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SHANGHAI CLEARING HOUSE

SRAT A

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

BRI a2 th 22 o

A H gt AR R E . A Shibor O/N. 1W. 2W. 1M H R,
437 F F% 0.50bp. 0.30bp. 0.30bp. 0.20bp; Shibor3M. 6M. 9M. 1Y 5 _LFti&
#, 27 EF+ 0.07bp. 0.17bp. 0.25bp. 0.05bp.

A H AL A7 BT 37 U s R AR Lk . A H FEDNEAF L ZE 1ML 3M. 6M,
OM. 1Y ElMAYRzE %A 2.71, 2.92, 2.96, 2.98. 3, A&&hilEE+1lbp. +2bp.
+1bp. +1bp. Obp.

A HE AT W e R m g A T R, KintrdriaE. 4 H AAA il
SHEAhZ 1Y, 3Y. 5Y. 7Y, 10Y B a5 # 4 5il k 2.88. 3.07. 3.2, 3.3, 3.45,
A g E-1bp. Obp. +1bp. Obp. +1bp.

S 2 2 i 28 O B PR 21 B A 2 2R 20161109

1 2k 44 B 1Y 3Y 5Y 7Y 10Y
VA7 (AAAD 3. 0006

i E 2.8029 | 2.9624 | 3.0848 |3.2060 |3.3674

i MR (R AAA) 2.8260 |3.0162 |3.1256 |3.2170 |3.3411

4 M EE R (AAA) 2.8848 | 3.0686 |3.1950 |3.3023 | 3.4464

i HIEEHE (AA+) 3.0840 |3.2670 |3.4079 |3.5216 | 3.6837

4 HEE SR (AA) 3.1809 |3.3464 |3.5132 |3.6957 | 3.9465

4 HIEEHE (AA-) 4.6158 | 4.9684 |5.2125 |5.4909 |5.9454

e HEEHE (A+) 6.3796 | 6.7562 | 7.0262 |7.3148 |7.8256

ez Ei=t i

11 H 9 HiE T BCR e Ber e, HA R AT MG FH 25 & Fa S0k ik B
L, MRS R K 0.0044%, YT 110.9663 r; 4iir4E i Lk 0.0044%, YT
110.975 &5 {FATFEECT L 0.0072%, U T 101.364 1. #RAT MG s & a4
BRI 35 %0 3.3867%, “FIEIE AN 1.6171, PR 6.8627, P4k
BANE AN 0.0171,



