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WA

[AFFHH]Y A0 824TH R 1160 1270 7 K 23 B IGHE, FARFE A 1. 4%.
A B L B R H#, I EZ K 1160 1270,

[44@])] S HEALTEERMERHFRZE., 4 H Shibor 0/N, 2W, 3M, 6M, 9M,
1Y & TF&#5 %, -5 T 4. 0bp. 0. Tbp. 0. 11bp. 0. 14bp. 0. 05bp. 0. 1bp; Shibor
WA EF#SE, EF2.6bp, EABR LT,

7 3 W25 2 o & A

A BRI RFHEGR L EREE TR, A HEFFREL 1Y, 37, 5Y. 7Y,
10Y. 15Y. 20Y Z/HA Uk 25 % 4 A A 1.56%. 1.66%. 1. 74%. 1.86%. 1.97%. 2. 26%.
2.39%, & 18 Z 454 Obp. —1bp. —1lbp. —1bp. —1bp. Obp. Obp.

A BfERRT R RS A TR, A H AMA R P EIHERE WL 1Y, 3,
5Y.7Y. 10Y. 15Y B #Adk 28 = 4B 4 1.67%. 1. 83%. 1. 95%. 2. 14%. 2. 29%. 2. 4%,
& E 4| A Obp. Obp. —1bp. —1bp. —1bp. —1bp.

A BB R e R T, A H AAA KB W 7 2 dh 4 1M, 3M.
6M. OM. 1Y Z|HAUK 25 = 4] A 1.46%. 1.56%. 1.57%. 1.58%. 1.58%, & o1g &
%] A-3bp. Obp. Obp. Obp. —1bp.

W FHRE L
A HMETHEHE IR TR, £FETEERARESEENME LK, &
W iEde %k Bk 0.01%, YT 156.71 &, RATEME ARG A8 FHBEAHEA
2.55, “FHEHAU T E K 1. 95%.
M

SHAARRER G S REE (%9

ol £ 4 AR 3M 6M 1Y 3Y 5Y Y 10Y 15Y 20Y  30Y

= i .30 1.29 1.32 1.38 1.54 1.66 1.78 2.13 2.26 2.28
77 it (AAA) 1.30 1.29 1.35 1.52 1.67 1.79 1.98 2.31 2.46 2.48
& 7T f 1.50 1.51 1.56 1.66 1.74 1.86 1.97 2.26 2.39
KA 1.49 1.50 1.55 1.65 1.72 1.84 1.97 2.25 2.39
AT f 1.50 1.51 1.56 1.66 1.74 1.86 1.97 2.25 2.39
k1 57 1.58 1.60 1.63 1.75 1.83 1.92 2.09 2.27 2.37 2.53
HEHERE (HAM) 1.62 1.63 1.65 1.81 1.93 2.10 2.29 2.38
A EE (AAD 1.64 1.64 1.67 1.83 1.95 2.14 2.29 2.40
FHEHAEE (AAD .70 1.73 1.74 1.90 2.07 2.27 2.53 2.69
FEEEE (AL .76  1.76 1.74 2.0l 2.25 2.53 2.78
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FREEEE (A 1.92 1.95 2.19 2.63 3.02 3.41 3.90
WAZ A (AAA) .65 1.67 1.70 1.83 1.94 2.18 2.29 2.43
WAZ M (AA+) .71 1.68 1.73 1.84 2.02 2.28 2.46 2.60
W (AL 1.74 1.71 1.77 1.89 2.16 2.54 2.71 2.85
WAZ A (AA-) 1.80 1.78 1.85 2.23 2.76 3.66 3.89 4.05

F L8 (AAAD 1.56 1.57 1.58

El W 75 (AAH) 1.58 1.59 1.61

B AL RAT T (AAA)D 1.57 1.59 1.62 1.75 1.78 2.02 2.20 2.32

B RAT 6T (AAD) 1.62 1.64 1.66 1.79 1.85 2.10 2.28 2.40

AHERARER R KEEXS (bp)

2% 4 AR 3M 6M 1Y 3Y 5Y 7Y  10Y 15Y  20Y  30Y
El 5t -1 0 0 0 0 0 -1 -1 0 -1
77 7 (AAA) -1 0 0 0 -1 -1 -1 -1 -1 -1
& I 5 0 -1 0 -1 -1 -1 -1 0 0
& & -1 -1 0 -1 -1 0 -1 0 0
H AT f 0 -1 0 =il il il -1 -1 0
B 7 0 +1 +2 0 0 +1 0 -1 -1 +3
FAEEAEE (E AN Il il 0 0 il -1 0 -1
FAEEIEE (AL -1 0 0 0 -1 -1 -1 -1
FAEEEE (A = 0 0 0 0 0 0 -1
FREEE (A -1 +1 0 -1 0 -1 0
FEHAEE (A -1 0 0 0 0 0 0
A% (AAA) -1 0 0 0 -1 0 -1 -1
W (AAH) -1 +1 0 0 -1 -1 -2 -2
W (AAD -1 0 0 -1 -1 -1 -1 -2
WA (AA-) -2 0 411 -1 -1 -1 -2 -1
FL 8 (AADD 0 0 -1
Bl 73 (AAH) = 0 0
LR AT (AAA) +1 +1 0 0 -1 -1 -1 -1
AL RAT R (AAD) +1 +2 0 -1 -1 -1 -1 -1
A B & 2 B o 39 BB
FHRDG I H H A& BEEKME  wWEHEKE THIAHK THEEX
(%) wE (%) B

SCH00100 BATE MG AL A 156. 71 0.01 1.95 2.55



» » B
& %

s
. SHANGHAI CLEARING HOUSE

SCH00200
SCH00202
SCH00300
SCH00302
SCH00500
SCH00501
SCH00600
SCH00700
SCH00801
SCH00803
SCH00805
SCH00806
SCH00902
SCH00904
SCH00905
SCHO1101
SCHO1201
SCH01203
SCHO1401
SCH01404

AT B B F &
HRATE 1-3 EBER
RATE F HFR
RATIE 1-3 FhHER
RAT A L&
B AE X5
R W TR A
£ %4
AAA BB 77
AAA B a
A B E 1-3 4
AAA BB E 3-T 4
0-4 £ 4> 80
I3 £ HERELTFFE
B o Fufig A
o 8 4 R A
& & FARAE
& & A 5 4T
0-5 F K%

0-5 FH 4

153.
157.
156.
161.
150.
143.
171.
146.
147.
154.
172.
193.
143.
159.
118.
145.
130.
133,
133.
133,

#RE A

26
17
79
79
09
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00
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04
4
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4
24
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33
36
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.01
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.01
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.02
.02

G VG VG VG G N T S GG U G WO N YO S G G G G T G WG W

.93
.88
.95
.92

89

.94

10
95
54
72
89
03
7
95

.90
.73
. 60
.70
. 60
. 60

N Rl Kl Bl N o o Bl SN Rl SR gl N Mol 20 Mol Kol A Bl A

.75
.84
.95

83

.95
.04

74
93

.32

50
84
80

.71

4
11
33
79
31
92

.00
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