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hiAEhE&
[2FHH] ©BRITHRE17301ZT1 R ¥ EIEEE, ESHE 1250127 e E
HA, SLIEEIR4801Z7T,
[ZF&@E] SHASEEBERRIFIRE. ©HShibor 1\W. 1M. 3M. 6M. 9M. 1YATF
pE#4%5, 95 TFF%0.3bp. 0.32bp. 0.29bp. 0.48bp. 0.48bp. 0.39bp; Shibor
O/N. 2WE LFHi#8%, 9% LEF0.02bp. 0.5bps.
[EIfRHATE] < H2FEHIEGERR E A 4NTS261212E1£102.688; SAEHAEREALT
NELITF261213EE£106.78;, 10FRAEIGHALE £ 1549T261212E7£109.88; 304FHA
EfREAE T HEATL2612 T #0.19%E117.79,

fF W EhZE S
[FIFERR] SHAXGHHRERBEAKBSEN. SHEFGRMLZ1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YE/EANEZE D H91.35% 1.4%. 1.45%. 1.56%. 1.67%-
1.94%. 2.11%, TEIEES579-1bp. Obp. Obp. Obp. Obp. +2bp. +2bps
[EfR] SHEREHIREEREEKL TN, S HAAARDIGHIZIE/MLZ1Y.
3Y. 5Y. 7Y. 10Y. 15YEIHAKEZE 7 5)/91.46%. 1.57%. 1.65%. 1.76%.
1.88%. 2.02%, TEHEEHF+1bp. -1bp. Obp. -1bp. -2bp. +1bpo
[FkER] SHREIESHIHREEREAERE TR, S HAAALRRE I FE/LZL1IM,
3M. 6M. 9M. 1YEEARZEZE D HI91.33%. 1.37%. 1.4%. 1.41%. 1.42%, T5f
"B 3190bp. -1bp. Obp. Obp. Obp.

Dito it ba gy

SHESFHIHIERT R RFER, HPERTEERRESEHIMELK, DUEiEE
Fi%0.02%, WF160.165:, RITIESHHRSEEISHRTFIIEEARR 2.7, FIYEIHRUK
T H791.66%.
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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= 117 116 115 118 124 127 136 145 164 191 207 207 222
H75{5(AAA) 117 119 122 126 134 137 145 156 1.72 197 218 222
EFF 6 128 1.32 1.33 135 137 140 145 156 1.67 194 211
REG 128 1.34 135 136 1.38 141 147 158 170 193 210
Of76% 128 132 135 135 138 141 147 155 169 193 211
TiEfR 140 142 144 145 145 148 157 167 175 198 211 221
hIGHAZEIR(EBAAA) 141 143 144 145 150 155 163 1.73 1.87 2.00
hiEHIEIR(AAA) 142 144 145 146 153 157 165 1.76 1.88 2.02
IEHAEIR(AA+) 149 154 154 154 158 163 176 1.90 211 2.31
hiEHI=IR(AA) 155 157 157 155 1.64 175 194 217 236
IEHAEIR(AA-) 166 1.71 1.80 195 210 232 266 299 3.43
R (AAA) 143 145 145 146 153 159 167 177 1.91 202
FILFFE(AAA) 137 140 141 142
B ERITR(AAA) 137 139 141 142 146 151 154 165 1.84 1.97
BITRBAR(AAA-) 141 142 142 143 148 155 1.70 1.78 1.92
BITAEE(AAA) 141 142 143 143 148 157 175
TLAC(AAA-) 142 142 142 143 151 158 169 178 1.91
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
Bl 0O 0 o0 0 -1 0 +1 0 0+ +#1 +
5 R(AAA) 0 0+ 10 +#1 0 0 +1 0
EF & 1 -1 0 -1 -1 0 0 +2 +2
REE -1 0 -1 -1 0 +2 +2
O3 0 0 2 | -1 +1 +1
s -1 0 -1 +2 0 0 0 0 0
hIgHASEIRGEBAAA) 0 -1 0 -1 1| 2| 2 +1
hIGHASIR(AAA) o 2 0 +#1 -1 -1 0 -1 -2 +1
RIEHRIE(AA+) 0 0 0o | 0| -1]|-1|-1[=2] 2 +1
FREEIEAA) o0 0 0 #4111 1 2 2
REEHAEIE(AA-) 0 0 +1 + 2 0 -1 -2 =22
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IR (AAA) 0o -1 1 1 1 1 0 -3 -1 0
FIL7ZEE (AAA) -1 0 0 O
BLRITHRAAA) 1 -1 o 1 -1 -2 -1 1 0 0
BITREEAAA) O 0 1 0 -1 10 o+
B{TREE(AAA-) 0 -1 1 -1 -1 -1
TLAC(AAA-) 0 0 1 1 0 0 -1 +1 +2
SHEHESFEWmisHER
SEBACHD SRR #Eg& #Eﬂ&?‘cﬁ E&;(%&ﬁ* #EﬁEIZ%{%IEa
SCH00100 IRITIENERASE 160.16 0.02 1.66 2.70
SCH00200 RITIEIEER 156.69 0.02 1.64 2.89
SCH00302 IRITIEN-3FPREHFR  164.70 0.02 1.63 1.98
SCH00511 KE@¢§§ﬂﬁﬁ% 14415 0.02 1.61 2.25
SCH00700 ERZE 150.19 0.02 1.65 3.10
SCH00710 AAARIERSE 144.97 0.02 1.68 3.08
SCH00801 AAAZL[EITE 149.20 0.00 1.38 0.42
SCH00902 0-44FR1E80 146.04 0.02 1.52 1.81
SCH00905 xR AN (535 121.27 0.02 1.60 3.07
SCH00908 AAAR LR EBIR5F 142.78 0.02 1.55 2.32
SCH00922 ZERlelfik 119.63 0.02 1.50 2.15
SCH00928 AAARLE BIIFT 114.71 0.03 1.55 2.42
SCH00930 AAARIBIfRS 116.72 0.04 1.61 3.68
SCH01101 FEERER 146.80 0.01 1.50 0.31
SCH01203 EERIEIER 135.37 0.01 1.48 0.28
SCH01401 0-5FER% 135.34 0.02 1.37 2.02
SCH01403 0-3FEHE 130.39 0.01 1.34 1.33
SCH01404 0-5FEHE 135.44 0.01 1.37 2.11
SCH01701 b SAL YNCIL Y wYie 124.79 0.02 1.58 2.85
SCH02003 10 AEfBUERS 14717 0.00 1.63 9.00
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