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B A=mEmsNe

&mthis

R, BHREEERSTWIIMUNEIT (&1E17: 00) :

DROO1 DR007 DRO14 DR021 DR1M DR2M DR3M

DFIZE (%) 1.7724 1.8282 1.9098 1.8881 1.8000 1.9500 2.1000
BkEkiE (BP) -0.67 -1.39 -1.55 -2.29 -8.33 -- --

IBO (%) 1.8231 2.148 1.9587 1.9200 1.9849 2.1050 2.2971 24154 2.4500 2.3000
BkEXIE (BP) -0.94 17.81 -0.27 -9 -5.31 -2.54 4.31 18.93 -- 4.78

[RFFHI7#EE] PERTSBFFRE 20 (27T 7 REBEEWERIE, FinrlZn 1.80%, SitaiiFE. BSHEE 20 {27t 7 REAEEWEIEE, =8
A,

S

LIRS

I

SHRESHEEETSE. BESKRT. BRIYERIE, BIRE: BEFFIERBRMEIEIMI +5bp KF, HFR, SRAEMMEIE 1.82%-
1.83%MIL, 7D EIMHRTFERRIIZE 1.82%MHT. 14d SR RATERFIZR 1.88%IT, HFEALE 1.90%MNIMR. AFHIZEFRE, RREWMEIE
1.80%Fpffifr, 7d HRPRIRIZRpIAZTE 1.80%0Fir, 14d BAPRIRFIZRGER. hI5RHLETE 1.88%i. BEERPFRE, RAEIMFIRMAZE 1.80%Mif,
IRFERRRRE 1.85%ME, AFRERRMHEREZBMNITS, REmE4ERTYE.

FEFE, RERARSRIFHIEGESE, REIPFRME 1.85%MT, HFIZRKAITE 1.80%ME, =M, REMXNMSKIAIK, 7
B (EFREMRE 1.81%-1.83%X (8, FiFER, FRRIFFEMATE 1.82%-1.83% MK, 1HFIZEMATE 1.80%Mhr, BEEIESHEEKE,

(Lucas_Yuan)

SHEXNEEHIBEISE: 46-47-49-49

FEhis

BETF 52304, 5823 8F99 RENEEREETT, LHRAITEN 2182412, 58 24 BIEA 152 REFHITRHIAT, itRIKE{TENR 2585.7

1Z.

SH—REFREHRSATFRZIEE, BASIEER,

BRRE:

™M ERZIT: 1.75%, AAAIRAE: 1.81%-1.84% (ERDIRETE 1.84%NEBEH) ;

3M ERR1T: 1.88%-1.90% (EBDAKITIE 1.90%UEFELF) , AAAKRES: 1.93%-2.03% (BBDIRKRESHE 1.99%-2.03%UEEEE) |

6M ERRAT: 1.93%-1.97% (FBDKITIE 1.97%(UEEELF) . AAAKRE: 1.99%-2.06% (BBDIKETE 1.99%-2.02% U EEEREF) ;

OM EBR(T: 2.05%-2.07%, AAAIEKRET: 2.11%-2.20% (PBRARTETE 2.12%-2.20% I BEEE) ;

1Y Ei&1T: 2.07%-2.10% (ZEERAITE 2.09%-2.10%UBEBEEXR) , AAAFKE: 2.12%-2.21% (EBRIKREE 2.16%-2.21%UEH

—

E&) ; (Brian Zhang)



Bff: ERR/KTT NCD —Eif{fFI=

ERAMMEERE (%)

SHENERSFE (%) 1.80 1.90 1.97 2.07 2.10
BKEXIE (BP) ° ' ‘ 2 2
“RFERERZHME:

SHEHRARZK@FRIEAKE, BRKRETT, 8EWE, 1M EXFFFEE 1.80%, 3M T7£90.5bp = 1.905%, 6M T7£0.5bp =

1.97%, 9M T17£9 0.5bp ZE 2.08%, 1Y T17£ 0.5bp Z 2.10%pfH T,

BiRkE, 5 BEIHIERAITR AAA K EZERIRE 1.60%; 6 BEIHE, ERAITEEMRE 1.70%-1.80%, AAA KIKREFEEMRIE
1.80%ir; =Z=EZNH, RENIGER, ERAITEERRE 1.89%-1.905%, AAA KIKREFERAE 1.91-1.93%; MEEFHE, &
WRIEEER, ERAKITERRRZE 1.96%-1.97%, AAA KIKEEEMIIE 2.00%-2.01%,; HF—ZFEFH, SRIUWEEix, 1 BEE, Bk
KITEZEMNAFE 2.04%-2.06%, AAABKEINBIRLRAE 2.08%; 2-3 BEIHR, ERAITERMIIE 2.07%-2.085%, AAA REEZENE
2.11%-2.125%; BT 4-5 BEIEE, BRTWIRIGER, ERAITERMRRE 2.09%-2.105%, AAA KIKEEEMIIE 2.12%-2.14%, (Qi

Zhang)

Bi: NCD ZZRmi3Zimase

BIJYIEEEE (%) AAA 1.80 1.905 1.97 2.08 2.10
(Ehx)
AAA 1.80 1.93 2.00 2.115 2.13
(FFEAR)
SHEBE3EERIER (BP) AAA L -0.5 -0.5 -0.5 -0.5
(ER%)
AAA -1 -1 0 -0.5 -2
(FFEAR)
B sarEms

IRRREIRETHS: S BRRSSTREMZRIERRRL, TWISERS, 2W IS5, 1S 19%(RI, 3S 159, 6S 1R, 9S RLALKHR
195, RIREPIE3S A, BIRRE: O/NFTRIE 5.39%-5.42%, XIANRIR, FER 1W BAFBIIRIE 5.43%-5.50%, BAEXER, B/ 1W
FREELE 5.55%-5.60%, AT EE 5.60%; BH 2W SLRBIRTE 5.58%-5.61%, XIAIKALAL; 1S BANTKTE 5.60%-5.65%, 3THZIE 5.60%FH
T, 3S SLRIRIE 5.70%-5.75%, £ 5.70%BHIIERDAAL; 65 TKED, MAEE; 9S. 1Y DEFRDFIE 5.85%7%1 5.85%-5.87%, HA1RD,

ZIRBMR.
IRREEOWhGE: S BRERSETRIWHZRNEIERL, KR,
IRRREFREGE: SARERETEREDIZRNER, EXMINAIT.

BINERIRETSE: SHEIETIRETDREMER®RIIE, 1WIRE, 2W-1S 15, 3S-6S{RE, 9S @RI, 1Y RS, IREFLE 3S
. BAKE: O/N FZKIRTE 5.32%-5.36%, XERWRE; B 1W LEH, &7 5.40%-5.42%, SZRED, RRBR; 2W BAFRRRE
5.45%-5.47%, 3IGEEIE 5.47%; 1S FTRIRIE 5.53%-5.54%, H457E 5.53%-5.58%, E 5.53%=PDAKIT; 2S BNTFERIKSE, IRIE 5.60%-
5.64%, 3XIREEME 5.63%; 3S. 6S SLEDBIFE 5.61%-5.68%% 5.60%-5.68%, ZIZSRILE 5.63%-5.65%% 5.68%; 9S MNEIEKIRIE 5.65%,

g, RRREE,; 1Y LEMR, (ME&EHE 5.60%-5.68%, DESREHRIE 5.68%-5.71%, WEMHIHE 5.68%MaERH3L#. (Kiki Huang)

==

IRMSNRIRFfETHIASE TR
O/N 5.39 5.42
1w 5.43 5.45
™ 5.60 5.65

3M 5.70 5.75



6M 5.75 5.85

1Y 5.80 5.95

B: IRSbSHHEHRIFENTE

I I I I I
UsD 542 5.55 5.65 5.65 5.65

GBP 5.22 5.25 5.27 532 4.95
EUR 4.00 3.99 4.00 4.00 4.00
AUD 4.39 4.43 4.48 4.49 4.49
YEN -0.01 0.05 0.07 0.02 0.01
CNH 1.80 240 2.80 2.80 2.80
HKD 4.00 4.30 4.60 4.70 4.80

B sussrsssnesmn

2024/05/23 FE1IASHRBGBMNE

Tw
2w
Tm
3m

6m

Tm
3m
6m
1y
3Y
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N / Lucas Yuan, Brain Zhang, Qi Zhang, Kiki Huang, Yu Qiu

2.20~ 1.95

2.35~ 2.00

2.34~ 210

245~ 2.20

2.52~ 2.00

2.65~ 2.10

3.20~2.75

3.05~2.80

3.50~3.00

1.70~ 1.65

1.85~ 1.70

1.84~ 1.80

1.95~ 1.90

2.02~ 1.70

2.15~ 1.80

2024/05/23 ERIFFASHABRMUBNE

2.90~2.45

2.85~2.60

3.30~2.95



