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[AFd7) A HRATFHRET 1000 1270 7 RAE EIGEAE, FAAMER
2. 2%, F4 H 500 270 B2, 2% 500 12T,

[F4W] S HELTEEEREFRLZE. 4 H Shibor 0/N. 2W. 1Y H T#
%, 2K T 39bp. 0.7bp. 0.1bp; Shibor 1W. 3M. 6M. 9M & L F#& %,
2B EF9.9bp. 0.2bp. 0.3bp. 0.1bp, EAHR LT3,

[EfFHEAe] 585 FHEMRMTENSLWEMN A 101. 17, £ 0. 18%;
10 4 #A = {5 #A 4¢ = /1 & 290 &40 4 100. 145, 3K 0. 35%.

7 3 W25 2 o & A

A HREMTIphmEEEREE T %, 4 HEF & 1Y, 3Y. 5Y. 7Y,
10Y. 15Y. 20Y B HAd 25 = 4B 4 2. 4%, 2. 74%. 2.94%. 3.17%. 3. 14%.
3.47%. 3.5%, L& E 4 B A Obp. —2bp. —3bp. —1bp. —3bp. Obp. Obp.

AHGERRTIREEERKRBELI . A H AA ZPEHEERL 1Y, 3V,
5Y.7Y.10Y. 15Y B #Auk 25 = 4 B 4 2. 82%. 3. 11%. 3. 42%. 3. 63%. 3. 76%. 3. 95%,
T g E 4B A+2bp. —1bp. —1bp. —1bp. Obp. —1lbp,

AHRVHFEFTHWEREREBHTIN., 4 H A FE L F 2L M.
SM. 6M. OM. 1Y BHAuk 35 R 4B 4 2. 2%, 2.55%. 2.63%. 2.69%. 2.73%, &3
18 & 4~ 5| & Obp. +2bp. Obp. —1lbp. Obps

W FHRE L
A HMETHEH TR TR, £FETHEERAKRE AN LXK, &
W iE e %k Bk 0.03%, YT 136.14 &, RATEMGE ARG A8 FHEBEAEA
1.35, FHEH K E RN 3. 39%,
M
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B & & 3M 6M 1Y 3Y 5Y Y 10Y 15Y 20Y  30Y

= i 2.08 2.24 2.30 2.57 2.74 2.90 2.90 3.20 3.35 3.43
77 it (AAA) 2.28 2.28 2.40 2.82 3.00 3.19 3.24 3.48 3.59 3.61
& 7T f 2.28 2.35 2,40 2.74 2.94 3.17 3.14 3.47 3.50
RE M7 2.32  2.33 2.39 2.77 3.02 3.17 3.27 3.45 3.47
H AT fit 2.29 2.34 2.39 2.75 3.05 3.20 3.28 3.47 3.51
k1 57 2.58 2.68 2.75 3.03 3.19 3.33 3.46 3.63 3.78
HEHEE (B AAM)  2.62 2.68 2.77 3.05 3.29 3.52 3.63 3.82
A EE (AAD 2.66 2.68 2.82 3.11 3.42 3.63 3.76 3.95
FHEHEE (AAD 2.77 2.76 2.89 3.27 3.61 3.82 3.94 4.13
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FREEEE (AL 2.99 3.00 3.11 3.71 4.20 4.46 4.58

FREEEE (A 5.23 5.27 5.42 5.97 6.39 6.64 6.83
A% A (AAA) 2.65 2.74 2.79 3.08 3.41 3.61 3.78 4.00
WAZ AT (AAH) 2.73 2.79 2.8 3.22 3.63 3.83 4.01 4.19
W (AAD 2.80 2.88 2.94 3.47 4.04 4.30 4.44 4.67
WAZ A (AA-) 4.12 4.36 5.18 6.00 6.63 6.96 7.15 7.44
Fl L8 (AAAD 2.55 2.63 2.73

Bl 75 (AAH) 2.60 2.69 2.79

B AL RAT T (AAA)D 2.55 2.63 2.73 3.03 3.24 3.46 3.62 3.85

AL RAT T (AAH) 2.60 2.69 2.79 3.09 3.37 3.60 3.78 4.02

AHERARER G R KEEXS (bp)

2% 4 AR 3M 6M 1Y 3Y 5Y 7Y 10y 15Y  20Y  30Y
&l 5t -17 -8 +4 -5 -1 -1 -5 0 +2 -2
777 (AAA) -2 -8 -1 -5 -1 -1 —4 -1 +2 -2
& I 5 0 +2 0 -2 -3 -1 -3 0 0
R A7 0 -1 0 -2 -1 -3 -2 -1 0
1 AT fi =1 0 0 =il 0 il -1 -1 0
BRI 7 0 0 -1 +1 -4 -1 -1 -2 0
FAEEEE (F AN = =3 ) = il -1 0 -1
FAEEEE (AL -2 -3 +2 -1 -1 -1 0 -1
FAEEEE (A =2 =3 il 1 =2 -1 0 0
FEHER (AL -3 -3 +1 -2 -1 -1 0
FEEEE (A -3 -3 +2 -1 -1 -1 0
WA T (AAA) 0 +1 0 -2 0 -2 -1 0
WAZ A (AA+) 0 0 0 -2 0 -1 -1 0
WA T (AAD 0 -3 0 -4 0 -1 -1 0
WAZ A (AA-) 0 -5 0 -2 0 -2 -1 0
Bl 72 (AAA) +2 0 0

B W& #E (AA+) +1 +1 -1

B RATH (AAD) +2 0 0 0 -1 -1 +1 0
B4R AT (AA+) +1 +1 -1 0 -2 -1 0 0
A B A7 3 Kol 35 48 B AL
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SCH00100
SCH00200
SCH00202
SCH00300
SCH00302
SCH00500
SCH00600
SCH00700
SCH00801
SCH00802
SCH00803
SCH00804
SCHO00805
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SCH00905
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SCHO1101
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SCH01202
SCH01203
SCH01204
SCH01205
SCH01401
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7 16 TR 454
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