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hiAEhE&
[AFHITH] S BRITHRE16201Z77 REBERIIRIE, PIRFIZEN1.4%, FEY, &
FFRB600012 T 1 RERFE EIIRIE, FES HE6030{2 T EIMEEIHE, SSIARIR159012
TTo
[F£HE)] SHAEATEEAFRIFERE. S HShibor O/N. 1W. 2W. 1ME LFiEHE,
550 EF1.8bp. 1.8bp. 1.5bp. 0.02bp, HREARTEZEH,
[EIfRHATE] < H2EHEGERRR E A 4TS2612F2E1£102.596; SEHAEREALS
HETF2612 £50.01%E106.5; 10FHAEGERSRFE 1E549T261258E7£109.465;
B0FEHAEGRHAR T HEATL2612_L53#0.03%FE116.17,

fF W EhZE S
[FIFERR] SHAXGHHRERBEAKBSEN. SHEFGRMLZ1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YEIHAWKEEE D HNN1.4%. 1.47%. 1.53%. 1.66%. 1.76%.
2.02%. 2.2%, ZoNEES5I+1bp. -1bp. Obp. Obp. Obp. Obp. Obpo
[EfR] SHEREHIREEREEKL TN, S HAAARDIGHIZIE/MLZ1Y.
3Y. 5Y. 7Y. 10Y. 15YEIHAKEZER 7 5)791.52%. 1.65% 1.73%. 1.85%.
2.04%. 2.16%, T&hEE 9 3IH0bp. -1bp. Obp. Obp. -1bp. +1bp.
[FkfzE] SHREUFEHHRERERERFTER. SHAAARRBNZFR/LZEIM.
3M. 6M. OM. 1YEEARZEZE D FIN1.44%. 1.44%. 1.47%. 1.48%. 1.49%, TEf
1ERE 5351 90bp. Obp. Obp. Obp. Obpo

RFiadk i

SHESFHHIEHTHLRTFR, HPRITEERGRESEHIELK, 2WEiEs
i%0.02%, WF159.445, RITEIEBERESIEHNTIYBIEAEN2.68, FiYZFIHE
R ZE91.73%

H
(\)
p=)



Hrz2nits

SHANGHAI CLEARING HOUSE

Pfi <
S HBEF W= (%)
Bh& 25 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
Elf5 118 120 121 122 125 126 140 151 168 197 213 214 230
H75{5(AAA) 118 123 127 129 135 137 149 161 1.77 206 224 228
EFF 6 131 1.34 135 140 143 147 153 166 1.76 2.02 220
REH 130 1.34 140 141 144 147 155 167 180 202 220
Of76% 129 135 1.39 1.39 144 147 153 167 179 202 220
73T 143 143 145 145 149 150 161 172 1.81 206 222 229
hIGHAZEIR(EBAAA) 145 148 150 151 156 162 172 1.84 203 213
thiEHREE(AAA) 148 150 152 152 160 165 173 185 204 216
IEHAEIR(AA+) 153 159 160 160 1.64 171 185 201 227 244
higHAZEIR(AA) 159 161 163 1.60 1.70 1.83 2.03 228 252
IEHAEIR(AA-) 175 1.81 191 205 222 244 280 3.15 3.64
R (AAA) 148 150 151 152 158 165 1.73 1.88 2.06 2.13
RLTFEH(AAA) 1.44 147 148 1.49
BALERITHR(AAA) 142 144 147 148 152 155 160 1.75 195 2.06
BITRBRAAA-) 149 149 150 151 156 163 1.81 189 203
BfTRS(AAA) 147 148 150 151 157 165 1.85
TLAC(AAA-) 148 149 149 150 159 167 1.77 1.86 2.00
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
B +0 +0 +0 +0 +0 +1 +0 +0 +0 40  +0  +0  +1
W E(AAA) -1 40 40 0 +1 +1 40 +1 40  +0  +0  +0
EF +0 +0 +1 +1 -1 -1 +0 +0 +0 +0 +0
REG +0 +0 +0 +0 +0 -1 -1 +0 +0 +0 40
Wy +0 +0 +0 +0 +0 -1 -1 +0 +0 +0 +0
TRE +0 +0 +1 -1 +0 -1 +0 +0 -1 +0 +0  +1
PIEMER@EBAAA) 2 2 1 -1 40 -1 40 -1 -1 +0
hIEHAZIE(AAA)  +0 +0 +0 +0 +0 -1 +0 +0 -1 +1
hIEHAEIRAAY) 2 -1 1 +0 1 1 +0 +0 -1 +0
FIERIRIBAA) 4 2 4 4 40 40 +0 +0 -1
hIEHIEIBAA) -1 -1 +0 -1 +0 -1 +0 +0 -1
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IR (AAA) +0 +0 +0 +0 -1 -1 +0 +0 -2 -2
FLTFE (AAA) +0 +0 +0 +0
HdsRITR(AAA) +0 +0 +0 +0 +0 +1 +0 +0 +0 +0
BITZRBEAAA) +1 +0 +0 +0 +0 +0 -1 -1 40
B{TREE(AAA-) 4 -1+ #1400 2 A1

TLAC(AAA-) 4 +0 +0 +0 +0 +#1 -1 2 -2
SHEHESFEWmisHER
SEBACHD SRR #Eg& #Eﬂ&;&ﬁ E&;(ﬁg;&ﬁ* #EﬂEIZ%{%IEa
SCH00100 IRITIENERASE 159.44 0.02 1.73 2.68
SCH00200 RITIEIEER 155.95 0.02 1.72 2.88
SCH00302 IRITIEN-3FPEHFR 164.18 0.01 1.71 1.97
SCH00511 sztpﬁﬁ%ﬁi% 143.63 0.01 1.68 2.26
SCH00700 BB 149.48 0.02 1.73 3.07
SCH00710 AAARIERSE 144.29 0.02 1.76 3.06
SCH00801 AAAZL[EITE 148.94 0.00 1.46 0.44
SCH00902 0-44FR1E80 145.61 0.01 1.59 1.83
SCH00905 xR AN (535 120.71 0.01 1.67 3.09
SCH00908 AAAR LR EBIR5F 142.29 0.00 1.61 2.26
SCH00922 ZERlelfik 119.26 0.01 1.57 217
SCH00928 AAARLE BIIFT 114.30 0.01 1.62 2.34
SCH00930 AAARIBIfRS 116.06 0.02 1.70 3.67
SCH01101 FEERER 146.55 0.01 1.56 0.31
SCH01203 EERIEIER 135.15 0.01 1.54 0.29
SCH01401 0-5FER% 134.98 0.01 1.42 2.11
SCH01403 0-3FEHE 130.11 0.00 1.38 1.38
SCH01404 0-5FEHE 135.05 0.01 1.43 2.19
SCH01701 b SAL YNCIL Y wYie 124.23 0.02 1.66 2.84
SCH02003 10FRERIERS 14628 0.00 1.68 8.82
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