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WA

[ATF37]) A HRATITR 14251270 7 R EA 3 B T HR 16, AR R A 1. 4%,
H A~ H A 1065 12t B G2 #, L3 % Lk 360 1270. 4 H#4TF & 5000 127

1 £ 87 MLF #1E,

[#2m])] A HALEHERESFLE., 4 H Shibor IM A TE#%, TE
0.2bp; Shibor O/N. 1W. 2W. 3M. 6M. OM. 1Y H EF##, 474 EF 10. Obp.

2.9bp. 3.5bp. 0.2bp. 0.3bp. 0.3bp. 0. 6bp,
[E GG 4 B 2 58 E i 5 = 776 294 1) % 102. 408, 3K 0. 04%;

5 R EHEIR E AN EM A 106.05, 3K 0.07%; 10 EHEHHEREH 4
290 E A 7 108. 85, E#K 0.04%; 30 FHEFAAR EH A4 KEMN K 119.6, £

7 0. 04%.

A7 3 W 25 2 o & A

AHAEGT IR EEERKRKTH . 4 HEF & 1Y, 3Y. 5Y. 7Y,
10Y. 15Y. 20Y Z#Adk 25 R 45| 4 1.51%. 1.63%. 1.6%. 1.73%. 1.71%. 1.96%.
2.01%, T higE 45 A+1bp. +1bp. —1bp. —1bp. Obp. +1bp. Obp,

A B AR T I s F RS TR, 4 H AA RFEHEHEdh 4 1Y, 3Y.
5Y.7Y.10Y. 15Y B #Auk 25 = 4B 4 1. 69%. 1. 82%. 1. 95%. 2. 07%. 2. 13%. 2. 15%,
K S48 4B A Obp. —1bp. Obp. Obp. —2bp. —2bp.

A PRV FEFHKEEERER LT, A H A ZE WV F 24 1M, 3M,

6M. OM. 1Y Z|EAURZE R 4B 4 1.63%. 1.66%. 1.67%. 1.7%. 1.69%, & zhig =

4B A+3bp. Obp. +1bp. +1bp. Obp.

R 48 F oA

A HG AT IEEE MU RTR, EPRATEAGHA RS 6B/ M LK, &
i 45 4 B 0.03%, T 154.33 B RATEGEHRE BB FHBEAHN

2.49, FHE AR EN 1.99%.

M
A HERFREE L WEE (%)
iy 2% 4 M 6M 1Y 3Y 5Y 7Y  10Y  15Y  20Y
& % 1.41 1.42 1.45 1.49 1.56 1.61 1.71 1.85 1.98
77t (AAA) 1.45 1.49 1.52 1.59 1.68 1.74 1.87 2.08 2.12
& IF 5t 1.46 1.51 1.51 1.63 1.60 1.73 1.71 1.96 2.0l
RE M7 1.49 1.48 1.51 1.63 1.67 1.76 1.80 1.96 2.00
H AT fit 1.46  1.47 1.50 1.62 1.69 1.75 1.81 1.95 2.02
o fi 1.50 1.51 1.54 1.67 1.78 1.82 1.97 2.00 2.05

30Y
1.89
2.14
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FAEHIZE (BAAM)  1.63 1.64 1.66 1.82 1.93 2.02 2.13 2.14
FHEBEE (AL .67 1.68 1.69 1.82 1.95 2.07 2.13 2.15
FHEBEE (AAD) .75 1.78 1.80 1.95 2.12 2.24 2.48 2.56
FREEEE (AL 1.83 1.83 1.83 2.10 2.32 2.57 2.73
FEEEE (A 2.38 2.43 2.57 3.05 3.49 3.84 4.21

WAZ AT (AAA) 1.67 1.69 1.71 1.83 1.96 2.09 2.15 2.18
WAZ AT (AAH) 1.72 1.74 1.76 1.90 2.06 2.22 2.35 2.44
WAZ A (AL 1.77 1.79 1.80 2.00 2.22 2.42 2.58 2.67
WAZ A (AA-) 1.91 1.95 1.98 2.38 3.00 3.62 3.78 3.86
CRZ-NEV.Y.Y) 1.66 1.67 1.69
Bl 72 (AAH) 1.70 1.71 1.74
AL RAT T (AAA) .60 1.62 1.68 1.75 1.80 1.91 2.09 2.10
AL RAT T (AAH) 1.66 1.68 1.73 1.85 1.87 1.94 2.13 2.15

AHERARER G R KEEXS (bp)

2% 4 AR 3M 6M 1Y 3Y 5Y 7Y 10y 15Y  20Y  30Y
&l 5t =1 -2 0 0 0 0 0 0 0 0
77 17 (AAA) 0 -2 0 0 0 -1 0 0 0 +1
& 7T fit +1 +4 il +1 -1 -1 0 +1 0
& & +1 +1 +1 0 0 0 -1 +1 0
H AT f 0 0 0 +1 0 0 0 0 0
o fi -1 0 0 -1 0 0 -1 -2 -1 0
FEHBERE (AN 0 0 +3 -1 0 0 -1 -2
AR EIEE (AAAD +2 +1 0 -1 0 0 -2 -2
FEEIEE (AAH) 0 0 +2 -1 -1 1 -1 -1
FEHER (AL 0 0 +2 -1 -1 -1 -1
FEHAEE (A 0 0 +3 -1 0 0 -2
A% (AAA) +1 0 0 0 -2 -1 -1 +1
WA (AAH) +2 0 0 -2 -1 -1 +2 +3
WAZ A (AAD +1 0 0 -2 -3 -1 +1 0
WA F (AA-) -2 0 0 -3 -3 -1 +1 -1
Bl 72 (AAA) 0 +1 0
Bk 772 (AA+H) +1 +1 +1
BALARAT R (AAA)D -1 0 0 -1 0 -3 -2 -1

B4R AT (AA+) -1 0 -1 0 -3 -3 -3 -2
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HHERE

SCH00100
SCH00200
SCH00202
SCH00300
SCH00302
SCH00500
SCH00501
SCH00600
SCHO0700
SCH00801
SCHO00803
SCHO00805
SCHO00806
SCH00902
SCH00904
SCH00905
SCHO1101
SCH01201
SCH01203
SCHO1401
SCH01404

A B &5 Bk 3 38 B
FHE K FEEKE HHREBRE
(%)
RATEE AR & 154. 33 0.03
RAT B B F & 151.13 0.03
WATH 1-3 EFER 154. 51 0.01
RATE FEHER 154. 41 0.03
FATIE 1-3 F R HER 158. 95 0. 02
RAT 8] ki 147. 88 0. 02
BigE W AER R H 142. 83 0.01
EE TR A 167. 53 0. 02
L 144. 79 0.03
AAA R [ 7 145. 79 0. 00
AAA 2R 45 7 152. 63 0. 00
AN B E 1-3 4 169. 81 0.01
AAA BB E 3-T 4 189. 51 0. 05
0-4 4 44> 80 141. 66 0.01
-3 EHERELFE 156. 69 0.01
B o o fi 117. 17 0.03
o 8 4 R A 143. 26 0. 00
B E RARAE 128.99 0. 00
5 % R AL 1 AT 132. 16 0. 00
0-5 F R % 131. 65 0. 00
0-5 FK £ 131. 71 0. 00
%57 = A

£ E BT AR S B ER A T
EFE BB M BAEMTIE SR &R & B T H SE TR 5 s B R 4E
BN EMEHEER A RERNARERE S EMELETERNRKL, R F
TAEEMEETME AREBRRT LBFEERA, KEH @A E A A

PMPATRUEFR BB, ZH.

I &

FHEHK FHEEX

wE (%) #
1. 99 2.49
1.95 2.72
1. 96 1.95
1. 99 2.49
2.01 1.93
1.93 1. 80
1.93 5.81
2.18 1.63
1.97 2.98
1. 66 0. 37
1.75 0. 37
1.97 1. 94
2.07 4.00
1.79 1. 80
2.02 1. 84
1. 96 3.30
1.79 0.32
1.68 0.82
1.73 0.28
1.59 2.05
1.58 2.07

M AE AT RAE . AR E R BT &



