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[AAHH] BSHE2001ZTERIMEIER, SEI%EIF2001Z27T.
[FE£mE] S HALEBMNFRFIRTE. £ HShibor 2WH %, T0.21bp;
Shibor 1W. 1M. 6MBLFH#HE, 251 LF0.2bp. 0.08bp. 0.1bp, HARHARTZE
o
[ElfEHAER] S H2FEERER T S ATS2612 7 860.02%E102.572; 5FEHAEIE
B E HEATF2612 F20.06%E106.43; 10FHIERAR T HEAT2612 T H
0.05%%109.42; 30FEHIEGREAGEEHEATL2612i2E1E116.35,

REWEEE DR
[FIFEF] SHAXRGEHIREZREBEEE TR, SHEFEBRZ1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YZHBURZEZE 9591.37%. 1.48%. 1.53%. 1.66%. 1.76%.
2.02%. 2.2%, TEhEE 7 57-1bp. Obp. Obp. Obp. Obp. Obp. Obps
[(ERf%] SHERGEHIIREREBAKEEN,. S HAAARTISHIZIELZ&1Y.
3Y. 5Y. 7Y. 10Y. 15YZIEAN K5 91.53% 1.67%. 1.74%. 1.89%.
207%\ 216(%)) bemgrgﬁ%UﬁObp\ Obp\ Obp\ +1bp\ '1bp\ '1bpo
[RkfEE] SHRWEFETHREEREZEEE EFH. S HAAALRRE I FERRZIM,
3M. 6M. 9M. 1YZIEAKRZE R DB N1.39%. 1.44%. 1.46%. 1.48%. 1.49%, LTI
1B 5351 9+2bp. Obp. Obp. Obp. Obp

\CEzE b L]
S BfHREFHERR AR TR, ERRTEERGRSGSREIVNELK, Simiaik
£i%0.02%, WTF159.24=, RITEIEAHRGEEIERTIIEEARN2.68, TYZHH
Wz 591.75%
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Pfi <
S HBEF W= (%)
Bh& 25 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
El 5= 122 124 117 122 124 125 140 151 168 197 212 213 229
H75{5(AAA) 122 127 123 129 134 136 150 160 1.77 2.06 225 227
EFF 6 134 134 134 137 143 148 153 166 1.76 202 220
REG 131 135 1.38 1.39 144 149 156 167 1.79 201 220
Of76% 132 135 139 1.39 144 148 154 166 1.79 202 220
TiEfR 144 145 145 146 148 153 161 171 181 205 224 228
hIGHAZEIR(BBAAA) 146 148 150 152 159 165 171 1.87 205 214
thiEHIE=iR(AAA) 147 150 151 153 160 167 174 1.89 207 216
hIEHAEIR(AA+) 154 158 160 161 1.67 174 184 204 229 245
thiElI=iR(AA) 160 161 163 161 1.73 1.86 202 230 254
IEHAEIR(AA-) 176 1.81 1.91 206 224 247 279 317 3.66
R (AAA) 148 150 152 154 161 166 1.75 190 2.08 2.18
FILTFE(AAA) 144 146 148 1.49
B ERITRR(AAA) 140 143 146 149 151 155 160 1.76 1.94 2.06
BIT"RBAR(AAA-) 148 150 150 152 159 166 1.83 1.92 206
BfTKEE(AAA) 149 150 150 150 1.57 1.68 1.88
TLAC(AAA-) 146 148 150 151 159 169 1.80 1.89 2.04
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
B +0 -2 +0 +1 +0 +0 +1 +0 40 +0 +0 +0 +0
W5 R(AAA) +0 -2 +0 +1 +#4 +0 +0 +0 +2 -1 +1 +0
EF = +0 -1 -1 1 40 +0 +0 +0 +0 +0 +0
REK 2 A +0 +0 -1 +0 +1 +0 +0 +0 +0
A= -1 +0 +0 +0 -1 +0 +0 -1 40 +0 +0
s +0 +1 40 +0 -1 +0 +0 +0 -1 -1 +0 +0
hIGHAZEIREBAAA) 1 1 +0 +0 +0 +0 -1 +1 40 +0
hIGHAZEIR(AAA) -1 +0 +0 +0 -1 +0 +0 +1 -1 -1
hIGHAZERAAY) 1 -1 +0 +0 +0 +0 -1 +2 40 +0
FIMFIEAA) 4 1 40 40 +1 40 -1 +1 40
rhIEHARIE(AA-) -1 40 +#1 40 +0 +0 -1 +#1  +0
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g (AAA) -1+ +#1 +#1 +0 -2 +0 +0 -3 +2
FLTFE (AAA) +0 +0 +0 +0
BAERITRAAA) +0 -2 +0 +1 +0 +1 +0 +0 +0 -1
BIT=RARAAA) +0 +1  +0 +1 +2 +0 +0 +0 +0
BIfTKER(AAA-) +1 42 +1 +0 -1 -1 40

TLAC(AAA-) +1 +0 +0 +0 -1 -1 +0 +2 -1
SHEHESFEWmisHER
SEBACHD SRR #Eg& #Eﬂ&?‘cﬁ E&;(%&ﬁ* #EﬁEIZ%{%IEa
SCH00100 IRITIENERASE 159.24 0.02 1.75 2.68
SCH00200 RITIEIEER 155.75 0.02 1.73 2.88
SCH00302 IRITIEN-3FPREHFR  163.99 0.01 1.73 1.96
SCH00511 KE@EPE%%TL&% 143.48 0.01 1.69 2.29
SCH00700 BB 149.30 0.02 1.74 3.06
SCH00710 AAARIERSE 144.12 0.02 1.77 3.05
SCH00801 AAAZL[EITE 148.87 0.00 1.45 0.44
SCH00902 0-44FR1E80 145.48 0.01 1.60 1.80
SCH00905 xRS 120.57 0.01 1.70 3.09
SCH00908 AAAR LR EBIR5F 142.19 0.00 1.61 2.26
SCH00922 ZERlelfik 119.16 0.01 1.58 2.20
SCH00928 AAARLE BIIFT 114.19 0.01 1.63 2.34
SCH00930 AAARIBIfRS 115.90 0.02 1.72 3.65
SCH01101 FEERER 146.47 0.00 1.55 0.31
SCH01203 EERIEIER 135.07 0.00 1.53 0.31
SCH01401 0-5FER% 134.89 0.01 1.42 2.07
SCH01403 0-3FEHE 130.04 0.01 1.38 1.33
SCH01404 0-5FEHE 134.97 0.01 1.42 2.11
SCH01701 b SAL YNCIL Y wYie 124.09 0.01 1.67 2.84
SCH02003 10FREFRIERS  146.19 -0.01 1.68 8.85
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