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[2024-04-11]

B A=mEmENeD

&mthis

AR, BHREEERSTIIMUNEIT (&1E17: 00) :

DR001 DR007 DR014 DR021 DR1M

IRFIZE (%) 1.7223 1.8239 1.8815 2.0333

Jkikig (BP) 0.62 -1.49 0.87 3.68 -1.67

IBO (%) 1.8004 2.2367 2.0188 2.4214 2.1729 2.5684 2.45
JkikiE (BP) -0.19 16.06 -7.44 16.34 -17.71 5.86 221

[AFFHI7] S R#T 20 {Z7T 7 REBHEIMEIRIE, FIRFIZRA 1.80%, SitaiEFE. RSHTEEMWEHED, 25HSLI$RK 20 {Z7T.

SHREEEXREEENSSE, BRRE: BEFEXT, ERTRIOEITRERER TR, HFZRBREGEIMEIN+15bp Mfif, RBRHEF
BB{SFIRAZAENN+15bp &, 7d FFEREEITE 1.87%-1.90%, SHIRBESMERE, KEFTKRFEIHE. QHATHHEREE, TSEMREEEEN
T, BEMZNEIRHITT, FRRBRABIMENR +5bp (&, FFRERRRMAR 1.85%-1.90%, 4d FHFERZ 1.88%, 7d IH{FR{SHR
32 1.90%-1.95%., Ff5, BEMANMEILLEINEE, RERIFFERMIIE 1.85%-1.90%X(E], #HFIFMIZ 1.75%-1.80%, 4d, 7d HIFEMKAL
1.90%. SRR, HFRRHRRIEMAITE 1.85%, FIRBERREMIL 1.70%, KREEARFENSHEERIE. (George Shang)

SHEXRNREHIBEISE: 45-45-44-48

FEmhin
HETF 52309, 4811 BB 97 REWERLRTT, LRA1TE 631.812, 4 B 12 BEBE 173 RERITIAIT. iTk&RITEN 2668 12,
—IRIFESHE, —RERSIRYATIERREE, BIRSTIKA,
BirkE,
M ERRIT: 1.85% (MBIRMNDHITE 1.85%UESEH) , AAARRKE: 1.95%-1.99% (BBRIETE 1.96%. 1.97%(UEBE#) ;
3M ERRIT: 1.95%-1.96% (EBOEBRAITIE 1.95%IBEH) . AAA KRS 1.99%-2.08% (EBOIHRSTE 2.01%., 2.06%NBEEH) ;

6M ER1T: 2.00% (MBIRMDHEIE 2.00%EEH) , AAACKE: 2.05%-2.12% (FROIRETE 2.06%, 2.08%. 2.09%. 2.10%.

2.11%., 2. 12%UEEH) ;

OM ER#1T: 2.10%-2.11% (FRERRE 2.10%. 2 NMBEER) , AAARKKRE: 2.13%-2.20% (BBDIRETE 2.13%. 2.15%. 2.20%&E

- o

=)

1Y ERRIT: 2.13% (SHERKITE 2.13%UESH, RIKHR) |, AAARLKE: 2.16%-2.30% (BBOIRKRETE 2.17%. 2.18%. 2.20%.

2.21%. 2.26%(\ESEi#) . (Brian Zhang)

Bff: ERR/KTT NCD —Hif{RFI=



FERIMRSFE (%)
SHENERSFE (%) 1.85 1.95 2.00 2.10 2.13

BkixiE (BP) ° N ® 2 2

“RfFEnHE, SHIHRAREGEERRIFAREERNG, S8EBE, TM T4 1bp £ 1.95%, 3M EXEGFEE 2.03%, 6M EAFEE

2.07%, 9IM 1729 1bp &= 2.155%, 1Y k1329 0.5bp & 2.1675%.

BiAxkE: 4 BEH, EEXLENRITNES, ERXITR AAA KIBREEEMIE 1.83%-1.90%; 5-6 BEIH, HENWORIGER, ERX
1TEZNRIE 1.92%-1.96%, AAA RIREEEMZIE 1.96%-1.98%; =ZFFEZH, BRIWIRIRREER, ERRAITEZENIRIE 2.00%-2.03%,
AAA RIFARFEEEPLIZME 2.04%-2.06%; TUZERIHE, SENWIRIRRAIER, ERAITERMIRE 2.06%-2.07%, AAA KRB EBRMIE
2.09%-2.10%BHF—FEZIH, FRIWERIGEIR, ERAITEEMRRE 2.15%-2.175%, AAA RIEREEEMRE 2.18%-2.20%; BASF 4 HE|
HY, SEVNIAISER, ERAITEERAME 2.16%-2.1775%, AAA KIRKREEERAIE 2.20%FHE. (Qi Zhang)

Bif: NCD ZZRpy3ciiaa=e

‘m&‘

AAA
1.93 1.97 2.01 2.12 2.13
(EB%)
BIJUIERER (%)
AAA
1.96 2.02 2.06 2.16 2.17
(FEERR)
AAA
-2 -6 -6 -3.5 -3.75
SRR (ER%)
(BP) AAA
-1 -1 -2 -2 -3
(FEERR)

B smwEms

IBRESIRETEG: SHENSESTREDDRNEREIE R, 1S NIEEREIKIE, 3S I9ERE, 6S-9S fwfr, 1Y 9%, IREHTE 3S
W, BffskE: O/N BAEPIE 5.42%-5.44%, 1W SLEIRTE 5.48%-5.55%, 2W LRI 5.55%-5.60%, HEXENER. 1S LESEK, RIE
5.60%-5.70%, XBARAZ. 3S BANERIREZ, HATERE 5.70%-5.75%, 65-9S (NE/VELEARE 5.70%., 1Y BIANERIREE 5.70%-5.75%,

REHARR.
IRAEERIEGE: SHRASSTRIWHZRNESE, RIS,
RRREFREGE: SARERSESTERENIZRINER, EXNRIIAIT.

IBSrESIRETHIE: SHABIINSSTIRMETIDREIME O/N, TW RH, 2W-1S 9%, hEifRSE RN, 6S 19, FRKEIREBKIYE R, TIRE
hE3S N, BISEE: O/N FTKIRIE 5.34%-5.36%, XEINAR,; TW RIANFRKIE 5.40%-543%, £ 5.43%MHAMAS; 2W SEEHRTE 5.45%-
5.47%, FYRREEHHE 5.47%, 1S RANFRIRIE 5.55%-5.57%, 2S RNFRIRIE 5.60%-5.65%, 1S-2S BHAMR, KD, 3S. 6S FROBIHRAE
5.65%-5.66%%0 5.65%-5.71%, 6S EEEHRIE 5.70%, 9S SLERTE 5.70%-5.75%; 1Y BAERES, LRIRIE 5.74%, PREIPREAIGE

i%. (Baixiao Ren)

RSN HIFfETHIAETIR N

O/N 5.38 5.45
1w 5.48 5.55
™ 5.65 5.70
3M 5.70 5.75
6M 5.75 5.80
1Y 5.75 5.90

B: RGPS HHERARIFHENTE

I I I I I
UsD 5.42 5.55 5.65 5.65 5.50

GBP 5.20 5.34 5.42 5.37 5.15
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2w
Tm
3m

6m
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3m
6m
1y
3Y
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X / George Shang, Brian Zhang, Qi Zhang, Baixiao Ren, Yu Qiu

EUR 4.01
AUD 4.37
YEN 0.01
CNH 4.75
HKD 3.90
RUEBFHIFRERESRN

2.34~1.80

2.40~1.80

2.45~2.15

2.53~2.32

2.58~2.30

2.74~ 2.40

3.20~3.00

3.20~2.90

3.50~3.00

4.11

4.49

0.06

4.25

4.10

4.13

4.59

0.14

3.75

4.40

2024/04/11 FhiA S HIRTUBINGS

DL

1.84~1.50

1.90~1.50

1.95~1.80

2.03~1.98

2.08~1.95

2.24~2.05

2024/04/11 ERIFFASHABRMUBNE

IR

2.90~2.70

3.00~2.75

3.30~2.90

4.01

4.63

0.19

3.25

4.55

3.65

4.56

0.12

3.00

4.60



