


’ »a A) v ey
2 .
),
e’ - &V A
SHANGHAI CLEARING HOUSE

RATAE
YATAHIFRE 200 12756 7 K. 100 127G 14 K AT 100 127G 28 K 338 =]
BAE, thEr RIS 5N 2.25%. 2.4%F1 2.55%.

fRZFUS AR 2R 1 28 73 BT

A H S AR E. HA Shibor O/N. 1W. 2W. 1M H R,
43 N F% 1.90bp. 0.70bp. 0.20bp. 0.19bp; Shibor3M. 6M. 9M. 1Y H L7t
#, 435 Tt 0.72bp. 0.25bp. 0.11bp. 0.00bp.

A H ENEAF BT AR A k. 4 HFENEAZ$ 2R 1M, 3M. 6M,
OM. 1Y FIHAU S ZF /05 2.7, 2.9, 2.95. 2.97. 3, AB#NIEE Obp. Obp. +1bp-.
Obp. +1bp.

A HAE GG REBEARRFREE. 2 H AAA ZhiEiizEdmmiszk 1y,
3Y.5Y. 7Y, 10Y F|HAU 2% 534 2.89. 3.07. 3.19. 3.3, 3.44, ZE)iE £ Obp-.
+1bp. +1bp. Obp. Obp.

Wi ad 2 i 28 S BT R 213 2t 2 20161108

i 2% 4 ik 1y 3Y 5Y 7Y 10Y
FMLAF . CAAL) 3.0040

BRSE I 2.8193 [2.9895 [3.1139 |3.2268 | 3.3850

T R G AAA) 2.8160 |3.0296 |3.1453 |3.2348 |3.3512

TR (AAA) 2.8940 |3.0736 |3.1915 |3.2956 | 3.4404

HT BT (AAS) 3.0825 |3.2631 [3.3895 |3.5075 |3.6751

T HIEE R (AA) 3.1576 |3.3254 |[3.4919 |3.6805 |3.9279

T R (AAS) 4.5925 |4.9474 |5.1912 |5.4757 |5.9268

TR (A+) 6.3563 | 6.7352 |7.0049 |7.2996 |7.8070

TR

11 H 8 HfitE M fe BBt rAa, HA4RAT RME H 45 & Fa Susk ik B
L, MU TR K 0.0056%, YT 110.9615 r; 4ir4E % E ik 0.0056%, YT
110.9701 £i; FFEECT #-0.006%, YT 101.3713 s HRATIRME Ffisr A 1540
PR E F A 3.3851%, “FIYEIE AN 1.617, PN 6.8602, T3
B AN E N 0.0171,



