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SHANGHAI CLEARING HOUSE

WA

(ATFHH] A HRATFES LT T RAEEIGRME, FRAER L 4%,
4 H A 3020 2 m ¥ B IS8, SEH% E % 3015 1270,

[%4@] 4 BXSEEER AT, 4 H Shibor 0O/N, 1W, 2W. 1M, 3M,
6M. M. 1Y 34 H T A%, 47 TF% 1. 2bp. 1. 4bp. 2. Tbp, 0. 7bp. 0. 9bp. 0. 8bp.
0.8bp. 0.8bp.

CEGH R A H 2 FHE G E AN AL E A A 102. 488, T2 0. 00%;
5 4 HAE T E B £ 4 & A 105,995, EFK 0.02%; 10 4 HAE R £ A
& AP A 108. 295, £k 0. 06%; 30 4 H# [E 7 # 5t £ 71 & 29Uk & A 4 111. 66,
L% 0. 35%.

5% 5 W 28 2 o £ AT

AHAEFHFREEERKKTIN., 4 HEF e 1Y, 37, 5Y. 7Y,
10Y. 15Y. 20Y Z|EAdk 2 R 4B A 1. 41%. 1.56%. 1.68%. 1.81%. 1.94%. 2.24%.
2.4%, T NMEE 2 # H-1bp. +lbp. Obp. —1lbp. —1lbp. —1bp. —1bps

AHGERFTKEEERKRBEETIN, 5 HAMARFEHZHESH L 1Y, 3Y,
5Y. 7Y. 10Y. 15Y Z|#Adk 25 = 45l 4 1. 56%. 1. 75%. 1. 9%. 2. 11%. 2. 25%. 2. 38%,
B 51& E 4 B A-2bp. Obp. +1bp. Obp. Obp. —1bp,

AHEWFEFGREEERKGE LI, 5 H AA FE I FEHL ML 3,
6M. OM. 1Y B|HAdc 25 = 45 A 1.37%. 1.4%. 1.44%. 1.46%. 1.48%, % 18
-8 H-2bp. —1bp. —lbp. +lbp. +1lbp.

AR LT
AHEATHEH TR ER TR, EFRTEERAREAEHNME LK, &
W iE e B B 0.05%, YT 157.35 E. RATHGEAFRESEE LG T LA
2.55, FHE Hdkczz £ 4 1. 84%.
M«

SEB kR RKER (%)

il & 4 B M 6M 1Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y

&l 5t 1.15 1.16 1.22 1.33 1.54 1.68 1.81 2.12 2.27 2.36
H 77 e (AAA)D .15 1.16 1.28 1.46 1.66 1.80 2.01 2.30 2.46 2.51
& I 7 1.37  1.37 1.41 1.56 1.68 1.81 1.94 2.24 2.40
RE M 1.31 1.38 1.41 1.55 1.65 1.78 1.92 2.23 2.4l
1 AT fi 1.30 1.36 1.42 1.55 1.65 1.78 1.95 2.23 2.39
k3 R 1.41 1.43 1.48 1.66 1.77 1.86 2.02 2.28 2.47 2.51
FAEHERE (BAM)  1.48 1.48 1.55 1.72 1.89 2.05 2.22 2.35
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FEHEE (AL 1.51 1.51 1.56 1.75 1.90 2.11 2.25
FEHEE (A 1.56 1.58 1.63 1.81 2.02 2.22 2.46
FEHBEE (A 1.62 1.61 1.64 1.93 2.20 2.49 2.71
FEHEE (A 1.78 1.81 2.09 2.54 2.97 3.36 3.83
WAt (AAA) 1.49 1.53 1.57 1.75 1.87 2.08 2.27
WA (AA) 1.52 1.57 1.60 1.80 1.92 2.16 2.41
WA (AA) 1.55 1.60 1.63 1.83 2.10 2.41 2.65
WA (AA-) 1.62 1.68 1.69 2.14 2.68 3.52 3.85
Bl % (AAAD 1.40 1.44 1.48
Bl 78 (AA+H) 1.43  1.47 1.50
B AL RAT BT (AAA)D 1.44 1.46 1.51 1.66 1.76 2.0l 2.15
AL RAT BT (AAD) 1.48 1.50 1.55 1.70 1.81 2.09 2.22

AHEAGFRER G R KEEX S (bp)

i & 4 3M 6M 1Y 3y 5Y 7Y 10Y
& 5t 0 2 0 0 +1 0 -1
H77 e (AAA)D -1 -2 +3 -1 0 0 0
& IF 67 -1 -1 -1 +1 0 -1 -1
RE M 0 0 -1 0 0 -1 -2
1 AT fi ol -1 -1 +1 0 0 -1
Bk i -2 -3 -1 -2 +2 -1 0
FEHEE (F AN 0 -2 -1 0 +1 0 -1
FAEEEE (AL -1 -2 -2 0 +1 0 0
FEHEE (A 0 -2 -2 0 +1 0 -1
FEHBEE (A 0 -2 -1 0 +1 0 -1
FEHEE (A 0 -2 -1 0 +1 0 -1
WA (AAAD -1 -2 -1 -1 -2 -2 -1
WHR (AAD -1 -1 -1 -1 -2 -2 -1
WA (AA) -2 -1 -1 -2 -1 -2 -1
WHFZ (AA-) -2 -1 -1 -1 -2 -2 -1
Bk 77 5 (AAA) -1 -1 +1
Bl 78 (AA+H) -1 -1 0
B AL RAT T (AAA)D -1 -2 -2 -1 +1 0 0
B AL RAT T (AAH) -1 -2 -2 -1 +2 0 0
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HHE R FHEEK HEHKME HHEEEE FHIAMKk FHBEA
(%) wE (%) #
SCH00100 WATEEREE 157. 35 0. 05 1.84 2.55
SCH00200 AT 8 & F K 153. 88 0. 04 1.82 2. 76
SCH00202 BATI 1-3 E£BER 157. 77 0. 04 1.78 1. 89
SCH00300 BATEFEER 157. 43 0. 05 1.84 2.55
SCH00302 RATHE -3 EFFHER 162. 43 0. 04 1.82 1.88
SCH00500 WAT ] L 150. 60 0.03 1.78 1.97
SCH00501 R AER R H 144. 35 0. 07 1.89 6.21
SCH00600 M LEEA 171. 74 0. 05 1.98 1.78
SCH00700 B 147. 36 0. 05 1. 85 2.93
SCH00801 AAA R B 147. 99 0. 02 1. 42 0. 35
SCH00803 AAA 2R 45 B 155. 13 0. 02 1.57 0. 46
SCH00805 AAA B P 1-3 4 173. 39 0. 04 1.79 1.89
SCH00806 AAA B P 3-T 4 194. 11 0. 05 1.95 3.83
SCH00902 0-4 4 %4 80 144. 26 0. 04 1. 66 1. 68
SCH00904 1-3 FJmERELFE 160. 03 0. 04 1.85 1.82
SCH00905 B b fu g 119. 18 0.04 1.80 3.08
SCHO1101 W 8 4 R R 145. 56 0. 02 1.58 0.33
SCHO1201 % RARAE 131. 09 0.03 1.48 0.82
SCH01203 % R AL % 4T 134. 24 0. 02 1. 54 0. 27
SCH01401 0-5 F R % 133. 77 0. 02 1. 49 1.90
SCHO1404 0-5 FH & 133. 82 0.01 1.50 2. 09
%3 =
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