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[2FTH] £ BRITHE4633(ZT7 REDEEIMIRIE, FIRFIZEN1.4%, FEN, &
FRE10001Z2 14 R ERE A2 1E, RS HBE60401Z2ciERIMEIER, SSI%EIFE40712
TTo

[FEH] SHASEBARFIRTE, £ HShibor ONE %, TF4.3bp;
Shibor 1W. 2W. 1M. 6ME LFH#4%, 2% EF1.2bp. 2.1bp. 0.2bp. 0.1bp, H
REAR LT B,

[EfEHAER] S H2F EEIERE HAELTS2612 30.01%E102.61; 54 HAEE=HA
BEHEANTF2612 30.05%E106.55; 10FEHIEEREAR I HESAT2612£3%0.07%
£109.535; 30FHAEREATRF 1849TL2612 £3K0.37%FE116.6,

REWEEE DR

[FIFER] S HAXRGEHIIWREEREAIEE TR, SHEFEHBZ1Y. 3Y. 5Y.
7Y. 10Y. 15Y. 20YZ|HAURZEZE D3 91.4%. 1.47%. 1.53%. 1.65%. 1.76%-
2.02%. 2.2%, TEhEE 57 50bp. Obp. Obp. -1bp. Obp. Obp. Obps

[EHR] SHERGRTIIREEREEIEE TR, SHAAARPISEAZE/MRZ1Y.
3Y. 5Y. 7Y. 10Y. 15YEIEARER D 5191.52%. 1.64%. 1.72%. 1.84%.

[RAk7ER] S HRIEREHFHRERENFRF R, SHAAALRRBNIZFE/ZIM,
3M. 6M. 9M. 1YZIHAKZEZR D R91.44%. 1.44%. 1.47%. 1.48%. 1.49%, TE}
T&E % 5190bp. Obp. Obp. Obp. Obpo

RHEHDI
SHGRSFHIHIEHTKILIRFR, ERRITaERARESEIHVNMELK, SWEIsE
i%0.02%, WF159.48:5, RITIEME BRESIETFI9BIEAEN2.69, Fi9%HE
U= 191.73%
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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= 118 119 120 122 126 127 140 151 168 197 212 213 228
H75{5(AAA) 119 122 126 129 136 137 149 160 1.77 206 223 227
EFF 6 131 1.36 1.36 140 143 147 153 165 1.76 202 220
REH 131 134 140 141 145 147 155 166 179 201 220
Of76% 128 1.34 139 1.39 144 147 153 166 1.79 201 220
73T 143 143 145 145 149 149 161 173 1.81 206 222 228
hIGHAZEIR(BBAAA) 146 148 150 151 157 162 171 1.83 203 212
hiEHIEIR(AAA) 149 149 151 152 159 164 172 1.84 204 214
hIEHAEIR(AA+) 154 158 160 160 1.65 171 184 200 226 243
thiElI=iR(AA) 160 161 163 160 1.71 1.83 202 227 252
IEHAEIR(AA-) 176 1.81 1.91 205 223 244 279 314 3.64
R (AAA) 148 150 151 152 158 165 1.72 186 2.04 213
RLTFEH(AAA) 1.44 147 148 1.49
BALERITHR(AAA) 142 144 146 148 152 155 159 1.75 194 206
BITRBARAAA-) 149 149 150 151 155 162 1.80 1.88 201
BfTAEE(AAA) 148 149 149 150 156 1.67 1.84
TLAC(AAA-) 149 149 150 150 158 166 1.76 1.84 1.99
S HEHRF WA TR (bp)
B2 5 3M 6M 9M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y 50Y
Bl +0 1 -1 40 +1 +1 +0 +0 +0 +0 -1 -1 2
5 R(AAA) +# -1 -1 40 +1 +0 +0 -1 40 +0 -1 -1
B +0 +2 +1 +0 +0 +0 +0 -1 +0 +0 +0
REG +1 40 +0 +0 +1 +0 +0 -1 -1 -1 +0
A= -1 -1 +0 +0 +0 +0 +0 -1 40 -1 +0
s +0 +0 +0 +0 +0 -1 +0 +1 40 +0 +0 -1
hIEHIEIRGEBAAA) +1 +0  +0 +0 +1 +0 -1 -1 40 -1
hIGHAZEIR(AAA)  +1 1 1 40 -1 -1 1 1 40 -2
RIEHIEIR(AAY)  +1 -1 +0 +0 +1 +0 -1 -1 -1 -1
FIERIRIBAA) 41 40 40 40 #1 40 -1 -1 +0
hiEHIEB(AA)  +1 +0 +0 +0 +1 +0 -1 -1 +0
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g (AAA) +0 +0 +0 +0 +0 +0 -1 -2 -2 +0
FLTFE (AAA) +0 +0 +0 +0
BiAERITER(AAA) +0 +0 -1 40 +0 +0 -1 +0 -1 +0
BT ZREE(AAA-) +0 +0 +0 -1 -1 1 1 2
B{TREE(AAA-) +1  +1 1 1 1 42
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TLAC(AAA-) + 0 +1 +0 1 -1 1 2 A
SHEHESFEWmisHER
SEBACHD SRR #Egﬁ }Eak%#ﬁ #E&;(%&ﬁ* #EHEF%{%IEQ
SCH00100 IRITIENERASE 159.48 0.02 1.73 2.69
SCH00200 RITIEIEER 155.99 0.02 1.72 2.88
SCH00302 IRITIEN-3FPREHFR  164.20 0.01 1.70 1.97
SCH00511 KE@EPE%%&W&% 143.65 0.01 1.68 2.26
SCH00700 BB 149.52 0.02 1.73 3.08
SCH00710 AAARIERSE 144.32 0.02 1.75 3.07
SCH00801 AAAZL[EITE 148.95 0.00 1.46 0.44
SCH00902 0-44FR1E80 145.63 0.01 1.59 1.83
SCH00905 xRS 120.74 0.03 1.67 3.09
SCH00908 AAAR LR EBIR5F 142.31 0.01 1.62 2.35
SCH00922 ZERlelfik 119.27 0.01 1.56 2.16
SCH00928 AAARLE BIIFT 114.31 0.01 1.62 2.34
SCH00930 AAARIBIfRS 116.10 0.03 1.70 3.67
SCH01101 FEERER 146.56 0.00 1.56 0.31
SCH01203 EERIEIER 135.15 0.00 1.54 0.29
SCH01401 0-5FER% 134.99 0.01 1.42 2.11
SCH01403 0-3FEHE 130.12 0.00 1.38 1.38
SCH01404 0-5FEHE 135.07 0.01 1.42 2.20
SCH01701 b SAL YNCIL Y wYie 124.26 0.03 1.65 2.84
SCH02003 10FERERERS  146.33 0.03 1.68 8.82
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