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SHANGHAI CLEARING HOUSE

RATAE
H4T 4 HIFE 1400 1271 7 K EAFN 850 2,76 14 K330 [al e, dhbnflZ o)
WK 2.25%F1 2.4%.

fRoFUS AR 2R 1 8 71

A H %4 A Y E . Hod Shibor O/N. 1W. 2W. 1IM. 3M. 6M. 9M.
1Y 5 BT, 405 BTl 0.20bp. 0.80bp. 0.70bp. 0.63bp. 2.00bp. 1.46bp.
0.96bp. 0.65bp.

A [E kA7 B 7 37 K s FR RS Lk . 4 H EDLAFH 2R 1ML 3M. 6M,
OM. 1Y EIIZE R /3B~ 2.77. 2.98. 3.04. 3.08. 3.11, AFZNIESF Obp. +2bp.
+2bp. +3bp. +2bp.

A H A5 T UG R EAARSE ik, 5 H AAA P E SR #ZE 1Y,
3Y. 5Y. 7Y. 10Y Rz K458 2.98. 3.18. 3.32. 3.41. 3.53, ALHIEE
+3bp. +4bp. +6bp. +5bp. +3bp.

iS22 O B PR 2 ks 2R 20161117

2% 4 ik 1y 3Y 5Y 7Y 10Y
AL AF . CAAL) 3.1146

BRIE I 2.8744 [3.0573 |3.1754 |3.2358 |3.3389

AT TR G AAA) 2.8985 |3.1088 |3.2408 |3.3234 |3.4377

T TR (AAA) 2.9824 [3.1847 [3.3170 |[3.4129 |3.5318

TR (AA+) 3.1763 | 3.3550 |[3.4850 |3.5974 |3.7640

T HIEEE (AA) 3.3095 |3.4870 |3.6524 |3.8108 | 4.0292

TR (AA-) 4.7444 |5.1010 |5.3617 |5.6160 |6.0281

TR (A+) 6.5082 | 6.8940 |7.1654 |7.4299 |7.8700

RSB T

11 A 17 Bz fa B b iz, Hrp AT G A i sk a4 80N ME T
B, MULREFEEUT B 0.0387%, YT 110.8432 f; A HEEUT 2k 0.0388%, LT
110.8516 &i; ¥ %k 0.0512%, YT 101.1546 . HRATIAE H iR SR %K
SE B AU S 2N 3.479%, “FIMEIE AN 1.6173, “F¥IrH A 6.8657, Fy
£ ey 0.0171.



