4 SHANGHAI CLEARING HOUSE

R PhEsr W SE A %
Stk

2026F10821H

EERERXREIESS
s aESFEZEI

BRRFGI:

FEFhEW ST 4 (021-23198650)
iFfaEhll 55 %4 (021-23198847)
GsfEESEHWSE5S (021-23198653)

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

%5
)



Q:2nre

hiAEhE&
[2FHH] ©BRITHESZTI REREEIEIEE. ESHES60{ZTEEIEE
HA, SLIEEIK2401Z7T,
[F£HE] SHASTEEMAFRIFIRE. ©HShibor O/N. 2W. 1M. 3M. 6M. 9M.
1YE TFE#EE, 95 TFF0.1bp. 0.4bp. 0.97bp. 1.19bp. 1.08bp. 1.19bp.
1.08bp; Shibor 1IWE LFi#5%, LF0.4bp.
[EfEHAR)] S H2FEHERIRREHEATS2612TEK0.01%ZE102.688; 5FEHAE &
HALR T AL TF2612 7 #0.06%E106.765; 10FEHAEREASR = HELNT2612 T
0.10%%E109.87; 30FHAERHEASREHEATL2612T#0.38%E117.98,

fF W EhZE S
[FIZERR] S HAXREHIHRERBAEE LH, SHEFRHRZ1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YE/EANEZEZE D 5191.36% 1.4%. 1.45%. 1.56%. 1.67%-
1.92%. 2.09%, TEpIEEF1590bp. +1bp. +1bp. +1bp. Obp. Obp. Obpo
(S]] SHERGHIIREREAIRE TR, SHAAARRIGHIZIE/LR1Y.
3Y. 5Y. 7Y. 10Y. 15YEIHAKEZER 2 5)/91.45%. 1.58% 1.65%. 1.77%.
1.9%. 2.01%, T&HEE 2 3I-1bp. Obp. -1bp. Obp. Obp. -1bpo
[FkfzE] SHREUGFEHHREREEKEE. S HAAARRBNZFRILZEIM.
3M. 6M. 9M. 1YEEARZEZE D 5191.33%. 1.38%. 1.4%. 1.41%. 1.42%, ZT5f
T2 551 9-2bp. -1bp. Obp. +1bp. Obpo

isriad R
S BEETEMEALRTR, HPRTEERGREEIEIMELX, Sukmiss
330.03%, WF160.122, RITEMERBRGSIREMTIBEAR 2.7, FHEHK
5 /91.66%o
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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= 117 116 115 118 125 127 135 145 164 191 206 206 2.21
H75{5(AAA) 117 119 121 126 135 137 144 156 1.72 1.97 217 222
EFF 6 129 133 1.33 136 1.38 140 145 156 1.67 1.92 209
REG 129 134 135 137 138 142 147 158 170 191 208
Of76% 128 1.32 1.35 135 138 141 147 157 170 192 210
TiEfR 141 142 144 145 146 148 155 1.67 175 198 211 221
hIGHAZEIR(EBAAA) 141 144 144 145 151 155 164 1.75 1.89 1.99
hiEHIEIR(AAA) 142 146 145 145 154 158 165 1.77 1.90 2.01
IHAEIR(AA+) 149 154 154 154 159 164 177 192 213 2.30
hiEHI=iR(AA) 155 157 157 154 165 176 195 219 238
hiGHAZER(AA-) 166 1.71 179 194 212 232 267 3.01 345
R (AAA) 143 146 146 147 154 160 167 180 1.92 202
FILFFE(AAA) 138 140 141 142
B ERITRR(AAA) 138 140 141 143 147 153 155 166 1.84 1.97
BITRBARAAA-) 141 142 143 143 149 155 1.71 1.78 1.91
BITKEEAAA) 141 143 144 144 149 157 1.76
TLAC(AAA-) 142 142 143 144 151 158 170 177 1.89
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
Bl 0 -1 0 +1 +1 o+ . #H -1 +1 +1 +1
H5{5(AAA) 0 0 0 +1 0 +1 4+ 42 -1 +1 +2
EF +1 0 0 0 +1 +1 +1 0 0 0
REM + 0 -1 1 +1 0 0 +1 +1 +1
Wy +1 0 0 -1 0 0 +1 +1 # 0 0
s 0 0+ +1 +#1 0  +1 o+ -1 +1 +1
hIgHASEIEGEBAAA) O 0 0 4110 [-1]0 = =
RIGHASEIR(AAA) 0 0 o -1 0 0 -1 0 0 -1
IR (AA+) 0 0 o |0|-1]|]0]|-1]|0 - -1
PIEHARIE(AA) o 0 o -1 -1 0 -1 0 -
REEHAEIE(AA-) 0 | 1110|0610/ -1
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IR (AAA) -1 o -1 1 1 -1 2 +1 -1 0
FLTEE (AAA) 8 0 +#1 0
BSiRITIRAAA) 2 2 3 2 -1 +2 42 42 -1
BITREBEAAA) -1 1 0o -1 1 0
B{TREE(AAA-) 10 0 0 -1
TLAC(AAA-) 4 | 1 [ -1 | -1 0 -1 -2
SHEHESFEWmisHER
SEBACHD SRR #Eg& #Eﬂ&?‘cﬁ #E&ﬁil;&ﬁ$ #EHEIZ%{%IEQ
SCH00100 IRITIENERASE 160.12 0.03 1.66 2.70
SCH00200 RITIEIEER 156.65 0.03 1.65 2.89
SCH00302 IRITIEN-3FPEHFR 164.66 0.02 1.64 1.98
SCH00511 KE@¢§§ﬂﬁﬁ% 14413 0.02 1.61 2.25
SCH00700 ERZE 150.16 0.02 1.66 3.10
SCH00710 AAARIERSE 144.94 0.02 1.69 3.08
SCH00801 AAAZL[EITE 149.19 0.00 1.38 0.42
SCH00902 0-44FR1E80 146.01 0.02 1.52 1.80
SCH00905 xR AN (535 121.24 0.03 1.61 3.07
SCH00908 AAAR LR EBIR5F 142.74 0.02 1.56 2.32
SCH00922 ZERlelfik 119.61 0.02 1.51 2.16
SCH00928 AAARLE BIIFT 114.68 0.02 1.55 2.42
SCH00930 AAARIBIfRS 116.68 0.03 1.62 3.68
SCH01101 FEERER 146.79 0.01 1.50 0.31
SCH01203 EERIEIER 135.36 0.01 1.48 0.28
SCH01401 0-5FER% 135.32 0.00 1.37 2.03
SCH01403 0-3FEHE 130.37 0.00 1.34 1.34
SCH01404 0-5FEHE 135.42 0.00 1.38 2.12
SCH01701 b SAL YNCIL Y wYie 124.77 0.02 1.58 2.84
SCH02003 10 HAEfBUEERS  147.16 -0.05 1.63 9.00
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BYAHRERIES. SR~ maEtigE TRENE RS RBAIRIESNEN. SHMEARERE
SEEERA RS NEMMREAERMEMAIRK, HABRRFBERERRIE. SHRERN
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