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SHANGHAI CLEARING HOUSE

RATAE
H4T4 HIFE 1250 /2.6 7 K. 1200 1276 14 KA 250 12,70 28 K 13 [=]
TWHEEAE, thERFIZRD 5N 2.25%. 2.4%F1 2.55%.

fRoFUS AR 2R 1 8 71

A H %4 A Y E . Hod Shibor O/N. 1W. 2W. 1IM. 3M. 6M. 9M.
1Y ¥ BT, 23%) BT 0.60bp. 0.80bp. 0.40bp. 1.31bp. 1.80bp. 1.89bp.
1.02bp. 1.07bp-

A [E kA7 B 7 37 K s FR RS Lk . 4 H EDLAFH 2R 1ML 3M. 6M,
oM. 1Y FHAULZSF 9N 2.81. 3. 3.07. 3.11. 3.14, ZHFIIEEZ+4bp. +2bp.
+3bp. +3bp. +3bp.

A H A5 T UG R EAARSE ik, 5 H AAA P E SR #ZE 1Y,
3Y. 5Y. 7Y. 10Y R as 5%~ 3.05. 3.24. 3.36. 3.45. 3.56, ALHNIEE
+7bp. +6bp. +4bp. +4bp. +3bp.

A WS 2 2 o B PR 2 ks 2R 20161118

2% 4 ik 1y 3Y 5Y 7Y 10Y
AL AF . CAAL) 3.1397

BRIE I 2.9099 |3.0843 |3.1951 |3.2577 |3.3433

AT TR G AAA) 2.9491 |3.1375 |3.2557 |3.3324 |3.4425

T TR (AAA) 3.0458 | 3.2366 |3.3608 |3.4505 | 3.5609

TR (AA+) 3.2200 |3.4080 |3.5288 |[3.6350 |3.7931

T HIEEE (AA) 3.3729 |3.5389 |3.6962 |3.8484 | 4.0583

TR (AA-) 4.8078 | 5.1529 | 5.4055 |5.6536 | 6.0572

TR (A+) 6.5716 | 6.9459 |7.2092 |7.4675 |7.8991

RSB T

11 A 18 HfEZ#Mim e b this- A, HARAT MG G & EUME T
BE, B TEHUR Bk 0.0725%, W T 110.7628 £ AMriEE Tk 0.0726%, UK T
110.7712 s M Fa%CT L 0.0857%, YT 101.0679 s H47 15 H fiZr G 4821
SEH BB 25 2K 3.5764%, “FHIMBIE AR N 1.6174, “F¥ 1N 6.8548, P14
FE BN 0.017.



