRE I, 2P R B T R R b, R S RAT R R AR ZE R YK,
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— I, A = 260 4470 10 YIS FE T M 366 12470 10 417 BBGR I e ot
FARRKAT » B A AR AT T 3000], (37 )R A ek, [ OOA AR £ 1. 62 4%,
77 Rt 2. 3 i

AT, AR ORISR i D THG 2 2T o0, s
S B HE N RE AT ks . CBre i)

[—AZ5&5]

i KAT
o , . RATER  ORATHE R
BB AR e 4K gipam s RUE RO
71080151 10 RA:#r CPO1 2010-2-8 12 1
71080153 10 kE7& CPO1 2010-2-8 9 1
71080154 10 A AF4 CPO1 2010-2-9 0.7 1
71080156 10 A4 MTN1 2010-2-9 12 3
71080157 10 )| f7id MTN1 2010-2-9 15 5
71080159 10 JR Mk CPO1 2010-2-9 7 1
71080160 10 ¥% [ #1 CPO1 2010-2-9 8 1
71080172 10 %t CPO1 2010-2-9 10 1
71080168 10 [#47iz CPO1 2010-2-10 5 1
71080169 10 4k K5 CPO1 2010-2-10 8 1
21080170 10 irfLlE MTNL 2010-2-10 4 5
N100002 10 Fi L f3 02 2010-2-10 260 10
e il

(GEAN T s 4 EWHY RATE S ORATER FRFER
(¢v) () (*F)

fFigF AT B

e " RAT = e REE

fi AL fiizr 2 K T EH 250 A5} S B (4)
0981017 09 Fi/k$E CPO1  2010-2-6 4.00 104.50 -
098005 09 J7 IEAiit 2010-2-6 10.00 5.50 5.00
070001 07 [E 3 01 2010-2-6 300.00 2.93 4.00
068004 06 57 A 1 i 2010-2-6 25.00 4.35 6.00
125717 FHEN fiit 2010-2-6 15.38 4.13 2.00
100701 [ {3 0701 2010-2-6 300.00 2.93 4.00
010701 07 [E13i(01) 2010-2-6 300.00 2.93 4.00
050222 05 [EJF 22 2010-2-8 100.00 2.43 0.75
098006 09 424K %51t 2010-2-9 15.00 5.78 6.00
098004 09 JfiT K B Asi 2010-2-9 15.00 5.92 6.00
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0701013 07 AT 5 13 2010-2-9 280.00 103.06 -

111049 09 /K% 2010-2-9 15.00 5.78 6.00
111048 09 K 2010-2-9 15.00 5.92 6.00
0981018 09 Z¥fi#% CPO1  2010-2-10 9.00 103.65 -
040006 04 {3 06 2010-2-10  242.40 2.43 450
0981021 09 Jb# T CPO1  2010-2-11 5.00 104.90 -
0981019 09 #i/kK4: CPO1  2010-2-11 10.00 103.50 -
098007 09 HAEA5 2010-2-11 10.00 6.08 6.00
080013 08 [ it 13 2010-2-11  240.00 2.47 18.50
100813 [ 1 0813 2010-2-11  240.00 2.47 18.50
122986 09 HHEA5 2010-2-11 10.00 6.08 6.00
019813 08 [ it 13 2010-2-11  240.00 2.47 18.50
0981022 09 43 CPO1 2010-2-12 5.00 103.43 -
090001 09 [ i 01 2010-2-12  269.30 2.76 6.00
0982011 09 =—MTN1  2010-2-13 18.00 4.32 1.00
090402 09 & % 02 2010-2-13  120.00 1.75 1.00
080001 08 i 01 2010-2-13  289.70 3.95 5.00
100801 [ 1 0801 2010-2-13  289.70 3.95 5.00
019801 08 i 01 2010-2-13  289.70 3.95 5.00
080201 08 [T 01 2010-2-14  150.00 104.50 -
070420 07 &% 20 2010-2-14  120.00 103.06 0.75
fii 27 21 39
FIHH H

BT BRAR JATRL AR

(f¢o) (%F)
0981017 09 sk CPO1  2010-2-6 4.00 1.00 0981017
099923 09 I E 15 23 2010-2-8 150.00 0.25 099923
108023 {5 0923 2010-2-8 150.00 0.25 108023
020023 09 Iiifiii 23 2010-2-8 150.00 0.25 020023
0701013 07 SR47%L4E 13 2010-2-9 280.00 3.00 0701013
0981018 09 Z¢f# CPO1  2010-2-10 9.00 1.00 0981018
0981021 09 Jb7#:T CPO1  2010-2-11 5.00 1.00 0981021
0981019 09 #/K%s CPO1  2010-2-11 10.00 1.00 0981019
0981022 09 43l CPO1 2010-2-12 5.00 1.00 0981022
0901057 09 J:47%4% 57  2010-2-12  700.00 0.25 0901057
080201 08 [EJT 01 2010-2-14  150.00 2.00 080201
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#r. AR, ARMAAHSAREMBZER . ERRENF—BMHE. AR BHEXBKIGELEIFTATRER T AT
AR ZAMEFRIN LT RRAEITHIESSIR TR, TN F IR L 2 AR IR ZIRITHV S sl RS -
& PR Y BB AP Al BEFFE AT RE R MO AHR B B MR R 95 . AFRAERBREE ARITIRE X S -
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	【债券市场动态】 
	【上个交易周末国债到期收益率】
	【上个交易周末交易所企业债数据】
	【上个交易周末交易所公司债数据】
	说明：不含已上市未成交债券。数据来源：α-债券投资分析系统 山西证券研究所 
	【上个交易周末交易所可转债数据】
	【债券市场分析】 
	本周股债"跷跷板"效应再度显现，国债指数和企债指数均创出新高。央行本周在公开市场实现资金净投放2140亿元，连续两周大规模向市场投放货币。  
	本周上证国债指数上涨0.71%，成交202万手，较上周有所放大。上证企债指数上涨0.43%，成交390万手，较上周小幅增加。  
	银行间市场方面，中长端利率产品收益率普遍下行，国债收益率曲线下移，幅度最大的是10年期，4个基点左右。本周信用债市场热度有所降温，收益率下行幅度有限，交投集中在3年至10年期及短融品。  
	央票利率本周继续持平，央行在公开市场实现资金净投放2140亿元，从历史上看，春节前央行都有大量投放货币的惯例，净投放的趋势预计将延续到节前最后一周。  
	受信贷收紧的影响，近两周货币市场利率快速上升，与央票发行利率的利差迅速扩大，央行回笼资金力度减弱。  
	一级市场方面，本周三260亿元10年期固息国债及366亿元10年期浮息政策性金融债招标发行，招标利率均低于此前市场预期，但市场认购仍然非常踊跃，国债认购倍数1.62倍，浮息金融债2.3倍。  
	整体来看，本周债券市场表现较好，中长期利率产品已经开始受到市场关注，而信用债受市场追捧的程度有所减弱。（新华网） 
	【一周交易备忘】

