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[AFSHIT] S BRITHRBA201ZT7REBERIIRIE, PIRFIZEN1.4%, FEY, &
FFE1000012 701 RERFE EIMEIR(E, FSHE3980{Z T EIMEIEE, SoM4%HR10140
1275, £ HHE90001Z7TTMLFEIHA,

[F£H)] SHEASTEEAR AT, £ HShibor O/N. 1W. 2W. 1M. 3M. 6M.
oM. 1Y¥BE TRE#EES, 95 FF2.0bp. 1.5bp. 0.3bp. 0.1bp. 0.1bp. 0.1bp.
0.3bp. 0.05bp.

[EfEHAER)] < B2EHERIAREHEATS2612_£50.01%E102.706; 5FEHAE R
HALR T 1A 29TF2612_£7K0.05%E106.845; 10FEHAERERS = & L49T2612_L5K
0.11%%E110.005; 0FEMERBARENELITL2612_£750.44%ZF118.53,

U EdhZE S
[FIZERR] S HAXRGEHIHREREAEIES T, SHEMFHRHRZI1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YEIHAWEEE D F1.35%. 1.39%. 1.44%. 1.57%. 1.66%.
1.94%. 2.11%, TEIIEES5)790bp. Obp. -1bp. Obp. -1bp. -1bp. -1bps
[SHfR] SHERGHHIREERAERE TR, SHAAARIGHIZIE/ML1Y.
3Y. 5Y. 7Y. 10Y. 15YEIHAKERZE 72 5791.45%. 1.56% 1.64%. 1.75%.
1.88%. 2.01%, TEHIREF90bp. -1bp. Obp. Obp. Obp. -1bpo
[RkfFE] SHREUFEHIZREREREAKEKE. S HAAAKRBNEZERFLZEIM.
3M. 6M. 9M. 1YZEIHAWKZZE D 51791.35%. 1.38% 1.4%. 1.41%. 1.42%, Z5f
BE2 5 A+1bp. +1bp. -1bp. -1bp. Obp.

SFEH ot

SHGSFTIZERTHILRTR, EPETEERRESIEHIELEK, SREiEH
£70.02%, WF160.255. RITEIEBGSEIBHTIIEEARN2.73, FIYFIHA
W= /91.65%
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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= 117 117 116 118 124 125 135 144 162 191 204 204 219
H75{5(AAA) 117 119 123 126 134 136 144 155 170 1.97 213 2.19
EFF 6 129 132 133 135 136 1.39 144 157 166 194 211
REG 129 134 134 136 1.38 141 147 157 169 194 211
Of76% 128 1.33 135 135 138 141 147 156 169 194 212
BiEfR 137 137 138 139 143 145 154 166 174 197 210 220
hIGHAZEIR(EBAAA) 138 142 143 144 150 154 162 1.72 1.87 1.99
hiEHIEIR(AAA) 140 144 144 145 151 156 164 175 1.88 2.01
hIHAZEIR(AA+) 146 152 153 153 158 162 175 1.88 211 2.30
hiEHI=R(AA) 152 155 156 153 1.64 1.74 193 215 236
hiGHAZER(AA-) 163 1.70 179 193 210 231 265 297 343
R (AAA) 143 143 144 145 152 156 165 175 1.89 202
FILFFE(AAA) 138 140 141 142
B ERITR(AAA) 136 1.38 141 142 145 149 153 1.63 178 1.97
BITRBRAAA-) 140 141 142 143 147 154 170 1.78 1.89
BITKEEAAA) 140 142 142 142 147 156 1.75
TLAC(AAA-) 140 141 142 142 150 156 168 175 1.87
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
Bl 0 -1 o 0 0 -1 -1 -1 -1 0 -2 -3 -3
5 R(AAA) 0o -1 0O 0 0 1 -1 -1 0 -2 -3
EF 0 0 0 -1 1 0 -1 -1 -1
REMG 0 -1 0 +1 -1 -1 -1
Wy 0 0o -1 0 0 0
s +1 1 1 11 A1 0 -1 -2 -1
RIEHISRIEGEBAAA) -2 0o 0 -1 0 0 =1
RIGHASEIR(AAA) -1 o 0 -1 -1 0 -1
RIEHIEIR(AAY) 2 -1 0o 0 -1 -1 -1 0 0
PEMFEIEAA) 2 0o o0 0 0 1 1 4 0
hIEHASEHE(AA-) 2 0 o 0 -1 0 0 -1 0
E3IM



NH:2nis

SHANGHAI CLEARING HOUSE

RIRER(AAA) +1 +1 0 0 0 +1 -1 0 -1 -1
Rk (AAA) + 1 -1 0
B ERITRR(AAA) 0o -1 o 0 -1 -2 -1 -3 -1
BITREEAAA) O o o0 -1 0 -1 0 -2
B{TREE(AAA-) -1 0o 0 0 -1 0
TLAC(AAA-) +1 0o | 1| -1/ 2 | -1
SHEHESFEWmisHER
SR SRR #Egﬁ #Eﬂ&;%ﬁ E&;(%&ﬁ* E&EF%{%IEQ
SCH00100 IRITIENERASE 160.25 0.02 1.65 2.73
SCH00200 RITIEIEER 156.77 0.02 1.63 2.92
SCH00302 IRITIEN-3FPREHFR 164.77 0.01 1.62 1.99
SCH00511 KE@¢§§ﬂﬁﬁ% 144.22 0.01 1.60 2.24
SCH00700 ERZE 150.28 0.02 1.64 3.12
SCH00710 AAARIERSE 145.05 0.02 1.67 3.10
SCH00801 AAAZL[EITE 149.23 0.01 1.39 0.42
SCH00902 0-44FR1E80 146.09 0.01 1.51 1.79
SCH00905 desyill = 121.33 0.01 1.58 3.06
SCH00908 AAAR LR EBIR5F 142.84 0.01 1.54 2.33
SCH00922 ZERlelfik 119.68 0.01 1.49 2.14
SCH00928 AAATRLF Bl 114.76 0.01 1.54 2.41
SCH00930 AAARIBIfRS 116.80 0.02 1.60 3.68
SCH01101 FEERER 146.83 0.00 1.49 0.32
SCH01203 EERIEIER 135.40 0.00 1.47 0.29
SCH01401 0-5FER% 135.38 0.01 1.37 2.02
SCH01403 0-3FEHE 130.42 0.01 1.34 1.32
SCH01404 0-5FEHE 135.47 0.01 1.37 2.10
SCH01701 b SAL YNCIL Y wYie 124.86 0.02 1.57 2.88
SCH02003 105 HAEfBUERS  147.42 0.11 1.61 8.99
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