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B A=mEmNco

&=mhhis

A=, BRI &I (#1E17: 00) :

NILRIZ=(%) 1.6920 1.7894 1.7996 1.8148 1.8182
BKEXNE(BP) -1.48 -0.11 -0.68 -1.24 -0.17

N A
IBO(%) 1.7437 1.8855 1.9150 2.0833 2.8000 2.2264 2.2000 2.1000
HKER(BP) -219 | -10.22 | 1.47 8.93 72 -20.72 - -

FELTSHFFRE 20 {27t 7 REBEEIMERE, PirfZRA 1.80%, SittaiiEE, FSHE 2500 27t 7 KEBYEMZEIRE, 23HC%REI%E 2480

1Z7T,

SHRSEE LFER, TFRSURKEETSSE. BEIRRIRRIFAZRAEEIMIEINN +5bp ML, BFRERMEIE 1.82%-1.83%XE],
7d HABRALAZTE 1.83%-1.85%X[8), 14d HBRALLETE 1.88% i, AFHIZERFRE, REEFEENSE, BERZNERE, FMFRERBRME

Z 1.80%-1.83%[X[8], 7d BAPRMHLETE 1.83%-1.85%X (8], FEILPFIREIRFIZRBIREE 1.65%.

FRRASEFHIAEREN, BSMEW TR, IHRIBRAEIFER 1.82%Mir, FRZIFFIZRAZE 1.65%-1.70% XA, =<ML, BR
RRAERERD, BEBFRMRE 1.85%Mif, FLEEFFRRARMRE 1.85%Mir, BESOMEIEEE.

SHEXRWREHBEIEE: 44-47-48-51 (Lucas Yuan)

FEHin

BETF5/30%, 783 BB 56 REWFRRIT, IRRITEN311.212, 7B 4 BEE 78 RFERITKIATT, iHHIKRITEN 345 12.
SH—RZFHER 1m INIAREHEHR, IEX.

BIRKE:

M BB T: 1.75%, AAAIRKES: 1.76%-1.82% (EROIRKRFGIE 1.80%-1.81%(IBEEE) ;

3M ERg1T: 1.80%, AAAIRKES: 1.82%-1.85%;

6M ERR1T: 1.85%, AAAIKRE: 1.90%-1.95% (EROWARETE 1.2%UBEEE) ;

OM ERRT: 1.91%, AAATERRES: 1.93%-2.02%;

1Y ERIT: 1.92%-1.93% (MBIERRAKITE 1.93%UEEEE) . AAAELKE: 1.95%-2.10%; (Brain Zhang)

Bff: ERR/KTT NCD —Hif{RFI=



FERAM=RESFZE (%) 1.93
SHENESFHE (%) 1.75 1.80 1.85 1.91 1.92

RKEkIE (BP) 0 0 0 1 -
T REFRRXZHMHE:

S B EHRMAINEERRIE KRR TT, #EKE, 1M T74 1bp E 1.79%fff1x, 3M T34 2bp = 1.83%[ffir, 6M EAFFEE

1.90%FffT, 9IM 1329 1.75bp Z 1.9325%FHix, 1Y 729 1.5bp = 1.935%0f1x.

BirkE, =FEIH, SSWILER, 7 BEEE, ERRKITR AAA XIREEERMIRIE 1.70%-1.77%; 8-9 BEHE, ERKXITERERIR
£ 1.76%-1.79%, AAA RIREEEMIZE 1.80%-1.81%UFERH, SFSHARIREX, ERKITEZNIE 1.82%-1.84%, AAA KIKEE
ERAZTE 1.85%-1.86%; BAF—ZFEEIHE, SSHIREGEER, BF 1 BRI, ERKITEEMAE 1.89%-1.90%, AAA KIRRENBIRGEIE
1.92%; BASF 2-3 AEIHA, ERRAITEERMIRME 1.91%-1.93%, AAA KIREMBIRIITE 1.94%-1.95%; BT 4-6 BEIHE, BEHATITEER,
BRAATERRIIME 1.92%-1.95%, AAA KR EEMALTE 1.95%-1.98%; BT 7 BEIHE, ERRAITAELITE 1.93%, AAA KIRAREMAITE

1.965%, (Qi Zhang)

Bif: NCD ZZRp3ciaa=e

R

AAA
1.79 1.83 1.90 1.9325 1.935
(Eh%)
IR (%)
AAA
1.80 1.86 1.92 1.98 1.96
(FFEAR)
AAA
-1 -2 0 -1.75 -1.5
(Eh)
SERWERERIER (BP)
AAA
1 1 -1 1 1
(FEEAR)

B @R

IBRESIFETF: SHENETIRETIZRIM O/N R, TW 56, 2W IR, 3S-9S Stttz TR, BNy, Bk
&: O/NEXKE 5.39%-5.41%, XBAMIZ, BEFEER; TW ERTE 5.43%-5.45%, 3THRTE 5.45%; 2W. 1S ERDBIIE 5.46%-5.50%7F0
5.58%-5.60%, FX3ZHBULE 5.48%-5.50%%F 5.59%-5.60%; 3S SLFELE 5.68%-5.72%, 1E 5.70%-5.72%3:1%; 6S DEERIRIE 5.80%, KR E

BR; 9S. 1Y BAFERDBILE 5.70%-5.85%7F0 5.70%-5.90%, 9S 3TZFELE 5.80%-5.85%, 1Y H#HEAHIR.
IRRREEMH: < BIERSSTRWHZREIERL, D,
EnFREbE: SERERETERMITRAER, EEMNAT.

IBobERIRIETS: < BIEIISSTIREMNHRENE O/N &R, 1W 5, 2W-3S R, 65 RLAHKHAMRIYE, IR1E 1S N, BiIkE:
O/N FRIE 5.32%-5.35%, PRERTE 5.33%-5.35%; TW BENTKRIE 5.35%-5.40%, KEAMAL; 2W. 1S DESLERIE 5.43%-5.44%7F
5.55%, 1S 3IREEEME 5.55%; 3S STEHRIE 5.65%-5.71%, RAEF/IMERIE, BAERSE,; 6S. 9S MNBILEIRIE 5.65%-5.71%%1 5.65%, =

BAEDT, 1Y BRPRUANIUEFTE 5.70%-5.73%/5.67%, 3&&iFE%K. (Kiki Huang)

IRRIMBIFfETHIGETINR T
I L

O/N 5.38 5.42

1w 5.43 5.45

1™ 5.60 5.65

3M 5.68 5.73

6M 5.70 5.80

1Y 5.80 5.95



By : TSP DM EEIRIFENTS

usb 5.41 5.55 5.69 5.71 5.71

GBP 534 5.37 5.39 5.33 5.33
EUR 3.91 3.95 3.98 3.96 3.94
AUD 4.53 4.52 4.63 4.78 5.12
YEN 0.05 0.08 0.08 0.10 0.12
CNH 2.90 2.90 2.90 2.90 2.90
HKD 4.30 4.45 4.55 4.65 4.80

3/ Lucas Yuan, Brain Zhang, Qi Zhang, Kiki Huang



