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SHANGHAI CLEARING HOUSE

SRAT A

2454 PR 200 1276 7 R EIERAE, shoRRIZ A 2.25%.

RIS R 2R i 8 7 BT

A H % 4 T AR R FaE . Hoh Shibor O/NL 1W. 2W & R &, 205K
F% 2.60bp. 0.60bp. 0.30bp; Shibor IM. 3M. 6M. 9M. 1Y A EJFH#&%, 435
=7 0.00bp. 1.18bp. 0.48bp. 0.12bp. 0.02bp.

A H [EM A7 T 3 2 R AR K BB . A H [EMEAF 8 28 1ML 3M. 6M.
OM. 1Y FHAU RS F 0N 2.7, 2.9, 2.94, 2.97. 2.99, ZFIEEZ+1bp. +3bp.
-1bp. +1bp. +1bp.

A HAE GG R AR E. 2 H AAA ZdsaiizEdmmizk 1y,
3Y. 5Y. 7Y. 10Y FHI 2524 4 2.89. 3.06. 3.18. 3.3. 3.44, AF5EE Obp.
+1bp. +1bp. +1bp. Obp.

S i 2 i 28 O B PR 21 A 5 28 20161107
1 2k 44 B 1Y 3Y 5Y 7Y 10Y
VA7 (AAAD 2.9900
i E 2.8409 | 2.9898 |3.1057 |3.2196 | 3.3957
i MR (R AAA) 2.8204 | 3.0241 |3.1394 |3.2344 |3.3624
4 M EE R (AAA) 2.8943 | 3.0564 |3.1830 | 3.2954 | 3.4436
i HIEEHE (AA+) 3.0818 |3.2571 |3.3867 |3.5120 | 3.6818
4 HEE SR (AA) 3.1551 | 3.3444 |3.5239 |3.7005 |3.9310
4 HIEEHE (AA-) 4.5900 | 4.9664 |5.2232 |5.4957 |5.9299
e HEEHE (A+) 6.3538 | 6.7542 | 7.0369 |7.3196 |7.8101
ez Ei=t i

11 H 7 HEET B BCr R, HA 4R AT MG H 45 & Fa S0k ik B
L, MRS TR E K 0.0243%, YT 110.9553 £ 44 ik 0.0243%, YT
110.9639 xi; FrFEELC T L 0.0103%, YT 101.3774 s HATEME H iR G182
SFEIBIHAN R %N 3.4304%, “FIEIEARAN 1.6186, 34N 6.8657, 1
F SN E N 0.0172,



