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WA

[AFFHH] A HRATHE 101270 7 REE EIGEME, FARFE N 1. 4%,
B4 HA& 1340 120 B2 #, s2300% E % 1330 12 7T,

[%4®E] 4 HRLEEERREFRE. 4 H Shibor O/N. 1W, 2W, IM. 6M
B EFH#EH, 45 EF0.8bp. 0.8bp. 0.53bp. 0.07bp. 0.0lbp, HAHIIRT
2,

CEGHSE] A H 2 FHE RS E A EL0ENH 102. 634, LK 0. 01%;
5 45 H [ (7 4 8¢ £ ) & A4 9 106,535, £ K 0.03%; 10 45 HA B 7t 4 8¢ = 7
& AP A 109. 425, 3K 0. 04%; 30 4 3 E 7 # 7 £ 71 & 29 MR H M A 115. 72,
¥ 0. 29%.

5% 5 W 28 2 o £ AT

A HFEGHigkamEEREE T, S HEF s 1Y, 37, 5Y. 7Y,
10Y. 15Y. 20Y Z Ak 2 R 4B A 1.42%. 1.49%. 1.54%. 1.65%. 1.76%. 2.03%.
2.22%, A EEE 4 B H-1bp. Obp. —2bp. —lbp. Obp. —1lbp. Obp.

AHGERFTKEEERKRBEETIN, 5 HAMARFEHZHESH L 1Y, 3Y,
5Y. 7Y. 10Y. 15Y Z| Bk 28 =4 5 A 1.53%. 1.67%. 1.8%. 1.95%. 2. 1%. 2. 21%,
S48 4B A+1bp. —1bp. Obp. Obp. Obp. —lbp.

A HEWFEFR G FEEEREA LA, A H AA FE I FEHL ML 3,
6M. OM. 1Y Z|HAdc 25 = 454 1. 4%, 1.43%. 1.46%. 1.48%. 1.48%, % 18
4-#| A+1bp. Obp. Obp. Obp. Obp.

AR LT
AHEATHEH TR ER TR, EFRTEERAREAEHNME LK, &
W iEde B £ 0.01%, YT 158.87 &, MATHGEAFREAEHE LB E LA
2.63, FHEHdZEE N 1. TT%.
M«

SEB kR RKER (%)

il & 4 B M 6M 1Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y

El 1.17 1.21 1.20 1.27 1.41 1.53 1.71 2.00 2.15 2.18
H 77 e (AAA)D 1.17 1.23 1.26 1.38 1.51 1.62 1.81 2.11 2.28 2.32
& I 7 1.38 1.40 1.42 1.49 1.54 1.65 1.76 2.03 2.22
RE M 1.35 1.38 1.42 1.49 1.57 1.66 1.79 2.03 2.23
1 AT fi 1.35 1.36 1.43 1.48 1.55 1.66 1.79 2.04 2.24
B8 i 1.42 1.42 1.45 1.52 1.59 1.69 1.81 2.06 2.26 2.32
FAEHIZEE (BAM)  1.47 1.50 1.52 1.65 1.75 1.92 2.07 2.15
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FEHEE (AL 1.48 1.50 1.53 1.67 1.80 1.95 2.10
FEHEE (A 1.55 1.60 1.61 1.74 1.88 2.08 2.31
FEHBEE (A 1.61 1.63 1.62 1.85 2.06 2.35 2.56
FEHEE (A 1.77 1.83 2.06 2.47 2.83 3.22 3.68
WAt (AAA) 1.50 1.52 1.54 1.69 1.81 1.96 2.11
WA (AA) 1.52 1.55 1.56 1.71 1.86 1.99 2.30
WA (AA) 1.55 1.57 1.60 1.75 1.97 2.17 2.56
WA (AA-) 1.62 1.68 1.71 2.02 2.38 3.14 3.68
Bl % (AAAD 1.43  1.46 1.48
Bl 78 (AA+H) 1.45 1.47 1.51
B AL RAT BT (AAA)D 1.42 1.45 1.49 1.54 1.62 1.81 1.97
AL RAT BT (AAD) 1.45 1.47 1.52 1.58 1.67 1.90 2.05

AHEAGFRER G R KEEX S (bp)

i & 4 3M 6M 1Y 3y 5Y 7Y 10

& 5t 0 0 +4 0 0 0 0

H77 e (AAA)D 0 0 0 0 -1 0 0

& IF 67 +1 0 -1 0 -2 -1 0

RE M 0 0 -1 -1 0 -1 -1

1 AT fi 0 0 -1 -1 -1 0 0

Bk i -1 -1 +1 +1 0 0 0
FEHEE (F AN 0 +1 +1 0 -1 0 -1
FAEEEE (AL -1 0 +1 -1 0 0 0
FEHEE (A 0 +1 +1 +1 -1 0 -1
FEHBEE (A 0 +1 +2 0 -1 0 -1
FEHEE (A 0 +2 +1 0 -1 0 -1
WA (AAAD +1 +1 +1 0 0 1 -1
WHR (AAD +1 +2 +1 -1 0 -1 -1
WA (AA) +2 +1 +1 -1 0 -1 -1
WA (A +1 +1 0 0 0 0 -2

B 7% (AAA) 0 0 0
B 7 (AA) 0 0 0

B RAT T (AAAD 0 0 +1 0 0 0 0
B AT BT (AAH) +1 0 +1 0 -1 +1 0
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HHE R FHEEK HEHKME HHEEEE FHIAMKk FHBEA
(%) wE (%) #
SCH00100 WATEEREE 158. 87 0.01 1.77 2.63
SCH00200 AT 8 & F K 155. 40 0.01 1.75 2.83
SCH00202 BATI 1-3 E£BER 158. 97 0. 00 1.71 1.92
SCH00300 RAT B F & F R 158. 96 0.01 1.77 2.63
SCH00302 RATHE -3 EFFHER 163. 70 0.01 1.74 1.93
SCH00500 WAT ] L 151. 82 0.01 1.72 2.18
SCH00501 R AER R H 147. 04 0.03 1.76 6. 35
SCH00600 M LEEA 173. 40 0.01 1. 89 1.83
SCH00700 A% A 148. 95 0.01 1.76 3. 00
SCH00801 AAA R B 148. 70 0. 00 1. 45 0. 43
SCH00803 AAA 2R 45 B 155. 91 0. 00 1.58 0. 43
SCH00805 AAA B P 1-3 4 174. 71 0. 00 1.71 1.93
SCH00806 AAA B P 3-T 4 196. 32 0. 02 1.84 3.85
SCH00902 0-4 4 %4 80 145. 27 0. 00 1.61 1.78
SCH00904 1-3 FJmERELFE 161. 26 0.01 1.76 1.85
SCH00905 B FufE % 120. 33 0.01 1.71 3.02
SCHO1101 W 8 4 R R 146. 30 0. 00 1.57 0.32
SCHO1201 % RARAE 131. 77 0. 00 1. 47 0. 80
SCH01203 % R AL % 4T 134. 91 0. 00 1. 54 0. 30
SCH01401 0-5 F R % 134. 71 0.01 1. 44 1.98
SCHO1404 0-5 FH & 134. 79 0.01 1. 44 2.08
%3 =
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