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R, BHREEERSTWIIMUNEIT (#1E17: 00) :

DROO1 DR0O7 DRO14 DR0O21 DROIM

TR (%) 1. 6924 1.7731 1.7622 1.7454 1.7724
Tk 2k 18 (BP) 6.33 5.08 4.41 2.24 -1.56

BR[| W e e e an ) er ][
IBO (%) 1.7469  1.8893  1.8421  1.83382.1931 1.88111.9501  2.4000 2.3600
Tk ik (BP) 6. 77 7.48 -5.31 8.71 29.36 —  -12.69 — —

RATENZE: FERITSHIET 71 1270 7 REFERIWIRIE, FHRFIZ7 1.70%, StEiHEY, BSHB 103.7 ZtERWEIEE, SHIH
REIFE 32.7 {Z7T.

SHREERHREIIERESS. REFESATAERY, ROITHBHTRHEERAER. IHRBRIFFIZRIEI +15bps HfiARid, 7
EARYARTE 1.85%Bfir, $RSRRATE 1.85%-1.90%, 7d #HFIZRMIZFE 1.83%-1.85%, IHIFEATE 1.85%-1.87%, 14d #HFIZEUHTE 1.85%FF
I, BRMMPEEMAL. AFHBREE, SEAXNSREE, IRLPFER SESMAERIESE.

FEFE, BESERAYE, BFERBEREMEFHRNIEE 1.80-1.85%, IHFRIRREIGSRAFIMKIITE 1.85%-1.88%td, 7D EIMEMKRILE
FHERRIER 1.85%MHE. FEEAITIRDITIFESDRE, IEMEKSETTER, INfEERSSWNYE, RREWREFTHAFRERNAZE 1.70%
B, FRFERER(RAAZE 1.78%-1.80%pfif,

SHEXREMBLETEE: 55-55-52-46

FEhin

BEETF 55304, 8 B8 HAES7 REWEFREIT, LREITEN 363.612, 8 B9 BIEHE 75 RERIRILT, HHATER 413.6 12,
SH—RFREHRYATIEREIE, 3oiEX.

BickE:

M ERRIT: 1.70%, AAAYRKES: 1.72%-1.76% (BRI 1.73%-1.75%\EBEEE) ;

3M ERRAT: 1.74%-1.75%, AAAIRARE: 1.75%-1.80% (BROIREITE 1.78%-1.80% U BEEE) ;

6M ER T: 1.80%-1.82%, AAAIRAKE: 1.83%-1.89% (MBUBRESITIE 1.86%-1.87%EBEEE) ;

OM ERRIT: 1.85%, AAAKRES: 1.85%-1.94% (MRIRAREITE 1.88%NUEBLVERE) ;

1Y ERRIT: 1.82%-1.86% (EPRDERKITE 1.86%UEBBEEE) , AAALKE: 1.87%-1.96% (BRI 1.90%-1.2%UEEEE) ;

(Brain Zhang)

Bff: ERR/KTT NCD —HifnFI=

FEEINERHE (%) s
SERNBRHE (%) 170 175 50 b 90

BKEKIE (BP) 0 0 1 1 2



TRIFEXFZHH: SHIZHRARNEERIEHWERAEZ 1T, 8EWKE, M L1729 3bp = 1.75%Mik, 3M L1729 1bp = 1.78%5f
S, 6M 4749 1.5bp Z= 1.855%HE, IM 174 2bp Z= 1.875%MHE, 1Y {74 2.25bp Z= 1.88%[HiA.
BikkE, 8-9 BEIHE, ERAXITR AAA KRB EENRIRE 1.70%-1.80%; WEEZHE, S[RTWORIERER, ERAITEEMZAE 1.78%, AAA
KRB EEIE 1.79%-1.80%; BBF—=EEIMR, SFEIMORIREX, 1 BRIE, ERAKITEEMRRE 1.83%-1.855%, AAA KIKREEE
FRAZTE 1.83%-1.87%; 2-3 BRIEA, ERRKITEERIIE 1.84%-1.865%, AAA KIREFEERMIE 1.86%-1.89%; BAFE_ZERIH, SFENMIL
1OEER, ERRAKITEERNAIE 1.86%-1.875%, AAA KIAKEEEMIIE 1.88%-1.90%; BATFE 7-8 HEIHE, BENWIRKOEER, ERAITEEMR

£ 1.86%-1.88%, AAA KIKREEZEMIE 1.88%-1.90%, (Qi Zhang)

BiF: NCD ZZRpl3chiaa=e

TR ™ 3M 6M oM 1Y
AAA
1.75 1.78 1.855 1.875 1.88
(=259)
HEIPUEER (%)
AAA
1.75 1.80 1.87 1.90 1.90
(IEERR)
AAA
3 1 1.5 2 2.25
(=259)
SHEBIEENRIER (BP)
AAA
2 0 1.5 2 1
(AFERR)

B sarEms

IBRESIRETE: SAEBNETRETIZRINME ON WERA, TW HERLS, 2W-1M 139, 3M R EPKERERE/D, 358 EE
MR, BifskE: O/N BEFER, AT 5.45%-5.48%, MI&/IMERIEL 1W K52, IBF 5.50%-5.54%, 3SIZTE 5.51%-5.54%: 2W g4
NERAIF 5.55%-5.56%, {HLA1E 5.55%-5.60%, FRAZEENITF 5.55%-5.56%; 1M LR 5.60%-5.65%, AIRIE 5.62%-5.65%; 3M /DEFIAN

TRTE 5.56%-5.65%, 1E 5.56%EEDAAT; 6M-1Y KEBRRAERES, RER-.
IRRREOWhEE: SRSERSESTRIWHZRNEYE, KD,
EnfFahE: SARAETFREMRRAEX, BLKIT

ISHMERIRMETIR: S BEISTIRHETIZRAME O/N R, TW-3M 196, 6M IERE, IM-1Y H, IGFEE IM K, BickE:
O/N BEFKIRHBRIIELS, BWERIE 5.35%-5.39%, NIETT; TW LR 5.40%-5.42%, BUHTE 5.43%KHE, MR, 2W BAFTKAT
5.44%-5.45%, {H4E1ITF 5.45%-5.46%, ISR, 1M SLEBTE 5.46%-5.48%, B 5.48%-5.55%, FYAZEELE 5.48%; 3M SULFE 5.40%-
5.50%/5.38%-5.41%, £ 5.40%MHEERDAES; 6M RAANTEKAERR, R 5.05%-5.15%KEX ), SEERA, FRERKIE; 1Y PEFKAE 5.06%-

5.15%, BiHH{IF 5.08%-5.15%, WFEIMHI73HE 5.11%pfF, (Kiki Huang)

BRI BIFfETHIGETINR T
I N

O/N 5.45 5.48

1w 5.50 5.52

1M 5.62 5.65

3M 5.65 5.70

6M 5.70 5.80

1Y 5.70 5.90

By : RSP EBRIFENTS

I I I I N B
UsbD 5.41 5.49 5.40 5.15 5.10

GBP

EUR

534

3.83

5.38

3.86

5.33

3.81
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YEN

CNH

HKD

X/ Angi Zhang, Wendy Zhu, Qi Zhang, Kiki Huang, Yu Qiu

4.63

0.06

0.90

3.85

4.65

0.10

1.35

3.95
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0.15

1.60

4.15

4.63

0.18

1.75

4.15

4.61

0.20

2.15

4.25



