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BE—, BHREWER SN &I (#1E17: 00) :

IFIZE (%) 1.7208 1.8328 1.8667 1.911 2.0786

ikiktg (BP) 0.86 1.93 -2.87 -0.26 0.4

IBO (%) 1.7792 2.0653 1.9829 2.205 2.2491 2.5276 2.6444 2.395 2.95
BkEkiE (BP) 3.63 -58.98 -1.06 21.36 14.91 30 3.76 - - -10.5 5.67

[(2FFH%] FERITSBEFRE 20 27T 7 REBTERIWEE, BSAAE 20125t 7 REIFRIWEIEE, SASSMERNEEE. PirrEN

1.80%, SItRIFERE.

SHREEEXREEXENSSE, BIERE: BEFEXT, ERTRIOEITRERBKR TR, HFZRBRESEIMEININ+20bp ffif, BRHF
EARAZFENNI +20bp Pfifr, 7d FFRIZRRLIZAE 1.90%-1.95% XA, ZHIRRSHERE, REFKRIRBEEHE. AFADIHERFE, BSEBREEN
T, BEMZNTEIRHITT, FIRRBRAEIEN 1.90%FIIE. FRERIRRAMAL 1.85%-1.90%, 7d ITFEREMAMAL 1.95%, 14d #FER
A 1.95%E. Fla, BREMRMISIELFNSSE, RERIPFRMEE 1.80%-1.90%X(8, HFIZRMKE 1.75%-1.85%, FiAER, HFRE®RMNK

RIE 1.75%-1.80% X8, FIERIBERIXAIL 1.70%, BEEHAFEINSHEZEWE., (George Shang)

SHEXNEESHIBEISE: 46-46-47-44

Famhis
HETF5:30%, 4B 8HE 81 RAWFREET, LIrkiTE 1114.21Z2, 4 B 9 BEE 196 RERITLIAIT, THRI&ETERN 3310512,
—REFRLHE, SA—REFRSHRYATEREEE, BASEREENA,
BIRKRE,
™M ERRIT: 1.85%, AAAIRAKE: 1.98%-2.02% (EPDIETE 2.00%EEH) ;

3M ER&1T: 2.00%-2.03% (BB KITIE 2.02% N EEH) . AAAIKE: 2.05%-2.15% (EBOIETE 2.07%. 2.09%. 2.15%EEEEE

2.10%RINEFKILT) |

b

6M ERR T 2.05%-2.06%, AAAIRKRRES: 2.11%-2.18% (EPOIRSTE 2.11%. 2.12%. 2.13%(UBEH, 2.15%\BEHEE) ;
OM EHBR(T: 2.15%-2.16%, AAAIKRET: 2.18%-2.25%; (ERIHASTE 2.24% N BEREE, 2.25%BEH)
1Y ERRIT: 2.17%-2.21% (ERRKITIE 2.18%MIBEENH) , AAAIKE: 2.20%-2.35%; (BBDIETE 2.22%. 2.23%. 2.24%. 2.25%

UEHEEZIE) . (Brian Zhang)

Bff: ERR/KTT NCD —Hif{RFI=



FERIMRSFE (%)
SHENERSFE (%) 1.85 2.02 2.06 2.16 2.18

i}k&mg (BP) 0 -1 +1 +1 +1

—RFELE, SASERAKmRRIFAREER E1T, Pikim M7, #EEE, M E1749 5bp = 1.95%, 3M EARFFEE 2.03%, 6M

454 3.5bp = 2.075%, IM T4 1bp = 2.17%, 1Y T74) 2bp = 2.18%,

BRRE: 4 BEIE, FEXRBMRT, ERKITEERRE 1.75%-1.85%, AAA AHKREEEMIZE 1.83%-1.85%; 5-6 BEIHI, SR
RIGER, ERKITEEMIIE 1.90%-1.98%, AAA KIRKEEEMIRE 1.95%-2.00%; =FEFH, SRIRRER, ERXITEERRE
2.02%-2.05%, AAA KIREIEEMAITE 2.05%-2.07%; MEEEHY, SFRIGRBRAEX, ERAITERERIIE 2.07%-2.10%, AAA XK
RIERREIE 2.12%-2.15%; BAF—Z=EZIEE, [ETMIGEIR, ERKITERMIE 2.165%-2.19%, AAA KIREEEMNIRIE 2.21%-
2.22%; BT 4 BEIHY, JRTIGER, ERAKITERMRE 2.17%-2.20%, AAA KRB EZEMIIE 2.21%-2.22%, (Qi Zhang)

Bif: NCD ZZRpy3ciiaa=e

‘m&‘

AAA
1.95 2.03 2.08 2.17 2.18
(EB%)
BIJUIERER (%)
AAA
1.97 2.02 2.10 2.21 2.21
(FEERR)
AAA
5 0 -3.5 -1 -2
SRR (ER%)
(BP) AAA
17 3 -4 -2 -3
(FEERR)

B sarEss

IBRESIRETS: SHENETRETZARMBERERRE, FRlYEmRE, TW-2W RE, 1S19E, 2S KM, 3S 194, 6S-9S (R
Y, 1Y 196, FIREDE IS W, BiRkE: O/N EREDAE 5.42%-5.45%, REXER; TW SZEHEF, BINERIE 5.48%-5.55%, XBHAE
3Z%; 2W SEEHRIE 5.53%-5.65%, {HHAHMR, IS8T EAR 5.60%-5.65%; 1S FTR1E 5.60%-5.67%, BAHTE 5.65%-5.70%, AIZ7E 5.65%-

5.67%; 3S BANFKIRIE 5.70%-5.75%, 1£5.70%VDERK,; 1Y DEIRMERIE 5.68%-5.80%, ZRIMR, RIZFK.
IRAEERIEGE: SHRASSTRIWHZRNESE, RIS,
RREEFRGE: SRRASTEFREMIEINRITRIT IMES.70%, HHE—EF

IRHrEEIRETIH: SHRIISTTRETZRNERRIE, TW-2W I5ERE, 1S WK, 2S-3S B{YE, 6S1ERE, 9S RUAEHKHAR
BN, IREPE 3S W, BIRE: O/N TRIRTE 5.33%-5.37%, BAHIRTE 5.33%-5.38%, IRFEIE 5.33%-5.37%; 1W BINTKRTE
5.40%-5.45%, SEFITE 5.42%-5.50%, HAZHEMR; 2W SLEEHTE 5.45%, A%, 1S TEMR, FTRTE 5.49%-5.55%, MNBIEBIRTE
5.61%, FXZBEMR; 3S. 6S EEDBHRTE 5.58%-5.65%F1 5.60%-5.68%, tEREAFRBLHSBITE 5.65%-5.70%70 5.70%, 32374/ ; 9S T|KR1E

5.58%-5.65%, AR/, BREE; 1Y SLEIRIE 5.58%-5.65%, FTELHETE 5.70%, R#&iE%. (Kiki Huang)

RSN HIFfETHIAETIR N

O/N 5.42 5.45
1w 5.48 5.52
™ 5.65 5.70
3M 5.70 5.75
6M 5.75 5.80
1Y 5.80 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 5.38 5.18
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X / George Shang, Brian Zhang, Qi Zhang, Kiki Huang, Yu Qiu

EUR 4.02
AUD 4.40
YEN 0.02
CNH 4.00
HKD 4.00
RUEBFIEHRERSSRN

2.32~1.80

2.40~1.80

2.30~2.20

2.56™ 2.35

2.63~2.30

2.77~ 2.40

3.20~3.00

3.20~2.90

3.50~3.00

4.11

4.51

0.06

3.60

4.20

4.15

4.62

0.15

3.60

4.40
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1.83~1.50

1.90~1.50

2.02~1.85

2.06~ 2.00

2.13~1.95

2.27~2.05

2024/04/08 EfRTFFA = HAPR GRS
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2.90~2.70

3.00~2.75

3.30~2.90

4.05

4.68

0.23

3.15

4.60

3.74

4.64

0.22

3.15

4.60



