4 SHANGHAI CLEARING HOUSE

R PhEsr W SE A %
Stk

20265F09H09H

EERERXREIESS
s aESFEZEI

BRRFGI:

FEFhEW ST 4 (021-23198650)

el 5%4 (021-23198847)
GsfEESEHWSE5S (021-23198653)

R hESiEH L SHFE (gz@shclearing.com.cn)

%5
)



Q ;ltf\l\'(% (‘ﬁm%nﬁ

hianh&
[AFHH) RS HLTEEMEEIE, EMEKRHRELE,
[ZF£MH] SHEESEBEEFEFIRE. ©HShibor O/N. 1W. 2W. 6MEB _LFHi#a%,
25 EF0.2bp. 1.2bp. 0.3bp. 0.1bp, HEHAPRTLZEEH,
[EfEHAEE] © B2EHBEEEAR T HEATS2612.E3K0.01%E102.578; 5EHAE (&
HAR = HELTF2612_£3K0.01%E106.44; 10FAEEEASR T HELT2612 L3k
0.01%ZE109.41; 30FEHIEGREEFEHEATL2612F#0.06%E116.34,

fGF i dh L 53

[FIEF] SHAXRGHIHWREREARIEE LH. SHEFHREIZ1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YRIEANzmE 7 51791.38% 1.48%. 1.54%. 1.66%. 1.76%-
2.03%. 2.2%, TohtEE 53 %90bp. Obp. Obp. Obp. Obp. +1bp. Obps
[ERfR] SHERGMIIREREAKBKEN. $HAAARIGHIZIE/LE1Y.
3Y. 5Y. 7Y. 10Y. 15YEIHEAKRE R D5 91.52%. 1.65%. 1.74%. 1.87%-
2.05%. 2.15%, ZTohtaE 53 5/90bp. Obp. Obp. -1bp. Obp. +1bpo
[RUkER] SHRVERETIZIREREERFRTTR. SHAAARRZFSE/LZ1IM,
3M. 6M. 9M. 1YRIEAW R D3 91.41%. 1.44%. 1.46%. 1.48%. 1.49%, TIf
"EE %3 %90bp. Obp. Obp. Obp. Obpo
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SHIGESFHIZERTHILRTR, ERETEERAGESEHRERE, Slkmiss

RIEFFE, WTF159.32R, RITEIEARGAIEHRTIIEEARN2.68, FHFHK
RN 1.74%
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Bh& 25 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
Elf5 120 123 118 123 124 125 140 151 168 196 212 214 228
H75{5(AAA) 120 1.26 1.23 1.30 133 136 151 160 1.77 2.06 225 2.28
EFF 6 131 1.33 1.33 1.38 143 148 154 166 1.76 2.03 220
REG 128 1.33 1.38 1.39 144 149 156 167 1.80 202 220
Of76% 129 1.33 1.39 1.38 144 148 154 167 1.79 202 220
73T 142 143 145 147 148 151 161 172 1.82 204 223 228
hiGHAZEIR(BBAAA) 147 148 150 151 158 164 171 185 2.04 213
chiEHIE=IR(AAA) 147 150 152 152 160 165 174 1.87 205 215
IEHAEIR(AA+) 155 158 160 160 1.66 1.72 184 202 228 244
hiEHI=iR(AA) 161 161 163 161 1.71 1.84 202 229 253
IEHAEIR(AA-) 177 181 1.90 206 223 246 279 3.16 3.65
R (AAA) 148 151 151 153 160 166 1.74 190 2.08 2.18
FILTFE(AAA) 144 146 148 1.49
BALERITR(AAA) 140 144 146 148 151 155 160 1.76 194 2.06
BITRBAR(AAA-) 148 149 150 151 157 165 1.83 191 204
BfTKEE(AAA) 148 149 149 150 157 1.68 1.87
TLAC(AAA-) 146 148 149 151 159 168 1.78 184 1.99
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
B -1 1 1 +0 +0 +0 +0 -1 +0 40 +0  +0 -1
A EI(AAA) -1 40 1 40 +0 +0 +0 -1 +0 +0 40 +0
ElF -1 40 1 +0 +0 +0 +0 +0 +0 41 +0
REE +0 +0 +0 +0 +0 +0 +0 +0 +1 +1 +0
ATk -1 40 +0 +0 +0 +0 +0 +1  +0 +0 +0
TRE +0 -1 -1 +0 +0 +0 +0 +0 +0 +0 +0  +0
FRITHAZEIEGBAAA)  +1 +0 +0 +0 +1 +1 +0 +0 +0 +0
PIEHIRIRAAA) -1 +0 +1 40 +2 +0 +0 -1 +0 1
RIEHAEEAAY) +1 +0 +0 +0 +1 +0 +0 +0 +0 +1
PIEMERIB(AA) 41 40 +0 +0 +0 +0 +0 +0 40
hIEHASER(AA-) +1 +1 +0 +0 +1 +1 +0 +0 +0
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IR (AAA) 2 1 1 40 -1 1 42 40 +1 +3
FLTFE (AAA) +0 +0 +0 +0
B ERITER(AAA)  +2 1 1 -1 40 +0 -1 +0 -1 +0
BITZRAA(AAA-) +0 +0 +0 +0 +0 +0
BIfTKER(AAA-) +0 +0 +0 +0 +0 +1 40
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TLAC(AAA-) +2 +1 +0 +1 +0 +0 -1 -2 -2
SHEHESFEWmisHER
SEBACHD SRR #Egﬂ #Eﬂglf?‘cﬁ E&ﬁ%&ﬁ* #EHEF%#«;IEQ
SCH00100 IRITIENERASE 159.32 0.00 1.74 2.68
SCH00200 RITIEIEER 155.83 0.00 1.73 2.88
SCH00302 IRITIEN-3FPREHFR  164.07 0.01 1.72 1.97
SCH00511 Kzﬁq]:ﬁ%%ﬁﬁ% 143.54 0.00 1.69 2.28
SCH00700 BB 149.37 0.00 1.74 3.07
SCH00710 AAARIERSE 144.19 0.00 1.76 3.06
SCH00801 AAAZL[EITE 148.90 0.00 1.45 0.44
SCH00902 0-44FR1E80 145.53 0.00 1.59 1.80
SCH00905 xRS 120.64 -0.01 1.69 3.10
SCH00908 AAAR LR EBIR5F 142.23 0.00 1.61 2.27
SCH00922 ZERlelfik 119.20 0.00 1.57 2.19
SCH00928 AAARLE BIIFT 114.23 0.00 1.62 2.34
SCH00930 AAARIBIfRS 115.97 0.00 1.71 3.65
SCH01101 FEERER 146.50 0.00 1.56 0.31
SCH01203 EERIEIER 135.10 0.00 1.53 0.30
SCH01401 0-5FER% 134.93 0.00 1.42 2.10
SCH01403 0-3FEHE 130.07 0.01 1.37 1.38
SCH01404 0-5F K& 135.00 0.00 1.42 2.15
SCH01701 b SAL YNCIL Y wYie 124.15 0.00 1.66 2.83
SCH02003 10FHIEIEERS:  146.24 0.01 1.68 8.84
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