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B A=mEmsNe
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R, BHREEERSTWIIMUNEIT (&1E17: 00) :

DROOT | _DROO7 | DROT4 | DRz [ DRIM

IIIRFIZE (%) 1.7138 1.8009 1.8084 1.8626 1.8693

ikEktg (BP) 0.38 -0.78 -3.41 2.05 1.25

IBO (%) 1.7822 2.1292 2.0437 1.9064 2.1368 2.0744 2.2067 2.4096
JkEkiE (BP) -0.50 18.11 3.45 0.64 -9.42 -2.56 -1.01 3.96

[AFFAAIRE] RITREAER, AEPRITARRRIMSETE, 5B 16 BUREBIRARFRE 20 27T 7 REPFREIWRIE, FiaflEA
1.8%., SHE 20 {ZTFRIWEHE, EiteexhEHE. SHRESEMPRENWHBNES. BESART. IHRISEAERME, MRRNSTUEER.
BicRE: REIFFERIBRAZZEIMY, 18 CD EMEIHTE 1.80%ML. 7D EIWHEFIZEMIZZE 1.80%ML, S CD BERMNE/LSHIZM1EE
[, AMSEMSLERISSE. BRI LRIWEMPEEMZERNRE. AFADHREFERSEKIBRFEWATS, RREWHRAZRZE
1.75%-1.78%MHir, IMSRFEREMRZE 1.78%-1.80%ML. 7D RANMEHRRRFERTTE 1.78%-1.80%., FRAEREEEMMKIA, S99
AR, RESINTEATER, BRRRRAMEIE 1.70%, 18 CD FRRMEITE 1.75 L. RRMTRYD. BEEBRAZNTEHIIME LT, 7

TRENTEE 1.80%pfir, FERIRRMEIE 1.80%-1.85%ffift. (Aaron Yang)

SHREEBEEE: 43-42-41-49

FEhis

HETF5/:304, 5816 HE 95 RENFEATT, SLFRAITEN 1148.71Z, 5 B 17 BEE 143 REREITHIAT, iHRIRITEN 2439.9
1Z.
SH—RFR2MRYNTIERZEIEE, 6m. Im BRRZIZ KA,

BiREE:
M ER&4T: 1.75%, AAAIRKES: 1.80%-1.83% (PMEIHKRETE 1.83%BEEE) ;

3M ER&1T: 1.88%-1.91% (EBDBRDHEITE 1.90%-1.91%UBEEEE) , AAAIRKE: 1.92%-2.01% (EBDIRETE 1.94%-1.98% I EEE

)
6M EfRAT: 1.97% (BEPOERAITE 1.97%UEEEE) , AAAELKE: 1.98%-2.06% (EBRDIKETE 1.98%-2.03%NEBEEE) ;

IM ERRTT: 2.06%-2.08% (BRDEBRAITIE 2.07%-2.08%UEFERYF) . AAAKE: 2.10%-2.20% (BRDIBAKEITE 2.11%-2.12% &

BHiH, £215%. 218%UEEEE) ;

1Y ERRIT: 2.06%-2.08% (FPDERKITE 2.08%EEEE) . AAATEKRE: 2.10%-2.26% (ZPOINKEE 2.15%-2.19% U EFEE)

(Brian Zhang)

Bff: ERR/KTT NCD —Hif{RFI=



FERIMRSFE (%)
SHENERSFE (%) 1.80 1.90 1.97 2.08 2.08

BKEKIE (BP) ° ? ° 2 }

SHEHRARN@EFRIEHREFRERE, BinEARE, PRREE LT, 82WE, M EXFFFEE 1.80%, 3M EXFFFE 1.90%,

6M E13729 1bp £ 1.98%, IM L1349 0.5bp = 2.07%, 1Y L1729 0.25bp ZE 2.0875%.

BiRkE, 5 BREFELENRTIIES, EIRKITEERAE 1.65%-1.70%, AAA XIEKREFERIZE 1.68%-1.70%; 6 BEIHE, ERRK
1TEZERAE 1.80%BHE, AAA RigRESEZEMAIIE 1.80%-1.82%,;, =ZFEEHA, FENTAIRBER, ERAITERMIIE 1.87%-1.90%,
AAA KRR EEMALTE 1.92%Bfir; PUZRREEIEY, [RMVWIAIRBGEER, ERRAITERMIIE 1.95%-1.98%, AAA KRR EERMAIE 1.97%-
2.00%; BAF—FERH, SSARREGEER, 1 BRI, BERKITEZMIIE 2.045%-2.06%, AAA KIREIREIE 2.07 %ML, 2-3 BEIHA,
ERRAITERRIIE 2.06%-2.08%, AAA KA MBIMAITE 2.09%; BAS 4-5 BEIHE, SRARILER, ERAITEEMIE 2.075%-

2.09%, AAA KIFREEERIE 2.11%-2.135%, (Qi Zhang)

Bif: NCD ZZRpy3iiaa=e

‘m&‘

AAA
1.80 1.90 1.98 2.070 2.0875
(ER)
BN (%)
AAA
1.80 1.93 1.98 2.09 2.12
(FFER)
AAA 0 0 1 0.5 0.25
SRR ERIER (Eh)
(BP) AAA p 5 i g .
(FFER)

B sErems

IBRESIRETS: SHENETIRETDRINMERRIRE, TW-3S 2BiKt9%, 6S {RiA, 9S-1Y 159, IREPEISH, BAFRE: O/NXE
R, EHRIE 5.39%-5.42%, XBW3E, MSRIER LK, TW FEKTE 5.40%-5.44%, 3AKFERE 5.42%-5.44%; 2W BINEKRIRIE
5.43%-5.48%, FXAZFEXEIN; 1S LEBFE 5.60%-5.62%, SLEIRTE 5.60%-5.70%, IFFTELE 5.60%-5.62%; 3S BINERIBRIE 5.67%-5.75%,

BRAZTE 5.70%-5.75%; 9S. 1Y LDEEKSEPIRIE 5.85%H] 5.85%-5.90%, 1Y V2SRRI 5.85%, 3TEX.
IBREEmMhIG: S HENSSTTRIWTHZRaNESE, B3>
IBREEFEDG: SHENSTFRETHRAER, BLMINAT.

RIMERIRETE: SBRISSTRETDRNMERRECE, 1TW g6, 2WIgERE, 151591, 35-6SI9ERE, 95 RUAEKHAREEAY
B, IREPE3ISH. BIRKRE: O/NBKIREZ, IRTE 5.33%-5.36%, X[BAAHE; 1W LT 5.38%-5.40%, BAHIRTE 5.38%-541%, I/
5.38%-5.40%; 2W BINTERTE 5.40%-5.45%, %>, HAZAMR; 1S T|RIE 5.50%-5.55%, BAHIRIE 5.50%-5.60%, ZIRIE 5.50%-5.55%;
3S. 6S BINERDBIAE 5.65%-5.66%F0 5.65%-5.68%, I BITE 5.65%-5.66%F1 5.65%; 9S. 1Y SEFE 5.65%-5.68%%0 5.65%-5.75%, W

3% 1Y BRAS7E 5.68 %R, (Kiki Huang)

IRRSNHIFETHIAETIR N

O/N 5.39 5.42
1w 5.40 5.45
™M 5.60 5.65
3M 5.70 5.80
6M 5.75 5.85
1Y 5.80 5.90

B: IRSpSHHERARIFHENTE

UsD 5.40 5.55 5.65 5.66 5.69
GBP 5.26 5.31 5.33 5.35 5.30

EUR 3.99 4.03 4.08 4.11 4.06
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X / Aaron Yang, Brain Zhang, Qi Zhang, Kiki Huang, Yu Qiu

AUD 4.38
YEN 0.04
CNH 2.20
HKD 3.85
RUEBHIFREFRSSRN

2.30~1.90

2.30~1.90

2.38~2.15

2.43~2.25

2.51~2.15

2.66~ 2.20

3.20~3.00

3.20~2.90

3.50~3.00

4.42

0.07

2.60

3.95

4.51

0.10

2.80

4.40
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1.80~ 1.60

1.80~ 1.60

1.88~1.80

1.93~1.90

2.01~1.80

2.16™1.85
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2.90~2.70

3.00~2.60

3.30~2.95

4.53

0.08

2.90

4.60

4.53

0.05

3.00

4.80



