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(2019.8.16) (2019.8.12—-16)

ROO1 2.72 92.1% 2.73 91.8% 26.01bp 43.30bp
ROO7 2.85 85.6% 2.87 84.9% 24.10bp 11.46bp
SHIBOR:3M 2.67 78.4% 2.65 77.9% 2.24bp 1.72bp
1 FHAE R SR 2.59 82.0% 2.59 81.7% 1.73bp -3.39bp
10 EEIE AR RS R 3.02 70.2% 3.02 69.3% ~3.00bp  -12.11bp
1 AR FF R R 2.68 77.7% 2.67 77.2% 2.47bp ~1.94bp
10 FEHAE FHAR I 2SR 3.41 72.2% 3.41 71.8% _3.75bp  —10.69bp
ETHART: FEMN 7.03 73.0% 7.03 72.5% 0.30% 2.00%
EITIEE 98.20 63.6% 97.91 61.2% 1.00% 1.40%
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