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WA

[AFHFHY A HERTHFET 1000 27T 7 KEASE BEIGEIE, FARFIE A
2. 2%, HA HA 500 12T BB, s23% #5500 12T

[(%4W] A HELEEREFRZE, 4 H Shibor 1W, 2W F THE# %,
2B TP 3.8bp. 2.8bp; Shibor 0/N. 3M. 6M. 9M & EF##, 45 EF
3.5bp. 0.2bp. 0.3bp. 0.1bp, HEAHERLEL .

[EfFHEAe] 5 H 5 FHEMRITEN LY EMN A 101. 16, £ 0. 05%;
10 4 #A = 7 #7 0¢ = /7 & 290 &) 4 100. 08, £ 3K 0. 06%.

7 3 W25 2 o & A

A HREMTIphmEEEREE T %, 4 HEF & 1Y, 3Y. 5Y. 7Y,
10Y. 15Y. 20Y BHAdk 3 R4 B A 2.39%. 2. 71%. 2.94%. 3.15%. 3. 14%.
3.47%. 3.5%, & E 4 B A-1bp. —3bp. Obp. —2bp. Obp. Obp. Obp.

A EERFRT R E RS E TH, A H AA P EHEERL 1Y, 3V,
5Y. 7Y. 10Y. 15Y Z| Ak 25 R 4B & 2. 81%. 3. 1%. 3. 41%. 3. 62%. 3. 76%. 3. 95%,
T g E 4B H—-1bp. —1bp. —1bp. —1bp. Obp. Obp.

AR FEFHW T REAEE T8, 4 H A FELF 2L M.
SM. 6M. OM. 1Y BHAuk 35 R 4B 4 2. 2%, 2.55%. 2.63%. 2.68%. 2.73%, &3
1& & 45| 4 Obp. Obp. Obp. —lbp. Obp.

W FHRE L
AHGETGEETOLRTRE, EFRETEEARE B E N ME LK, &
W iE e %k Bk 0.02%, YT 136.17 &, RATEME ARG A5 FHEBE A
1.36, FHEHKE RN 3. 39%,
M
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B & & 3M 6M 1Y 3Y 5Y Y 10Y 15Y 20Y  30Y

& % 2.28 2.32 2.27 2,60 2.73 2.90 2.89 3.19 3.36 3.43
777 (AAA) 2.48 2.36 2.37 2.85 2.99 3.19 3.22 3.48 3.59 3.60
&l I 52 2.29 2.35 2.39 2.71 2.94 3.15 3.14 3.47 3.50
RE M7 2.34 2.34 2.38 2.75 3.00 3.17 3.26 3.46 3.47
H AT fit 2.29 2.34 2.38 2.74 3.02 3.18 3.26 3.47 3.50
k1 57 2.58 2.69 2.75 3.02 3.21 3.31 3.44 3.63 3.79
HAEHEE (B AAM)  2.63 2.68 2.76 3.05 3.28 3.51 3.63 3.82
A EE (AAD 2.66 2.68 2.81 3.10 3.41 3.62 3.76 3.95
FHEHEE (AAD 2.77 2.76 2.89 3.26 3.61 3.81 3.94 4.13
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FREEEE (AL 3.00 3.00 3.11 3.71 4.19 4.45 4.58

FREEEE (A 5.24 5.27 5.41 5.97 6.38 6.63 6.84
A% A (AAA) 2.65 2.74 2.77 3.08 3.41 3.61 3.78 4.01
WAZ AT (AAH) 2.73 2.79 2.84 3.22 3.62 3.82 4.01 4.20
W (AAD 2.80 2.88 2.94 3.44 4.04 4.29 4.44 4.68
WAZ A (AA-) 4.12 4.36 5.15 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 3.23 3.45 3.62 3.85

AL RAT T (AAH) 2.60 2.69 2.79 3.08 3.37 3.59 3.78 4.02

AHERARER G R KEEXS (bp)

2% 4 AR 3M 6M 1Y 3Y 5Y 7Y 10y 15Y  20Y  30Y
&l 5t +20  +8 =3 +3 -1 0 -1 -1 +1 0
H77 7 (AAA) +20  +8 -3 +3 -1 0 -2 0 0 -1
& I 5 +1 0 -1 -3 0 -2 0 0 0
RE M +2 +1 -1 -2 -2 0 -1 +1 0
1 AT fi 0 0 -1 =il = =7 -2 0 -1
B 7 0 +1 0 -1 +2 -2 -2 0 +1
FAEEEE (F AN ol 0 il 0 il -1 0 0
FAEEEE (AL 0 0 -1 -1 -1 -1 0 0
FAEEEE (A 0 0 0 1 0 -1 0 0
FEHER (AL +1 0 0 0 -1 -1 0
FEEEE (A +1 0 -1 0 -1 -1 +1
A% (AAA) 0 0 -2 0 0 0 0 +1
WA T (AAH) 0 0 -2 0 -1 -1 0 +1
WA T (AAD 0 0 0 -3 0 -1 0 +1
WH AR (AA-) 0 0 -3 0 0 0 0 0
Bl 72 (AAA) 0 0 0
Bl 73 (AAH) 0 0 0
BV ARAT i (AAA)D 0 0 0 0 -1 -1 0 0
BV ARAT T (AA) 0 0 0 -1 0 -1 0 0
A B & 2 B o 39 BB
FHRDG I H H A& BEEKME  wWEHEKE THIAHK THEEX
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SCH00100
SCH00200
SCH00202
SCH00300
SCH00302
SCH00500
SCH00600
SCH00700
SCH00801
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SCH01401
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