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hiAEhE&
[AFHIH] S BRITHRBSZT7REFELIMIRE, PIRFMEN1.4%. FSHBES01Z
FOIEEIEEIER, SEIAEIE451ZTT,
[FEEm] S HEETEmBARRIFIRE. S HShibor 6ME TE#EEE, TF0.1bp;
Shibor O/N. 1W. 2WHE _EF#a#, 935 EF1.0bp. 0.4bp. 0.21bp, HFRHARTLZL
o
[EfEEATE] S H2EHEGEHR E HAEATS2612_750.01%E102.578; SHEHAE &
HATR T A LTF2612_£5K0.03%E106.465; 10FEHREGREAR T HENT261212EE
109.43; 30FHAEGHAR E 1ELITL2612 L5K0.06%E116.44,

REWERE D
[FIFER] S HAXRGHIIWEXREBAEARITFR. SHEFFGRHRZ1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YZIHAURZEZE S 91.37% 1.48%. 1.53%. 1.66%. 1.76%.
2.02%. 2.2%, TohiEE 5 51/90bp. Obp. Obp. Obp. Obp. Obp. Obps
[EHR] SHERGRTIREEREZEAREE TR, SHAAARPIGEAEZIE/MZE1Y.
3Y. 5Y. 7Y. 10Y. 15YEIEAKREZER D 5181.52%. 1.66%. 1.74%. 1.88%.
2.06%. 2.15%, TEhtEE D 3I-1bp. -1bp. Obp. -1bp. -1bp. -1bp.
[Fk7EE] S HRENZETIIRGERBEERE EF. SHAAALRRBZERZIM,
3M. 6M. 9M. 1YERIEAUKZER D HAN1.4%. 1.44%. 1.46%. 1.48%. 1.49%, L
"BE 2% A+1bp. Obp. Obp. Obp. Obp.

RFiadk i

SHESFHHIEHTHLRTFR, HPRITEERGRESEHIELK, 2WEiEs
i%0.03%, WF159.295, RITEIEBERESIEHNTIYBIEAEN2.68, FiIZFIHE
WEEZEN1.74%
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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= 121 125 118 122 124 125 140 151 168 196 212 213 228
H75{5(AAA) 122 127 124 129 133 136 150 160 1.77 2.06 225 227
EFF 6 133 1.34 134 137 143 148 153 166 1.76 202 220
REG 129 1.34 137 1.38 144 148 155 166 1.79 201 219
Of76% 131 1.34 139 139 144 147 154 166 1.79 201 219
TiEfR 143 144 145 146 148 151 161 172 182 204 223 228
hIGHAZEIR(EBAAA) 146 147 149 152 158 164 171 186 2.04 214
thiEHIE=IR(AAA) 148 149 151 152 159 166 174 1.88 206 215
IHAEIR(AA+) 154 158 159 160 1.66 1.73 184 203 228 244
hiEHI=iR(AA) 160 161 162 161 172 1.85 202 229 253
hIEHAEIR(AA-) 176 1.80 1.90 206 223 246 279 3.17 3.65
R (AAA) 149 150 152 154 161 168 176 190 2.08 2.18
RLTFEH(AAA) 144 146 148 1.49
B ERITR(AAA) 139 144 146 148 151 154 160 1.76 1.94 2.06
BITREBRAAA-) 147 149 150 151 158 166 1.82 192 205
BfTAEE(AAA) 149 149 149 150 157 1.68 1.87
TLAC(AAA-) 145 148 151 152 159 169 179 187 2.02
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
Bl -1 +1  +#1 40 +0 +0 +0 +0 +0 -1 +0 +0 -1
WHEER(AAA) +0 +0 +#1 +0 -1 +0 +0 +0 +0 +0 +0 +0
B 1 +0 +0 +0 +0 +0 +0 +0 +0 +0 +0
REMG 2 1 1 1 +0 -1 -1 -1 +0 +0 -1
Wy -1 1 +0 +0 +0 -1 +0 +0 +0 -1 -1
EhE R -1 -1 +0 +0 +0 -2 +0 +1 +1 -1 -1 +0
RIGHAEIBRGEBAAA) +O0 -1 1 +0 -1 1 40 -1 -1 +0
hIGHAZEIR(AAA)  +1 -1 +0 1 -1 -1 +0 -1 -1 -1
hiEHAEIR(AAY)  +0 +0 1 -1 1 1 +0 -1 - -1
FREBSEAA) 0 +0 1 4«0 4 4 40 -1 -1
hiEHIEIBAA)  +0 -1 -1 +0 -1 -1 +0 +0 -1
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IR (AAA) +1 +0 +0 +0 +0 +2 +1 +0 +0 +0
FLTFE (AAA) +0 +0 +0 +0
BHAERITIR(AAA) 1 1 +0 -1 +0 -1 +0 +0 +0 +0
BT EBEAAA) -1 1 +0 -1 -1 +0 -1 +0 -1
B{TREE(AAA-) +0 -1 -1 +0 +0 +0 -1

TLAC(AAA-) 4 +0 +1 +1 +0 +0 -1 -2 -2
SHEHESFEWmisHER
SEBACHD SRR #Eg& #Eﬂ&;&ﬁ E&ﬁ%&ﬁ* EHEF%@‘IEQ
SCH00100 IRITIENERASE 159.29 0.03 1.74 2.68
SCH00200 RITIEIEER 155.80 0.03 1.73 2.88
SCH00302 IRITIEN-3FPREHFR  164.03 0.02 1.73 1.98
SCH00511 Kzﬁqﬁ%&ﬁﬁ% 143.51 0.02 1.69 2.28
SCH00700 BB 149.35 0.03 1.74 3.06
SCH00710 AAARIERSE 144.16 0.03 1.77 3.05
SCH00801 AAAZL[EITE 148.88 0.01 1.46 0.43
SCH00902 0-44FR1E80 145.52 0.02 1.59 1.80
SCH00905 xR AN (535 120.61 0.04 1.70 3.11
SCH00908 AAAR LR EBIR5F 142.21 0.02 1.60 2.26
SCH00922 ZERlelfik 119.19 0.02 1.57 2.19
SCH00928 AAARLE BIIFT 114.22 0.03 1.63 2.34
SCH00930 AAARIBIfRS 115.94 0.04 1.71 3.66
SCH01101 FEERER 146.49 0.01 1.55 0.31
SCH01203 EERIEIER 135.09 0.01 1.52 0.30
SCH01401 0-5FER% 134.92 0.02 1.42 2.10
SCH01403 0-3FEHE 130.06 0.02 1.38 1.36
SCH01404 0-5FEHE 134.99 0.02 1.42 2.13
SCH01701 b SAL YNCIL Y wYie 124.13 0.03 1.66 2.84
SCH02003 10FERERIERS  146.26 0.04 1.68 8.85
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