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[(F4@] S HELEEEREFKE., 4 H Shibor 0O/N. 1W. 2W. 1M,
3M. 6M. M. 1Y ¥/ EFA#%, 44l L 23.2bp. 6. 1bp. 8.2bp. 0. 3bp.
0. 3bp. 0.3bp. 0.1bp. 0. 1bp.

[EfFHEAe] 4 H 5 FEE MRS E NS4 EM A 100. 99, T 0. 03%;
10 4 #A = i #A 0¢ = /7 & 290 & 99. 815, T 0. 02%.
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A HREMT IR mEERE g LK. S HEF & 1Y, 3Y. 5Y. 7Y,
10Y. 15Y. 20Y B HAd 2 = 4B 4 2. 4%, 2. 76%. 2.97%. 3.18%. 3. 17%.
3.47%. 3.5%, Z3N1EE 4 54 Obp. Obp. Obp. +1bp. Obp. Obp. Obp.

A EERFRT R E RS E TH, A H AA P EHEERL 1Y, 3V,
5Y. 7Y. 10Y. 15Y B Huk 35 = 4B A 2. 8%. 3. 12%. 3. 43%. 3. 64%. 3. 76%. 3. 96%,
& S48 4B A Obp. —1bp. Obp. —1lbp. —1bp. Obp.

AR FEFHW G REAEE E#K., 4 H A FELF & 1M,
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B & & 3M 6M 1Y 3Y 5Y Y 10Y 15Y 20Y  30Y

& % 2.25 2.32 2.26 2.62 2.75 2.91 2.95 3.20 3.33 3.45
77 it (AAA) 2.30 2.36 2.41 2.87 3.01 3.20 3.28 3.49 3.57 3.63
& 7T f 2.28 2.33 2,40 2.76 2.97 3.18 3.17 3.47 3.50
RE M7 2.32  2.34 2.39 2.79 3.03 3.20 3.29 3.46 3.47
H AT fit 2.30 2.34 2.39 2.76 3.05 3.21 3.29 3.48 3.51
k1 57 2.58 2.68 2.76 3.02 3.23 3.34 3.47 3.65 3.78
FEHERE (HAAM)  2.65 2.71 2.75 3.06 3.30 3.53 3.63 3.83
A EE (AAD 2.68 2.71 2.80 3.12 3.43 3.64 3.76 3.96
FHEHEE (AAD 2.79 2.79 2.88 3.28 3.63 3.83 3.94 4.13
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4 B & Kok 38 BRI
K wHREME  HEKEKE

(%)

AHERARER G R KEEXS (bp)

4. 58
6. 83
3.79  4.00
4.02 4.19
4.45 4.67
7.16  7.44
3.61 3.85
3.78  4.02

10Y 15Y 20Y 30Y
+1 0 -2 0
+1 +1 -2 0

0 0 0

0 +1 +1

0 +1 +1

0 0 0

-1 0

-1 0

0 -1

-1

-1

0 0

0 0

0 0

0 0

-1 -1

-1 0

FHE Bk FHBEEX
#E (%) .12



“ » % -
PL'T B e
®  SHANGHAI CLEARING HOUSE
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SCH00300
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