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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 1 % 4 TH AR A UL . Hod Shibor O/N. 1W. 2W. 1M. 3M. 6M. 9M.
1Y f5 BT, 4r%) EF; 1.400p. 0.40bp. 0.10bp. 0.10bp. 0.46bp. 0.31bp.
0.05bp. 0.25bp.

A H FENVAF B T 0 a0 R Bk A B & HIENEAF$ 2k 1M, 3M. 6M,
OM. 1Y 25 E 70519 2.73. 2.93. 2.99. 3.01. 3.03, ZE&) IR Z+2bp. +1bp-
+3bp. +3bp. +3bp.

A B A5 G T I R RRSE LT A H AAA R B HAZEHE 2k 1Y .
3Y. 5Y. 7Y. 10Y FI#iai R4 8 2.9, 3.08. 3.21. 3.31. 3.46, AHhENE
+2bp. +1bp. +1bp. +1bp. +1bp.

S 2 2 i 2 O B PR 21 A 2 2R 20161110
1 2k 44 B 1Y 3Y 5Y 7Y 10Y
VA7 (AAAD 3.0272
i E 2.7958 | 2.9521 |3.0748 |3.1899 | 3.3534
i MR (R AAA) 2.8452 |3.0190 |3.1259 |3.2193 |3.3512
4 M EE R (AAA) 2.9009 | 3.0835 |3.2059 |3.3118 | 3.4557
i HIEEHE (AA+) 3.1145 |3.2851 |3.4111 |3.5272 | 3.6912
4 HEE SR (AA) 3.2114 |3.3645 |3.5164 |3.7013 | 3.9540
4 HIEEHE (AA-) 4.6463 | 4.9865 |5.2157 |5.4965 |5.9529
e HEEHE (A+) 6.4101 | 6.7743 |7.0294 |7.3204 |7.8331
ez Ei=t i

11 A 10 Hfiiz# i e BB L BErPis, Hh 8T G Gigr & EUMa T
Pk, SIS TEHUT L 0.0133%, YT 110.9516 fi; £ a %N 0.0133%, YT
110.9603 s {FHr4EE T 2 0.0252%, YT 101.3385 si. 4RATIHE LR & a4
SEH BRI 25 % 3.3793%, “THIMEIE AN 1.6163, PN 6.857, FH
B SN E N 0.0171,



