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WA

[aFFf] A BRATFRET 100 1070 7 RAE EERE, FIHFEHR
2. 2%, HA HA 1000 12T B g5 #1, 523 0% B % 900 127T.

[(F4@] S HELEEREFRZE, 4 H Shibor 0/N. 1W. 2W. 1M,
OM & TF#a%, 4B T 3.3bp. 2.1bp. 3.2bp. 0.1bp. 0.2bp; Shibor 3M.
6M & EF#EHE, 45 EF0.2bp. 0.2bp, HAHIRLE T,

[EFHEAte] 4 B 5 F 8 E 5 = 4440 & 49 100. 995, T 0. 11%;
10 4 #A [ 8 00 = A1 & U &0 99. 92, T 0. 14%.

7 3 W25 2 o & A

A HREMT IR mEERE g LK. S HEF & 1Y, 3Y. 5Y. 7Y,
10Y. 15Y. 20Y B A 25 = 4B 4 2. 4%, 2. 72%. 2.96%. 3.16%. 3.11%.
3.42%. 3.45%, & N1EE 47| A+1bp. +1bp. +2bp. Obp. Obp. Obp. Obp.

A EERRT R E EEREEF LK, A B A R P A EE L 1Y, 3V,
5Y. 7Y. 10Y. 15Y B Ak 25 = 4B 4 2. 78%. 3. 05%. 3. 4%. 3. 61%. 3. 74%. 3. 93%,
T 1 Z 4 #| F+1bp. Obp. Obp. +1bp. Obp. Obp,

AHRVHFEFTHWEREREBHTIN., 4 H A FE L F 2L M.
SM. 6M. OM. 1Y BHAURZE =45 4 2. 11%. 2.5%. 2.62%. 2.66%. 2. 7%, %3
18 & 45| A+1bp. —4bp. Obp. —2bp. —1lbp.

W FHRE L
AHGETGHEETOLRTR, EFRRTEEHARE A ME LK, &
W iEde %k Bk 0.01%, YT 136.31 &, RATEME ARG A8 FHEBEAEA
1.35, FHEHK I E RN 3. 37%,
M

SHAARRER G S REE (%9

B & & 3M 6M 1Y 3Y 5Y Y 10Y 15Y 20Y  30Y

= i 2.22 233 2.30 2.61 2.73 2.91 2.89 3.16 3.28 3.42
77 it (AAA) 2.30  2.40 2.41 2.79 2.99 3.14 3.25 3.45 3.58 3.60
& 7T f 2.30 2.35 2,40 2.72 2.96 3.16 3.11 3.42 3.45
RE M7 2.30 2.33 2.38 2.76 3.02 3.16 3.24 3.43 3.48
H AT fit 2.30 2.36 2.39 2.74 3.04 3.14 3.25 3.45 3.51
k1 57 2.59 2.67 2.72 2.99 3.21 3.31 3.43 3.57 3.72
FEHERE (B AAM)  2.62 2.67 2.73 3.01 3.27 3.50 3.61 3.79
A EE (AAD 2.66 2.67 2.78 3.05 3.40 3.61 3.74 3.93
FHEHEE (AAD 2.77 2.75 2.8 3.21 3.60 3.80 3.91 4.13
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FREEEE (AL 2.99 2.99 3.08 3.66 4.18 4.44 4.56

FREEEE (A 5.23 5.26 5.38 5.91 6.37 6.62 6.81
A% A (AAA) 2.61 2.72 2.78 3.07 3.39 3.60 3.76 3.99
WAZ AT (AAH) 2.66 2.77 2.85 3.20 3.58 3.81 3.99 4.18
W (AAD 2.77 2.86 2.95 3.37 3.97 4.28 4.42 4.66
WAZ A (AA-) 4.01 4.28 5.15 5.92 6.61 6.95 7.13 7.42
Fl L8 (AAAD 2.50 2.62 2.70

Bl 75 (AAH) 2.55 2.69 2.78

B AL RAT T (AAA)D 2.50 2.62 2.70 2.97 3.22 3.44 3.59 3.82

AL RAT T (AAH) 2.55 2.69 2.78 3.03 3.36 3.58 3.76 3.99

AHERARER G R KEEXS (bp)

2% 4 AR 3M 6M 1Y 3Y 5Y 7Y 10y 15Y  20Y  30Y
& 7 +10 +9 0 0 +3 +1 +2 0 +3 0
H77 7 (AAA) +10 49 -1 -1 +3 +1 +2 0 +3 0
& I 5 +1 0 +1 +1 +2 0 0 0 0
R A7 -1 0 +1 0 0 +2 +1 0 0
1 AT fi 0 0 0 +1 7 il 0 +1 0
BRI 7 -1 +1 0 +1 -1 -1 0 -1 -2
FAEEEE (F AN +5 0 il = 0 +1 0 0
FAEEEE (AL +5 -1 +1 0 0 +1 0 0
FAEEEE (A +6 il il 0 0 +1 -1 0
FEHER (AL +5 -1 +1 0 0 +1 0
FEEEE (A +5 0 +1 -1 0 +1 0
A% (AAA) -1 -1 +1 0 +1 0 -1 -1
WAL T (AAH) -1 -2 411 -1 +1 0 -2 -1
W (AAD -1 -2 +1 -1 —4 0 -1 0
W (AA-) -1 -2 0 -1 +1 0 -1 -1
Bl 72 (AAA) -4 0 -1
Bl 73 (AAH) -4 8 +1
AL RAT T (AAA) -4 0 -1 -1 0 +1 -1 0
AL RAT T (AAD) -4 +3 +1 0 0 +1 0 +1
A B & 2 B o 39 BB
FHRDG I H H A& BEEKME  wWEHEKE THIAHK THEEX

(%) #HE (%) #
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SCH00100
SCH00200
SCH00202
SCH00300
SCH00302
SCH00500
SCH00600
SCH00700
SCH00801
SCH00802
SCH00803
SCH00804
SCHO00805
SCHO00806
SCHO0807
SCH00902
SCH00903
SCH00904
SCH00905
SCH01002
SCHO1101
SCH01201
SCH01202
SCH01203
SCH01204
SCH01205
SCH01401

RATEE A&
AT B & F &
BATE 1-3 FE %R
RATE F&HER
FATIE 1-3 F R HER
RAT A L&

7 16 TR 454
£ %4
AAA R B 77
AAER R 7
AAA B a
AA+2R 45 @b
AAA R FE 1-3 4
AAA BB 3T 4
AAA R FE 3-5 4
0-4 4 44> 80
& & R E A R
-3 EHERELFE
B 7 A
AAA Az Rt 0-3 4
o 8 5 R A
& & RARAE
35 FHEFHERML
B & R A 4T
1-5 S EHERM L
0-3 4 AAA 12 1%
0-5 FRE

136.
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136.
136.
138.
132.
145.
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134.
132.
138.
144.
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160.
142.
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138.
103.
132.
130.
117.
142.
121.
137.
131.
118.
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DD W DO DN W N W Wb Wb N w Ww Ww W W N Wk w w w w ww

37
16
31
37
52
07
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54
78
06
75
31
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40
82
072
30
97
12
06
68
20
84
92
09
65
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.35
.40
. 87
.35
. 86
.05

34
11
45
38
60
52
87

. 97

50

. 26

40

.79

24

.08

35
83
93

.49

03
08

. 06

b TE 5P R AR 1 R B A I A S B TR FTARAL . AR E R PT
EATE B BRAEFTIE 77 & 807 & S T2 S0 T X 27 s 19 AR 4B =K
BN M EMEERK R ERAREREL e EMELMERNMTEL, RLH
TAEEMEETE . ARERRT LEFETF, KL ' E AL
PMPASBUEFRAEBIR. A6l FIE,



