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Ji =, AR R AR R R I & an ~ (EUE 17: 00D -

DR0OO1 DR0O07 DRO14 DR021 DR1M DR2M DR6M

TR 2 (%) 1.3670 1.5479 1.5988 1.6000 1.5106

Tk L 1 (BP) -0.04 -3.54 0.12 5 0.92 -2.0
IBO001 IBO007 | 1BO014 [BO021  [BO1M 1BO2M 1BO3M

IBO(%) 1.4087 1.5508 | 1.5912 1.6 1.6308 1.6676 1.7883

15k 2 (BP) -0.34 -7.79 -5.34 -15 -1.46 -3.88 5.24

o E SAT A TP T RE 3775 1270 7 R0 R HAE, #VERIZ 1.40%, SHRIEF. £ HA 3635 270 [HIE 2. 5% 140 12..

A H B i B AR BB
LA R AR AP B RS A 1.52%-1.55% B, #1115 ] ofr 7E 1.55%-1.58% L& ; 7d R A7 RRACHE 1.6%-1.62%, 115 ofr 1E 1.62%-1.64% & ;
14d BRI ofr 11 1.58%-1.60% N &, {5 ofr 7F 1.60%A E. JLri/a@ BN, WA —# TT, BRBUREC SRR A7 5 1.50%-1.52%FH
AL, 7 RITFI A7 B 1.60% I il 1Y £

FIEIFRL, SE BRI . BRI RI A7 bid 2 TE 1.48%-1.50%f1T, 115 ofr 7F 1.52%-1.53%; 7 K ofr TEFf /75 1.60%. IniTERL, KRR
HFAF B ARCIAE 1.46%,  BE < T R 2k R 25 9 AL

A H R 446184 50-50-50-50

T

A H B S BRI . RO01 F474) 1.11bp & 1.4381%, R007 F4T#] 1.69bp & 1.6122%. HEHIATA H AT HTHIFRE 3775 1470 7 R AW B e #eE, 45
YEF % 1.40%, SETIREFE. & HA 3635 {270 BIEE|H . STk 140 12

A H B AF AT G IR, S o BT, S AR AR EE R B JE TR . b aM B KAT H&RRTE 1.53% BT, SEARREFREH L 3m
[ B R AT H ZURTE 1.5825% 13, #HEH F4T74) 0.25bp; 6M B I KAT H&UAE 1.60% T, FEAREFHEH U oM [E % H &ILTE 1.60% i, #HE
H 474 0.5bp; 1Y FE % H & LE 1.60%FE, BEH T474 0.75bp. 1Y 5 9M FHZ Obp, IMEHAEE) Obp; 9M 5 6M AHZ 0bp, #WE HUK A 0.5bp;
6M 5 3M A% 1.75bp, HHEHFLFE 0.25bp;  3M Al 1M #H2E 5.25bp, FHEH KA 0.25bp. 1Y-1M HhZ6FI 2R 7op, FHE HURE 0.75bp. 1Y-3M HI £ F|
%N 1.75bp, BHEHULA 0.5bp.

WHEHNES M1, 4 SEAENE, HEEGRANT 1.8170 iz, BHFEH F1T4) 1.5bp. 4 H 1Y EBAFRIFHLAE 1.6075%-1.61%0 B, T 5154
BT, RBARCT 1.60%07 B 1Y KATIELTE 1.6025% 0 &, BT 1.5975%, H W54 0.5-1bp. & H —JAFHFHIHEE 1M, 1Y 48 TAEH
2, RATIHZE M.
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BAXESFETH: SHENEOIRET RN iM W4, THRIZE M . BAEKE: o/N BIEH MMM A %M, MACHE 3.60%-
3.62%, P AIECETA FTEERT, 1W 3720 3.61%-3.63%, 2W 7K1l 3.60%-3.64%, Wrld 3.60%-3.61% /D EACH:; 1M 5B AL 3.62%-3.63%/c 175
3M HARAZHEIS v, 1Y 7F 3.68% /D& .

A HEBEWAERIRET S, #BH 1w LIRS TE 3.66%, 1M HHBRACTE 3.70%. IR 751, 3M HAFR R AZTE 3.75%-3.77%, 6M HAIR 137 % 3c 78
3.80%, 6M LA I AR A 8] pli A2

WARESEWT: 5 RENRATE AT 25 BEE K -
A H 5 A ARERSE T Rl T 3 S BB 1K

BN RS ET . & HEAMUTHEEICFRETT I M WAL, 2M-3M B8RS, THREEE M N. BIEKRE: O/N AT 3.63%-3.65%,
hAbfEsmhi B AW KR F 2R 3.67%-3.70%, DRk 3.73%-3.74%, AL T 3.67%-3.73%;: 2W AN 73K 1E 3.68%-3.73%, 3.68%f D EKAS; 1M
SEAEIR 3.68%-3.73%, TR HK 3.71%-3.73%; 2M-3M RN TERIRE L, 2M LA FHHR 3.70%-3.73%, 4K 3.71%-3.73%, 3M fl A\ 753K 4R 3.70%-
3.73%, JRAL 3.72%; 6M XULALT 3.75%-3.76%/3.73%-3.77%, XHLH /D 1Y 3R 3.68%-3.73%, JRATLE 3.73%.

BASE ST TR A%

O/N 3.57 3.62

1w 3.58 3.65

iMm 3.60 3.68

3M 3.62 3.70

6M 3.70 3.75

1y 3.70 3.75

4125 T Al IR A5 AN 4

GBP 3.70 3.83 3.84 3.84 3.87

EUR 1.93 2.02 2.04 2.07 2.15

AUD 3.65 3.77 3.83 4.02 4.33

YEN 0.55 0.62 0.67 0.82 1.02

CNH 1.35 1.55 1.55 1.65 1.75

HKD 2.25 2.55 2.55 2.65 2.85
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