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SHANGHAI CLEARING HOUSE

RATAH
JAT 4 HIFJE 1400 1270 7 REAF 700 4470 14 REHW RIMGHERAE, HHbRFIZE 55
N 2.25%71 2.4%.

fRZFUS AR 2R 1 28 73 BT

A H ¥ 4 T RIS A % . b Shibor O/NL 1W. 2W. 1M, 3M. 6M. 9M.
1Y 5 _EJH#a%, 4r%) EF; 1.50bp. 0.90bp. 0.00bp. 0.16bp. 0.50bp. 0.24bp.
0.10bp. 0.10bp-

A H EEAF BT 3 30 AR B B3 . 4 H FENE A7 $ 2R 1ML 3M. 6M,
OM. 1Y FHAUZEF 58 2.74. 2.92. 3. 3.02. 3.04, ZE5hiEEE+1bp. -1bp.
+1bp. +1bp. +1bp.

A BAERF T I s R RIS k. & H AAA ZhaE ik 1Y,
3Y.5Y. 7Y. 10Y B E S 9N 2.92. 3.1, 3.22. 3.32. 3.47, AFF IR E+2bp.
+2bp. +1bp. +1bp. +1bp.

Wi ad 2 i 28 S BT R 213 2 2 20161111
i 2% 4 ik 1y 3Y 5Y 7Y 10Y
FMLAF . CAAL) 3.0367
BRSE I 2.8134 [2.9789 |3.0933 |3.1952 | 3.3364
T R G AAA) 2.8375 |3.0015 |3.1126 |3.2136 |3.3561
TR (AAA) 2.9219 [3.0979 |3.2164 |3.3210 | 3.4660
HT BT (AAS) 3.0991 |3.3044 |3.4403 |3.5607 |3.7186
T HIEE R (AA) 3.2324 [3.3789 |[3.5290 |[3.7000 | 3.9530
T R (AAS) 4.6673 |5.0009 |5.2283 |5.4952 |5.9519
TR (A+) 6.4311 |6.7887 |7.0420 |7.3191 |7.8321
TR

11 A 11 Hfiizziiinfa 8 e Beras, HrhaRAT M5 H figs & fa B iE T
Bk, SRR BN L 0.0177%, WT 110.932 A &M iEEC R 0.0177%, UL T
110.9406 £i; 4% Tk 0.0297%, W T 101.3083 ri. RATIEEH s & 1R
SEH B AU ZE N 3.4188%, THIMEIE AN 1.616, “FHIMi: A 6.8508, Py
FSME N 0.0171.



