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DR0OO1 DR0OO7 DRO14 DR0O21 DR1M

TR 2 (%) 1.3913 1.5474 1.5496 1.556 1.5625
Tk L 1 (BP) 6.43 5.72 6.22 8.29 5.28

IBO001 IBO007 | IBO014 [IBO021 IBO1M IBO2M IBO3M IBO6M IBO1Y
IBO(%) 1.4492 1.5441 | 1.5694  1.6000 1.6662 1.7900 1.7084 1.6900 1.8864
15 2 (BP) 7.22 5.32 8 -5.02 -2.6 12.25 -6.51

CATFrmRAE Y E AT AFF T3 IF 8 3586 1270 7 KWL RIMEEAE, #RIEFIR 1.40%, SHIKET. 4 HA 162 (Lot WS, 154 3424
f¢.

A H B el 20K, PR

S RAT B AT Ak, ARRER R BSCHE SR ZENAL+10 FITE A 1.48%MTIL, AT L1 5 C 1.48%-1.50% X [R], 4745 FH il A E 2 4y 1.55%-1.58% /i
i 7d PRI BAAE BRI 1.53% ML, 77 B R4 RS 1.55%-1.57%IX [ 14d 7505 FI R 7E 1.60% L o BAJR W kU sl,  Rcmm e f7 0
FRAC 1.55%-1.60%, 115 FHRLHTE 1.62%-1.65%. % < [ 4145 M 5 45 34 B 28 v /WAL

FJE BT RS PSR BRI AN, BRI R RRAE 1.54% L, A7 B R G RASAE 1.54%-1.55% . ImiT AL, FIZEFRERKAEE
1.40%, F7HRRRIRACHAL 1.50%, ¥4 4E R S iRia B 200 .

A H K45 E4: 58-56-52-49

T

A H 8 SR B S8 H, T JEE TSR . RO01 _F1T4) 8.24bp & 1.47%[13/T, R007 474) 4.97bp & 1.575% T, HEIATATFIZITFE 3586 14
JG 7 R RIGEAE, EEERIR 1.40%, SIarker. K4S HA 162 /e RIERIRE, 2 H SeIid B 3424 147G

A A7 GRS G — W, R AW, Eimi e R FATROE R . R am E AT H &I 1.55% i, BHEH 4T 1bp;s 3M E B KAT
HZ&IRTE 1.61% T, HEH 147 0.5bp; 6M E B H & ULTE 1.635% i, HIWEH 4T 0.5bp; oM E H&ULTE 1.64%0ir, #iWEH AT 0.25bp; E54F
1Y KAT H&URAE 1.6375%1iT, #HEH 147 0.25bp. 1Y 55 9M A1 #-0.25bp, SHEHFEF: 9M 5 6M M % 0.5bp, HilEH U4 0.25bp; 6M 5 3M A%
2.5bp, SHEHEEF; 3M fil 1M #HZ 6bp, BRHEHUWAE 0.5bp. 1Y-1M HIZEF| 24 8.75bp, HHEH WA 0.75bp. 1Y-3M HHZEF]ZE N 2.75bp,  HEHE H UL A
0.25bp-

MW REMRG FTES, HEEGREMUCT 1.8605%, 4HEH FTZ) 1bp. 1Y B4 HlITA4E H AT 0.25bp BUZAE 1.64%, KRR . Eil
W R G E VT BE T AR B 1% DL o

Bif: NCD —ZH TR

R 1M 3M 6M 9M 1Y
AAA
1.55 1.61 1.635 1.64 1.6375
CE B
ARt i E (%)
AAA
1.56 1.62 1.65 1.65 1.66
(AEERD
AAA
1 0.5 0.5 0.25 0.25
CIE B
e HUL A% (BP)
AAA
0 0.5 0 0.5 0.5
(AEERD




B smmwEss

BAXESFETH: SHENEOIRET SR 2w NI RIL, (HERTISAE IS, TR EZEE M W BARRE: O/N A7 T 3.57%-3.58%, 1
B RS IR, AW BACTE 3.57%-3.61%, 2W 7E 3.60%-3.63% 3 #%/D&; 3M HER AL T 3.68% 1T, 6M-1Y 2Z i % .

A HEE W ARRIFE T I ARTE R, 1w IR A AE 3.61%, 2W-1M HIBRFE RS . R BIBR 71, 3M HAFR A 7E 3.85-3.90% X [H], 4M-5M HHFR A2 7E
3.80-3.90% %% X [8], &M [ LL_EHARR & [ %52

WARESEWT: 5 REWNRATE EIE T2 BEE K -
A H 5 A ARERSE T Rl T 3 S BB 1K

BANESIRMETS: & HEI/MRITHZECIFET S 1M LIRS E RS, 3M ZHRRE. BARE: O/N AL E T 3.58%-3.59%; H N 1W-2W /&
ERIE 3.60%-3.61%, AHE/D; 1M LI EEIR 3.65%-3.67%, JHATLE 3.67%; 3M AT 3.68%-3.70%, FIWEH —FE; 6M FERA7 T 3.68%-3.75%,
TR 1Y DR FERIR 3.70%-3.77% %5 X 6], 3.77%KAS /N .

BN S PR E TS R TR %
N I
O/N 3.50 3.59
1w 3.55 3.61
1M 3.60 3.66
3M 3.65 3.70
6M 3.70 3.75
1y 3.70 3.75
BEAN - TR IR A%
_---_-
GBP 3.78 3.78 3.85 3.85 3.87
EUR 1.92 1.95 2.05 2.11 2.20
AUD 3.50 3.62 3.75 3.91 4.18
YEN 0.50 0.60 0.63 0.72 0.91
CNH 2.15 1.75 1.75 1.75 1.75
HKD 2.25 2.65 2.75 2.85 2.95

FTT A ARHVPH L ER T T4 '{Jl LSUEATE (BURRERR “ BigEBrITm” O #I/E, M m g E bR m) )\(J AREVFR], ARATHIAFIAN NS DR B . &l &,
RFEWGIHHTPAR . B ARG B 32k A AT SR HAL AL, (5 EA W AR MR N AT fh T H . 0 EUTAT 28 5 S A G R LLXDQ‘LJFT‘*’ AN
TE AT, AR LW E BR O AR EOW A, ARUEH 5B VE . IR B e P SR R, il [ PR wlﬁ/) 4\XJHT%FH7T<HLTE KER NI RN ECIV A E R E R MR A A € El
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