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WA

[ Z02%]) 4 HARHKAE R R 2024 £ 12 A M3 E 6% L R4 FE 3
# O (PMI) F4850.5, 11 AEELOANEL B, &= MALEET KAR,
By 5KEE K&

[AFH37]) A B RATIFE 248 1270 7 KA B W #1, FARAIE A 1. 5%.
F 4 HA 2986 102 B G B #, % E % 2738 12 7T,

[44@] S HAALTEERERHFZE. 4 H Shibor 1W, 2W, IM. 3M. 6M,
OM. 1Y & TF#a %, 45 T 32.3bp. 39.9bp. 0.5bp. 0.3bp. 0.5bp. 0.65bp.
0. 35bp; Shibor O/N & EA#%, 44| LH 7.8bp.

[EFEA] 4 B2 F 8 E G R EAEAKEHN 102,982, LK 0. 01%;
5 4 HAE A = A7 Ak A 106. 605, K 0.09%; 10 4EEAEFEEA T £ A
A RN 109. 18, 3K 0. 25%; 30 F 2 B T #A 0t £ /1 A Ak &0 5 119. 98,
¥ 0.98%.

A7 3 W 25 2 o & 40 A

AHAEET IR EEEERKRE T 4 HEF & 1Y, 3Y. 5Y. 7Y,
10Y. 15Y. 20Y B|HAuk 22 £ 4B A 1. 2%, 1.43%. 1.5%. 1.63%. 1.67%. 1.9%.
1.94%, & shigE 4 7% Obp. +2bp. +3bp. —5bp. —7bp. —7bp. —8bp.

A EERFRT R EEREE TE, A H AMA R PEHEEERL 1Y, 3V,
5Y.7Y. 10Y. 15Y B #Adk 25 4B 4 1.65%. 1. 77%. 1. 86%. 2. 02%. 2. 08%. 2. 2%,
T 1 E 4 B A—-bbp. —4bp. —6bp. —5bp. —4bp. —1bp.

AHBEVFEFHKEFEEREKHE TN, A H A FE L F 24 1M, 3M,
6M. OM. 1Y Z|HAYC 25 = 4B 4 1.52%. 1.6%. 1.6%. 1.59%. 1.59%, A& Z1&Z 4
A #-13bp. +2bp. +2bp. Obp. +1bp,

R 48 F oA

A HMETHEHENILRTR, EFETHEERA KRS AEEUNME LXK, &
W 3EFE 2k K 0. 1%, 48 T 153. 07 B JRAT 5 A i 48 A 18 5 T34 16 F A H#7 4 2. 27,
TFHEEAd 2 FE N 2. 04%.

Mt
A HERAUEERELZKEE (%)
1 2% 4 AR M 6M 1Y 3Y 5Y 7Y 10Y 15y  20Y  30Y
El 7 0.93 1.01 1.04 1.16 1.38 1.53 1.61 1.86 1.91 1.89
7R (AAAD 111 1.12 1.15 1.36 1.56 1.69 1.82 2.09 2.13 2. 14
Bl FF f 1.02 1.21 1.20 1.43 1.50 1.63 1.67 1.90 1.94
RE M7 1.10 1.19 1.23 1.42 1.51 1.65 1.72 1.87 1.96

AT .13 1.19 1.23 1.40 1.51 1.66 1.72 1.89 2.00
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o i 1.49 1.51 1.52 1.60 1.71 1.87 1.96
FAEHIZE (BAM)  1.56 1.60 1.60 1.69 1.85 1.93 2.03
FREEEE (AL 1.66 1.65 1.65 1.77 1.86 2.02 2.08
FEEEE (AAH) .71 1.73 1.75 1.81 2.01 2.13 2.37
FEEEE (AL 1.92 1.93 1.84 2.00 2.28 2.46 2.62
FEEEE (A 2.41 2.54 2.70 2.97 3.44 3.72 4.10
WAz AT (AAA)D 1.66 1.66 1.71 1.82 1.92 2.10 2.20
WAZ AT (AAH) 1.79 1.75 1.78 1.92 2.07 2.24 2.38
WA (AAD 1.86 1.83 1.88 2.06 2.21 2.38 2.64
WA (AA-) 2.16 212 2.20 2.41 3.32 3.8 4.12
B 5 (AAA) 1.60 1.60 1.59
B8 (AAH) 1.65 1.65 1.66
B ARAT 67 (AAA)D 1.51 1.50 1.52 1.62 1.84 1.92 1.94
FALRAT R (AAD) 1.60 1.61 1.65 1.77 1.91 2.04 2.11

ASHERARERERKEERLS (bp)

B & & 3M 6M 1Y 3Y 5Y 7Y 10Y
&l 5t +4 +6 5 =2 0 -4 -6
77 (AAA) +4 -1 -4 -2 0 -4 -6
Vil +1 +7 0 +2 +3 -5 =
KA +6 +2 +7 +2 -1 -5 -7
H AT f +11 +4 +3 0 -2 -3 -7
Bk i -4 -3 -3 -5 —4 -2 -2
FEHBERE (AN —4 -1 -2 -7 -6 -5 -4
FHEHEE (A -1 -6 -5 -4 -6 -5 -4
FAEEIEE (AAH) —4 -1 -1 -6 -6 -5 —4
FEEEE (AL -4 -1 -2 -6 -6 -5 -4
HEEEE (AA-) —4 -1 -1 -7 -6 -5 —4
WA G (AAA) -5 -5 -1 -4 0 ) -1
WG (AAH) -1 -2 -1 -2 +1 -2 -1
WA (AL +1 -2 +1 -5 0 -3 -1
WA T (AA-) -1 -1 +3 -4 +1 -3 -2
Bl 72 (AAA) +2 +2 +1
Bk 772 (AA+H) +2 +2 +1
B RAT 6T (AAA)D -3 0 -5 -8 -5 -4 -6

B R AT (AAH) -3 -1 -5 -7 -6 0 0

.00
.15
20
.94

.27
.49
. 76
.27

DN DN DN

2.07
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A H &A% 2 Rk 2538 BRI
#H R #H AR HHEEME  HEHKEE THIAPK THEBEX
(%) wE (%) #
SCH00100 AT A 15 5 A 153. 07 0. 10 2. 04 2.27
SCH00200 RATE B F R 149. 99 0.11 1.99 2.49
SCH00202 HATHE 1-3 EBER 153. 37 0. 09 1.97 1.97
SCH00300 RATE F HER 153. 15 0. 10 2. 04 2.27
SCH00302 BATHE 1-3 P FHER 157. 65 0. 08 2. 02 1.95
SCH00500 AT ] L& 146. 83 0.07 1. 90 1. 47
SCH00501 g AE R R H 142. 02 0. 24 1.98 5.71
SCH00600 o TEGA 165. 86 0. 06 2.21 1.53
SCHO00700 15 %4 143. 66 0.12 1.99 2.80
SCH00801 AAA KB 77 144. 83 0.01 1. 60 0. 43
SCH00803 AAA B Fa R 151. 54 0. 02 1.73 0. 52
SCH00805 AMAFFFE1-3 4 168. 55 0. 09 1.97 1.96
SCH00806 AMA B H F 3T & 188. 40 0. 22 2. 02 4.08
SCH00902 0-4 4 # 4~ 80 140. 74 0.08 1.71 1.61
SCH00904 1-3 FHERELFE 155. 55 0. 09 1.97 1.89
SCH00905 B o fofE & 116. 41 0.12 1.89 3.09
SCHO1101 o T 4 R 142. 16 0. 02 1.84 0. 38
SCH01201 & % FARIE 128. 21 0.03 1. 59 0.78
SCH01202 35 FHEHEFRMSE 163. 92 0.18 1.83 3.23
SCH01203 & % R A% 1 4T 131. 19 0. 02 1.75 0. 37
SCH01204 1-5 FHHERM T 154. 67 0.15 1.75 2. 63
SCHO01401 0-5 FR & 131. 31 -0. 01 1.33 1. 89
SCHO1404 0-5 F£K & 131. 37 0. 00 1.33 1.97
#3579

L EE AR S E S W EREA T EE N EEM R ARERELTE
EATE B RATFTIE A7 & 8 & S T H ST X 77 s 19 R 3B =K
BN MEMEHEEK A RERARERE e EMELEMERNBL, RAF
TAEEFEETME RRE BRI LEEE A, REH ' AL
MPATRUEARABR. BFl. FIE,



