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WA

[AFH37]) A B RATIFE 1595 1270 7 K203 B G 1E, FARFIE A 1. 4%,
F 4 HA 910 12t B g 5| #, sCH% ik 685 12 7T

[44@] S HAATEERMERHFEE. 4 H Shibor 1W, 2W, 3M. 6M. 9M,
1Y A EF#5#%, 45 EF 0.8bp. 3.6bp. 0.4bp. 0.1bp. 0.2bp. 0.5bp, HA
HRTE .

[EFHEA] A B2 F 8 E G R E A 6N %EHN 102, 372, LK 0. 04%;
5 EHIE A = A7 A4k A 105. 715, EK 0.05%; 10 SEEAEEEA e £ 7
A A 7 108, 145, 3K 0. 05%; 30 4 A [ f #A 4¢ £ 71 A& Ak & 9 115. 59,
¥ 0. 16%.

A7 3 W 25 2 o & A

AHAEGT IR EEERKREKTH . 4 HEF & 1Y, 3Y. 5Y. 7Y,
10Y. 15Y. 20Y B/ HA Mk 3 = 4B 4 1.63%. 1.79%. 1.79%. 1.92%. 2.0%. 2. 2%.
2.29%, & ShigE 45 A+1bp. Obp. Obp. —1bp. Obp. —1bp. Obp,

AHGERRTIREEERKRBELII . A H AA P EHEE WL 1Y, 3V,
5Y.7Y.10Y. 15Y B #Auk 25 = 4B 4 1. 72%. 1. 96%. 2. 15%. 2. 33%. 2. 43%. 2. 47%,
T g E 45| A-3bp. +1bp. —1bp. +lbp. —2bp. —1bp.

A BB T U e R T, A H AAA KB W /7 32 dh 4 1ML 3M.
6M. OM. 1V B|HAUk 28 = 4B A 1.49%. 1.6%. 1.65%. 1.68%. 1.68%, A& 31 E
27| #1-1bp. Obp. Obp. Obp. —1lbp,

WEFHEE LI
AHGETGEETOLRTR, EFRRTEEARE A ME LK, &
W iE e %k Bk 0.02%, YT 155.02 &, fRATEME F RS A48 - FH6BE A A
2.6, FHE AWK zTEN 2. 05%.
M

SHAARRER G S REE (%9

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

= i 1.35 1.39 1.47 1.53 1.59 1.75 1.83 2.04 2.17 2.18
77 it (AAA) 1.39 1.44 1.48 1.65 1.81 1.93 2.03 2.31 2.38 2.39
& I 5 1.52 1.55 1.63 1.79 1.79 1.92 2.00 2.20 2.29
RE M7 1.46 1.55 1.59 1.74 1.82 1.92 1.98 2.21 2.29
H AT fit 1.50 1.56 1.60 1.77 1.84 1.94 1.99 2.21 2.30
k1 57 1.51 1.55 1.63 1.79 1.87 2.03 2.13 2.32 2.36 2.40
HAEHERE (HAAM)  1.61 1.65 1.69 1.92 2.08 2.26 2.37 2.45
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FHEBEE (AL .61 1.68 1.72 1.96 2.15 2.33 2.43 2.47
FABEE (AAD) .71 1.78 1.79 2.03 2.22 2.43 2.62 2.77
FREEE (AN 1.77 1.81 1.80 2.16 2.44 2.77 2.92
FEEEE (A 2.07 2.16 2.26 2.91 3.44 3.8 4.25
WA (AAA) 1.63 1.70 1.74 1.96 2.17 2.38 2.49 2.59
WAZ AT (AAH) 1.67 1.74 1.78 2.07 2.28 2.49 2.62 2.71
W (AL 1,71 1.77 1.83 2.16 2.45 2.71 2.84 2.95
WAZ A (AA-) 1.82 1.90 1.96 2.50 2.96 3.86 4.00 4.10
F L8 (AAAD 1.60 1.65 1.68
Bl 72 (AAH) 1.63 1.68 1.71
AL RAT T (AAA)D .60 1.64 1.71 1.88 1.99 2.20 2.33 2.39
AL RAT T (AAH) 1.63 1.68 1.75 1.96 2.08 2.25 2.37 2.43

AHERARER G R KEEXS (bp)

2% 4 AR 3M 6M 1Y 3Y 5Y 7Y 10y 15Y  20Y  30Y
El 5t +1 +1 +3 0 -1 -1 -1 -1 -1 -3
77 1% (AAA) 0 -1 -1 +2 0 -1 -2 +1 +1 +1
& 7F f 0 0 +1 0 0 il 0 -1 0
RE M7 0 0 0 -1 -1 -2 0 0 -1
H AT f 0 +1 0 +1 0 0 0 -1 -1
o fi -1 +3 +1 +1 +1 -1 0 0 0 0
FAEEEE (E AN = =2 0 0 0 0 0 +1
A EE (A -2 0 -3 +1 -1 +1 -2 -1
FHEBEE (AAD) 0 -1 +1 +1 +1 0 0 +1
FEHERE (AL 0 -1 +1 +1 0 0 0
FEHAEE (A 0 -1 0 0 0 0 0
WAL (AAA) 0 +1 -1 -2 0 +1 -2 -2
WAL T (AAH) 0 0 -1 +2 0 +1 4] -2
WA (AL +1 0 -2 +1 0 +1 +1 -1
WA (AA-) +1 +1 -3 +4 0 +1 +3 -2
Bl 72 (AAA) 0 0 -1
Bl 72 (AAH) 0 +1 -1
B ALARAT R (AAA)D +1 +2 0 -1 0 -1 0 0
AL RAT T (AAD) +1 +1 0 0 0 -1 0 0
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FHERE FH K ‘EHE  HHEHEBE FHERHKk TFHEEX
(%) wE (%) #
SCH00100 AT A 15 5 A 155. 02 0. 02 2.05 2. 60
SCH00200 BATIE B FR 151. 64 0.02 2. 02 2.83
SCH00202 HATHE 1-3 EBER 155. 71 0. 02 1.98 1.92
SCH00300 RATE F HER 155. 10 0. 02 2.05 2. 60
SCH00302 RATE 1-3FFBTER 160. 23 0. 02 2.03 1. 89
SCH00500 AT ) L& 148. 67 0. 02 1.93 1.95
SCH00501 BigE W AER R H 142. 76 0.01 2.00 6.16
SCH00600 o TEGA 169. 01 0. 02 2.21 1.72
SCH00700 Z R %4 145. 24 0. 02 2. 04 3.05
SCH00801 AAA R [F 7 146. 81 0. 00 1.59 0. 36
SCH00803 AAA R 4E & 153.77 0. 00 1. 74 0.51
SCH00805 AMA B FFE1-3 4 171.13 0. 02 1.99 1.91
SCH00806 AMA B HF 3T & 190. 18 0.01 2.21 3.89
SCH00902 0-4 4 # 4~ 80 142. 60 0.01 1. 84 1.82
SCH00904 -3 EHERELFHE 157. 96 0. 02 2. 05 1.81
SCH00905 B A A A 117.51 0.01 2.01 3.15
SCHO1101 o 8 4 R A 144. 33 0.01 1.73 0. 34
SCH01201 & % FARIE 129. 89 0. 00 1.67 0. 80
SCH01203 5 % R AL 1 AT 133.13 0.01 1. 69 0. 31
SCH01401 0-5 FK % 132. 27 0. 00 1. 67 1.93
SCH01404 0-5 FH 4 132. 29 0. 00 1.67 2. 02
%% = A

EEER N AR EE B AER A T BT EEFARL AR S LT
EATE B RATFTIE A7 & 87 & KA TH ST X 77 R 19 R 3B =K
BN SEMEHEER A RENARERE S EMELETERNRKL, R F
TAEEFEETME . RRE BRI LEEE A, KREH I E AL
MPASTRUEFRXBIR. Z6l. FIE.



