ﬁi‘l‘sfsﬁ'ﬂ'f Ij—LEK—k 2023/7/20

<7H20H HEEFAN HAR—ZDBEE. ABERBTZIBANBD ET, SHMIGIEINPE CBB S W,

|<7HIQE(D?*9 )=R=Z>

6,597,400 | (10:10) EfEE A (1Y-3Y) 23/ 7/21 4,250 F5AL  8,104MF SEAL  4,255(8 RIE -0.003% F15 -0.002% ¥ 68.7%
(10:10) EfEE A (3Y-5Y) 23/ 1/21 4,500(% FSAL 10,3021F SEAL  4,505(8 &IE -0.007% F15 -0.005% &9 6.4%
<71H20H98520 FAREDIRR> (10:10) EfEE A (5Y-10Y) 23/ 7/21 6,750 AL 12,668f8 SEAL  6,753(8 SR -0.011% T -0.006% S 19.9%
9EF20 D HEEA R J—FR (10:10) EMEEA (10Y-25Y) 23/ 7/21 2,00008 SAL 3,632 &AL 2,003f8 SME -0.017% T -0.014% %S 39.8%
HERKXOHIEHEESRS | 5,382,800 (10:10) EIEEA (B) (5Y-10Y) 23/ 7/21 TSAL 08 B 0fE EEAIEEIE +0.040%
AIHDHIEHEERES-O | 5,338,000 (10:10) EMEEA (B)(5Y-10Y) 23/ 7/21 iSAL 0fF SEIL ofg EEAIESEE +0.220%
HiE Y SRS RaI B +44.800 (11:50) EfE#THHE 23/ 7/20-23/ 1/21 ISAL 41,0841 SEAL 41,08418 £EX -0.350% F¥5 -0.352%
(13:50) EEBRMHE 23/ 7/20-23/ 7/21 F5AL off &L 0fE
(19:30) KUREEREZIE 23/ 7/21-24/ 1/19 I5AL 34,39818 SEAL 34,39812 EfF 0.000%
HEITHER -200
HEREER +3,200
BEEBELRE +3,000
| e REFAE <78208 ﬁz«ﬁgtpﬁ&> (hy IREBEAFZEZ— k- #EIET > #1385 EESNIT)
A% Eoibon) HBEER(eE EESH | EEEAFE(BE) EHTEESDEE L LTITS AR — 3 V| #5CemEsEasie
CPEEA -200 100,191 56,651 REEEREEILME | SHENZEESHR 1,001
HEFEA -300 7/19~ 8/ 2 8,970.| 7/18(1-3Y)  4,251. 47,883 754,212 8/20~ 8/18 0.
EEETEE +41,400] -40,800 1/ 6~ 1/ 6 20,014.| 7/18(3-5Y)  4,500.[ 9/ 3~9/ 1  1,940.| 9/17~ 9/15 13,014.|11/19~11/17 0.
SR SET +100 1/ 5~1/ 6 10,016.| 7/18(5-10Y) 6,758.| 9/ 4~ 9/ 4 34.|12/16~12/15  20,601.| 2/18~ 2/16 0.
LEEFESER- [ +3,100 1/10~ 1/10  20,011.| 7/18(25Y-)  1,000. |12/ 4~12/ 4 10,258.| 3/18~ 3/18 41,458.| 5/17~ 5/17 0.
1/13~ 1/14  20,008. |( 7/21(1-3Y)  4,255.)| 3/ 4~3/ 4  2,178.| 6/19~ 6/19 63,179.| 8/19~ 8/19 381.
<1B20HDBRE EFES IR > 1/16~ 1/16  20,009. |( 7/21(3-5Y)  4,505.)| 6/ 3~ 6/ 3  1,950. 11/18~11/18 93.
LEESERE (D+Q) 5,341,100 1/19~ 1/20  1,163.|( 7/21(5-10Y) 6,753.)| 9/ 2~ 9/ 2  1,804. |xmEsuESOBEsHERE| 2/17~ 2/17 346.
ElETELEE 4,646,000 (7/21(10-25Y) 2,003.)|12/ 2~12/ 2 1,712. K RIILESHGA <] 5/12~ 5/12 181.
BT 4,638,200 3/3~3/3  6,793. 0OFAN
B8 4,636,100 7/20~ 7/21 0.
TR RS 695,100 HEERLES OIES HEE
REERRLZIEX 1 )LEA)
<BE> 17,4278AM)
SEAPEMEERE (B 4,015,900 9/ 2~ 9/ 5 6,101.
SHEAPEAREERE (FH) 129,500 HBBR(EE) £FAL 12/ 2~12/ 4  3,607. FRIOOSFCESHTE
BOERIE (B 39,800 40,021 3/3~3/4 2,153. 0
BOERME (F9H) 1,500 1/24~ 1/24  10,003. 6/ 2~ 6/ 3 5,566.
EFBEWR(%) 99.0 2/ 1~2/ 1 10,004.
BEGES = (%) 16.1 2/15~ 2/15 10,004, EEEREANR
W ETBEIE +82.9 3/1~3/1 10,010. 0 EEFIRECK KL A ~EER)
0
<7H21H®D Elﬂg‘ {ETESISRERE L SRR >
| BREIETHE
EEH%EE -200 EEERESEARBIR)
MHEER -1,300 EEFRRLEA AN 2,002
BLBFE -1,500 HERHRLARIOES % 5T 0 7/ 5 1,001.
| ERIAEREED EfEE AE(EEFE) (%) 7/12 1,001. | SEZBHHGZEESMG
R Eaiboi) 0 44,214
EEEA +17,600 EEHEEE 7/21~ 7/21  15,953.
CPEEA -400 41,084 1/30~ 1/30  28,261.
HESEA -100 7/20~ 7/21  41,084. CPEALB(BHXR) (7/21~ 7/19 34,398.)
SEZEH S HE | -16,000{ +34,400 7/20~ 7/21 0. 3,996 <78H208 HfR ] ;
EER=HER +40,800 7/14 3,996. | fu@s|®@)EE100,191 CP%EA(#&E) 25,300
SRAEE ST +76.300 smem@)2A] 40,021 rEsEAces) 70,000
UEEIBSIER I +74,800 EREERL 0
ETFEA%E msseemmesE 1,001
356,220 SEEENLEE 44,214
#IE 23/ 3/14  701. HEEAFEBAIXR) | |REERLIE 43,417
<1B21HD AT > ETFEAZH(EEXE) 0 BiiEm=iE(683,578| FHEH 0
—d)ﬁﬁ /=7~ 14,628 (7/24 1,002.)| [rmoorexense 0 |EEFIRT T 0
541JK5,90020) T #E 21/ 3/31  12. Hie 4 REFH912,422 |[EEHTHIG] 41,084
FIB{E—JL0/NIE-0.070%~-0.055% J-REITEA%E SHET) 0 [Emmck reg) 0
TOHEWH LD, 6,823 HIREEEET(912,422 [RINZESEH] 41,084
HE 22/ 6/14 12, | xEEXLBRIOEES % BH [ZL3|= 871,338
<1H21H952053 D A i< & 5 HRLERAS KR > MR EEBREHEEASPROR AR, BEA EXBAPRLEEEL O TRELTVET,
9207 D | HIRHEE AIHLE ETF-J-REITEAIG, BARBrEEOBAZRTLTVEY, HEER HEESRITE BHEMTED
AR B BiE BESERA ROEMESIE. BENEAICL ZHDIDB 50, EMEOEHLIBTLH—HLELA.
+45,000 | 5,460,900 | +119,800 <1B20BDF—F U HigREL — b (8ifi:%) >
+40,000 | 5,455,900 +114,800 NCD/CPIR (PFZ14TY TB7U 51k <1B19BDI-IHIBIEE (8 : &)
+35,000 | 5,450,900 +109,800 S/N 0.000 1M +0.002000 3M | ERAC -0.130 Be 1R
+30,000 | 5,445,900 +104,800 W [ FESEE -0.020 [ 2M [ ------ 6M | BXAC -0.100 555t 180,590 +13,817
+25,000 | 5,440,900 +99,800 W | ESAE -0.020[3M [ ------ 1Y | EXAC -0.030 AR | 29,655 -331
+20,000 | 5,435,900 494,800 M | FFREAC -0.020 MR [ 150,935| +14,148
+15,000 | 5,430,900 +89,800 <7820 @J—lbﬂiiﬁb— FERERFLAR « L— b (HG:%)
+10,000 | 5,425,900 +84,800 HBEI—)L ﬁ?ﬂﬁ —)L BERLAKAL—F
+5,000 | 5,420,900 479,800 =& RE i [ giHE | RE Re ) [ miHk | Fi5E | miHEE
+ 0 | 5,415,900 +74,800 BHHY | -0.087] 0.001]-0.061[-0.009| | | | ------ -0.086 | +0.002
-5,000 | 5,410,900 +69,800 el e T T ——— -0.093] -0.002
-10,000 | 5,405,900 +64,800 G T R —
-15,000 | 5,400,900 +59,800 LER# [ -0.065] -0.059[ -0.064| -0.005| | | | ------ -0.099] -0.002
-20,000 | 5,395,900 +54,800 28RI% | -0.059] -0.005] -0.033]| +0.021| | | [ ------ -0.104] +0.002
-25,000 | 5,390,900 +49,800 BEGEZ1 I R e R R -0.111 +0
-30,000 | 5,385,900 +44,800 15 B -0.055| ------[ [ | |=-=--- -0.119] +0.003
-35,000 | 5,380,900 +39,800 37 BY 0.480| ------| | | ]=-===-- -0.133 + 0
-40,000 | 5,375,900 +34,800 e/l T R D e — -0.136 + 0
-45,000 | 5,370,900 +29,800 = e e e e e — -0.102 + 0
AREEHITE IR Z B E L TORMERENTZHOTH Y . BRE|IORMSREITHE HOHW CRINET LI BENWZLET,

ARERHIRM SN TV DIRRIE, FHETE 2HRIICESSERINTZ b O TN, Fthid 2 OEMMER JOMEEREZRIET 25O THEH Y A,
FE LSRR (EE, CP%) & MHAVATF ) L7 0 BRI W22 <Gad, RO B W22 & £9,
ERIE, SFKEOBEIC L VMR ET L, BABNELLIBENARHY 7,

PS5 BV E MR BEEERE  BIRUE RR (B4) #6245 MAWHS « HAGER W2



