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WA

[ZWZ5]) 12 A 1 Bamey 11 A M # o E &2 PMI /& 49.9, &
10 ATHEOTAELA, #8AZEHAMTRHEAUT, R¥HELEE#*
EHE. R—#HS5ERXSITA PN AR, BXRKTRH AR 11 A & & PMI
FE50.1, W10 A LA O0INELE, SR TEEFMANKELSE, EE
¥EkIX e,

[AFHFHY A HEATFET 100 2T 7 R EGEME, FHAAEY
2. 2%, HA HA 1000 12T B g5 H#A, 52302 B % 900 127T.

[(F4W] S HELEEREFRZE, 4 H Shibor 0/N. 1W. 2W. 9M.
1Y H TFe#%, 45 T 15.6bp. 17.6bp. 46. 1bp. 0. 7bp. 0. 1bp; Shibor
IM, 3M. 6MH EA#%, 24| LF 0. 1bp. 0.2bp. 0. 2bp,

[EFHEA] A B 5 FHE G R EAEN%EHN 101 115, TE 0. 09%;
10 & 21 E F# R £ /7 & 2499 & 4 & 100. 085, T 0. 11%.

A7 3 W 25 2 o & 40 A

AHAEGT IR EEEERKRKTH . S HEF & 1Y, 3Y. 5Y. 7Y,
10Y. 15Y. 20Y B H k3 R4 B A 2.39%. 2. 71%. 2.94%. 3.16%. 3. 11%.
3.42%. 3.45%, A sh1&E 47| A+1bp, Obp. +1bp. +1bp. Obp. Obp. —lbp.

AHGERRTHREEERKRBEELI . A H AA P EHEEWRL 1Y, 3V,
5Y. 7Y. 10Y. 15Y B HA Y25 = 4B & 2. 77%. 3. 05%. 3. 4%. 3.6%. 3. 74%. 3. 93%,
T g E 4 B H-2bp. —1bp. +1bp. Obp. Obp. Obp.

AR FEF G T REAEE T8, 4 H A FE L F 2% M.
SM. 6M. OM. 1Y B/HuR3E R 4B 4 2. 1%, 2.54%. 2.62%. 2.68%. 2.71%, &3
& & 47 A—6bp. —1bp. Obp. —2bp. —1bp.

R 48 F oA

A HG AT IEEE MU RTR, EPRATEAGHA RS 6w/ M LK, &

WEAEEk Bk 0.01%, YT 136.3 H. HATHEERAGKEGIEHTFHBEA
1.32, FHEHK I E RN 3. 32%,

M
A HERFREE L WEE (%)
iy 2 4 M 6M 1Y 3Y 5Y 7Y 10Y  15Y  20Y
& % 2.12 2.24 2.30 2.6l 2.70 2.90 2.87 3.16 3.25
77t (AAA) 2.20 2.31 2.42 2.80 2.96 3.13 3.23 3.45 3.55
I f 2.29 2.35 2.39 2.71 2.94 3.16 3.11 3.42 3.45
RE M7 2.31 2.33 2.37 2.76 3.02 3.14 3.23 3.43 3.48

b AT 2.30 2.36 2.39 2.73 3.02 3.13 3.25 3.44 3.51

30Y
3.42
3.60
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FEEEE (E AN
A ERE (AAD
A ERE (AAH)
FREEERE (A
A ERE (AA-)

WAZ 7 (AAA)
WAZ 7 (AA+)
W (AAD
WA (AA-)
Bl 772 (AAA)
Fl 78 (AAH)
LR AT (AAA)D
AL ARAT i (AAD)

i RS
[l
77 (AAA)
El I 5
V& &
=R
CE-
FEHBERE (AN
FEHEE (A
FEHAERE (AAD
FEHERE (AL
FEHAEE (A
WA (AAA)
W (AAH)
W (AAD
WA (AA-)
Bl 72 (A
Fl 7% (AAH)
B AT T (AAA)D
A ALARATR (AAD)

. 60
.57
61
71
.94
.18
62
.67
.78
02
54
.99
.54
.99

NCTI R R N N R I < L S - R R )

2.

66
.67
. 68
76
.00
. 26
73
.79
. 88
30
62
. 66
.62
. 66

72
72
7
85
07
37
7
84
94
15
71
7
71
LT

98
.02
05
21
66
.92
07
.21
. 38
.93

DWW O W W W W N

3.03

.22
.27
40
60
. 18
.37
38
. 97
.01
. 60

.22
. 36

S R W W O A W W W W

.32
.49
60
79
.43
61
60
.81
28
.95

.43
.97

43
61
74
92
56
81
7
01
43
14
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AHERARER G R KEEXS (bp)

1Y
+5
+5
+1

+1

3Y
+1
-3
0
+2

+1

+1

S O O O

+1

+1

7Y
+4
-3

+1

10Y
+1
+1

0

.58 3.74
.79
93
.13

.00
.19
. 66
43
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A B &5 Bk 3 38 B
#H R FH AR ‘HEHE  FHEHEBE FHERHKk FHEEX
(%) wE (%) #
SCH00100 AT A 15 5 A 136. 30 0.01 3.32 1.32
SCH00200 BATE B FR 134. 06 0.01 3. 10 1.37
SCH00202 HATHE 1-3 EBER 136. 22 0.01 3. 24 1.83
SCH00300 RATE F HER 136. 37 0.01 3.32 1.32
SCH00302 BATIH 1-3 FFFER 138.91 0. 00 3. 46 1.83
SCH00500 RAT 8] ki 132. 95 0. 00 3. 06 1. 06
SCH00600 o TEGA 145. 07 0. 00 4.32 1. 34
SCH00700 12 F %4 126. 15 0.01 3. 40 2. 04
SCH00801 AAA KB 77 134. 41 0.01 2.49 0. 44
SCH00802 A+ F 132. 74 0.01 2.178 0.38
SCH00803 AAA R SE 7k 138. 10 0. 02 2.97 0. 58
SCH00804 AA+2% 45 144. 65 0.03 3.71 0.53
SCH00805 AA B FFE1-3 4 149. 60 0.01 3.24 1.83
SCH00806 AMA B F 3T & 160. 81 0. 00 3.35 3.48
SCH00807 AMA R FE 3-5 & 142. 41 0. 00 3.31 3. 40
SCH00902 0-4 4 4> 80 127. 85 0.01 2. 74 1.22
SCH00903 & % % Bl A 6 129. 31 0.01 2.87 0. 39
SCH00904 -3 EHERELFE 138.10 0.01 3.24 1.76
SCH00905 B A A A 103. 97 0. 00 2.96 2.23
SCH01002 AAA Az Rl 0-3 4 132. 58 0.01 3. 06 1. 06
SCHO1101 w8 & R A Rk 130. 29 0.01 3.03 0.35
SCH01201 EZ &8 117.80 0.01 2. 56 0.78
SCHO01202 35 FHEHERM L 142. 81 0. 00 3.18 2.94
SCH01203 & % R At 1 4 Rk 121. 19 0.01 2.78 0. 48
SCH01204 1-5 S EHERM L 137. 44 0.01 2.79 1.97
SCH01205 0-3 47 AAA 12 B f 131.59 0.01 3.02 1.05
SCHO01401 0-5 F K% 118. 40 0. 00 2.65 2. 06
7= B

b TE 5P R AR 1 R B A I A S B TR A T ARAL . AR E R PT
EATE B M BRAEFTIE 77 & 8 & S 4t 3 T2 S0 7 8 77 SR 19 AR 4B =K
A AEFE B A S A AR S RET S E M E MR Bk, K F
TAEEMEETE . ARERRT LEFETE, KREH @ E AL
MPATBUEMHABR. ZF. FIE.



