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[2FFH] S HRITHES601Z2Tc7 REAERIEIRE, FITFIEN1.4%, FEB, EFF
B39801Z o1 R HA W E i e, ESHABE3I38ZTE IR, ST %EEH116012
oo S HIITHFR70001Zc1FEHBMLFI2E,

[ZF£@E] SHEESEBAEFFRE. ©HShibor 2W. 3M. 6M. 9M. 1YE TFEia
%, 9% TF&0.31bp. 0.13bp. 0.12bp. 0.12bp. 0.32bp; Shibor O/N. 1WH LFH
#%, 795 EFH3.00p. 3.7bp, HRHAFRTLZ LN,

[EfEHAER] S H2FHEEIER I HAEATS2612_L30.01%E102.698; SFEHAEIE
HARRE HEATF2612 E%0.01%E106.8; 10FEHAERRELE E HELT2612_75%0.02%
%109.89; 0FHAEREAGIF 1B ATL2612 E750.29%%FE118.0,

REWEEE DR

[FIZFER] S HAXRGEHIIWRERBAEARITFR, SHEMFERHRZ1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YRIHAUKRZEZE D 5091.35% 1.39%. 1.45%. 1.57%. 1.67%.
1.95%. 2.12%, ZEhiEE 9 %050bp. Obp. Obp. Obp. Obp. Obp. Obp.

[(ERf%)] SHERGEHIIREREBAKEEN, S HAAARTISHIZIEZ&1Y.
3Y. 5Y. 7Y. 10Y. 15YZRIEAN = E D 5191.45% 1.57%. 1.64%. 1.75%-
1.88%. 2.02%, Z&NiEE 9 590bp. +1bp. Obp. -1bp. Obp. Obp.

[RAk7ER) SHRWEREHHRERBEMNKEE, S HAAALRBNIZFE/ZIM,
3M. 6M. 9M. 1YERIEBZER D 1.34% 1.37%. 1.41%. 1.42%. 1.42%, TT5f
mggﬁ%u%+1bp\ '1bp\ +1bp\ +1bp\ Obpo

RHEHDI
SHGRSFHIHIEHTKILIRFR, ERRITaERARESEIHVNMELK, SWEIsE
i%0.02%, WF160.22:5, RITEME BERESIENTFI9BEARN2.72, F19%HE
U ZEZEH1.65%
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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= 117 118 116 118 124 126 136 145 163 191 206 207 222
H75{5(AAA) 117 120 123 126 134 136 145 156 1.71 197 215 222
EFF 6 129 1.32 1.33 135 137 139 145 157 167 195 212
REG 129 134 135 1.36 1.37 141 147 158 170 194 212
Of76% 128 133 135 1.36 1.38 141 147 156 169 194 212
73T 136 1.38 1.39 140 143 146 155 167 1.74 198 212 221
hIGHAZEIR(EBAAA) 140 142 143 144 151 154 162 1.72 1.87 2.00
hiEHIEIR(AAA) 141 144 144 145 152 157 164 175 188 2.02
hIEHAZEIR(AA+) 148 153 153 153 159 163 175 1.89 211 230
hiEHI=R(AA) 154 155 156 153 1.64 175 194 216 2.36
hIEHAEIR(AA-) 165 1.70 1.79 193 211 231 265 298 3.43
R (AAA) 142 142 144 145 152 155 166 175 1.90 2.03
RLTFEH(AAA) 1.37 141 142 142
B ERITRR(AAA) 136 139 141 142 146 151 154 165 1.81 1.98
BITRBARAAA-) 140 141 142 143 148 154 171 1.78 1.91
BITAEE(AAA) 141 142 142 142 147 157 175
TLAC(AAA-) 139 141 142 143 151 157 168 177 1.88
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
Bl +1 | 42 +1 -1 0 0 O 0 -1 -1 0 -1
H5{R(AAA) +1 1 +1 1 1 0 0 0 0 -3 0
EF +1 0 0 O 0 0
REMG 1 0 0 0 0
Wy +1 +1 0 0 O 0 0
BiE R 3 2 2 1 14 2 4 0 0 0 -1 +1
REGHASEIEGEBAAA) 1 1 1 +3 0 -1 -1 0 0
RIGHASEIR(AAA) +1 1 0 +#1 +# 0 -1 0 0
RIEHIEIRAAY) +1 -1 1 1 43 0 1 -1 0 -1
PEREAA) 1 2 4 4 2 41 0 1 0
hIEHIEIBAA)  +1 -1 -1 1 +3 0 1 -1 0
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IR (AAA) 1A o -1 0 -1 +1 +1 -1 0
Rk (AAA) T H | +1]0
diRTHRAAA) 1 -1 1 0 1 0 0 0 2 0
BITREEAAA) O 0 1 0 1 -1
B{TREE(AAA-) 0 0 0 0
TLAC(AAA-) 2 0 0 0 1 =2
SHEHESFEWmisHER
SR SRR #Egﬁ }Eak%#ﬁ #E&;(%&ﬁ* #EHEF%{%IEQ
SCH00100 IRITIENERASE 160.22 0.02 1.65 2.72
SCH00200 RITIEIEER 156.75 0.02 1.64 2.91
SCH00302 IRITIEN-3FPREHFR 164.76 0.01 1.63 1.99
SCH00511 KE@¢E§ﬂﬁﬁ% 144.20 0.02 1.60 2.24
SCH00700 ERZE 150.26 0.02 1.64 3.12
SCH00710 AAARIERSE 145.03 0.02 1.67 3.10
SCH00801 AAAZL[EITE 149.22 0.01 1.39 0.42
SCH00902 0-44FR1E80 146.08 0.01 1.51 1.79
SCH00905 desyill = 121.31 0.01 1.59 3.06
SCH00908 AAAR LR EBIR5F 142.82 0.01 1.54 2.32
SCH00922 ZERlelfik 119.67 0.01 1.49 2.14
SCH00928 AAATRLF Bl 114.75 0.01 1.54 2.41
SCH00930 AAARIBIfRS 116.77 0.02 1.61 3.68
SCH01101 FEERER 146.82 0.01 1.49 0.32
SCH01203 EERIEIER 135.39 0.01 1.47 0.29
SCH01401 0-5FER% 135.37 0.01 1.37 2.02
SCH01403 0-3FEHE 130.41 0.01 1.34 1.32
SCH01404 0-5FEHE 135.46 0.01 1.37 2.11
SCH01701 b SAL YNCIL Y wYie 124.84 0.02 1.57 2.87
SCH02003 10 HAEfBUEERS  147.26 0.04 1.63 8.99

AR  EEBEMNAREE BAERIEMTRBIERNEEARIE. SREREFRSEMEIE
BYAHRERIES. SR~ maEtigE TRENE RS RBAIRIESNEN. SHMEARERE
SEEERA RS NEMMREAERMEMAIRK, HABRRFBERERRIE. SHRERN
)3 L& EFFFE, REBEIFAIEEVEMNNARFUEAT M. EF. FIE,
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