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B A=mEmmNe

&=mhhin

R, BHREEERSTWIIMUNEIT (&1E17: 00) :

DROO1 DR0OO7 DRO14 DR21 DRIM

TR ZE (%) 1. 7746 1.8555 1.9954 1.9846 2.0000

5k kg (BP) 4.28 2.29 3.63 -3.62 1.50

EEREEE RN R

1BO (%) 1.8439 | 2. 1908 1.9677 1.96342.06322. 28022. 34882. 40002. 7500
Tk ik (BP) 4.41 9.62 | -1.76 2.6 —-23.80-15.26 0.56 32.57 —25.00

[AFFA] R1T5 BT 20 (27T 7 REBFEREIVHEIE, FIRFIZERA 1.80%, SltaiEEE. $H%A 20270 7 REMEEEIE, = BELIERN
FREE.

SHRSEREEWESSE, FRENR. BIERE: BEFEXT, ERTROTTRERR TR, HARBRAGIEIMIEIIR +15bp i, RBR
RS FRIEREMN 1.90%-1.95%NE, 7d HFISRIBFTRAITE 1.90%, IBFER(SH 1.90%-1.95% mak. EBHAmE, 14d #FIRIEF 2.05-
2.10% G50 AL,

Tla, BAEER LTERER, RBRIFFRMNEM 1.90% TTE 1.85%MiT, FFIERMEIIE 1.78%-1.80%, 7d #FI= 1.90%m32. IRLER, RR
IRFRERNEEE 1.75%, BERREME 1.80%, REM4FENTHEERE.

SHESIBEEISE: 51-53-44-45

Famis

BETF5m30%, 4818 AA 73 REWESEKIT, SERATE 375.712, 4 B 19 B8AE 193 R[ESRIHRILTT, iHRIKTE 3804.8
1Z.

SH—RFRSHRIIATIERZIEE, BAIRER,
BickE:
M Ei&IT: 1.83%-1.86%, AAAKE: 1.93%-1.94% (EBDIHESTE 1.93%. 1.94%(IEHEH) ;
3M EB&TT: 1.88%-1.93% (MEIKITE 1.93%UEEH) , AAAKE: 1.95%-2.02% (BROIERETE 1.97%. 1.99%. 2.00%. 2.02%\UEH
55) ;
6M EIT: 1.90%-1.97%, AAAEKE: 2.00%-2.10% (SZEARETE 2.00%, 2.01%. 2.02%. 2.03%. 2.04%. 2.05%. 2.06%. 2.07%{I&
5im)
IM EIT: 2.00%-2.03% (FROERRTE 2.03%UESEH) , AAARLKE: 2.05%-2.20% (BRRREE 2.07%EBTFE, £ 2.08%. 2.10%.

212% N EEH) ;



1Y EiRIT: 2.03%-2.08% (ZEERRTE 2.06%. 2.07%. 2.08%UEEF R, THRKKXH) , AAAEKE: 2.07%-2.30% (ZSEIFAREE 2.10%.
2.11%, 2.12%. 2.13%, 2.15%. 2.16%, 2.17%. 2.18%NBE#, TKKH) (Wendy Zhu)

Bff: EBR/KTT NCD —Hif{fFI=

FERAN=RSFIE (%) 2.05
SHENESFHE (%) 1.86 1.88 1.97 2.02 2.07
BKEKIE (BP) ° 0 ! 0 2

“RERERZHH: SHBHRMRKEERIFAKE, BnEAFE, PRKRBPE T, 82KE, M EXRSFTEE 1.90%, 3M TT4 3bp
ZE 1.94%, 6M T1743bp &= 1.97%, 9IM T1742.75bp = 2.0325%, 1Y 174 2.5bp = 2.065%.
BUREE, 4 BRI, TELENRTIES, ERRAITEERRIE 1.78%-1.82%, AAA KIEKREEEMITE 1.80%-1.82%; 5-6 BEIHE, &REM
YaZieiEER, ERAKITEZEMRE 1.88%-1.92%, AAA KIKEEEMRIRZE 1.91%-1.92%; =FFEIH, SRTMIIRBIER, ERKITEEMIS
£ 1.90%-1.97%, AAA KIRRFEEEMIITE 1.96%-2.00%; NEERIHA, ZRINIRIRERAER, ERAITEEMRIIE 1.97%-1.99%, AAA K1
REEERMZIE 2.00%-2.02%FF—Z=EZH, SHEHWIRER, 1 BEHE, ERAITEEMRE 2.03%-2.06%, AAA KIKENBIMKAZTE
2.06%-2.09%; 2-3 BEIHA, ERAITEEMIE 2.04%-2.08%, AAA KIAEEEMIIE 2.08%-2.10%BH5F 4 BEIEE, SZRMERIER, EiR

KITEERIRE 2.05%-2.09%, AAA KRB FEEMIIE 2.08%-2.10%, (Qi Zhang)

Bi: NCD ZZRp3ciaa=e

o7 ™M 3M 6M 9M 1Y
AAA
1.90 1.94 1.97 2.0325 2.065
(Elh)
HEITULEREE (%)
AAA
1.91 1.96 2.02 2.06 2.08
(AFERR)
AAA
0 -3 -3 -2.75 2.5
(Elh)
SHERIEEERIRIER (BP)
AAA
0 4 1 -4 4.0
(AEERR)

B sarEms

RRERIFETH: S BERSSTRETHRIMERR-TW 19, 2W-1S I9ERE, 3S REALPKEIRSE, REHE IS K. BIRE:
O/N FREEPTE 5.40%-5.44%, STUKEETE 5.42%-5.44%; 1W BAATFTKIRIE 5.48%-5.55%, BAZEXAR; 2W EEFEF 5.60%-5.65%, 32
1RTE 5.65%; 1S TKIRTE 5.65%-5.70%, FLITEHFE 5.67%-5.70%; 3S. 6S BANFTRDBIFE 5.68%-5.72%%0 5.70%-5.75%, 3S IARTE 5.71%-

5.72%; 9S L&EBIRTE 5.70%-5.75%, BiHE/D, BAZEE; 1Y BANFEKTE 5.70%-5.75%, IKEX.
IERsEEmWEhts: S HERNSTRIUTEZRENIESE, BRI,
ErnFEhn: SHERNSTEREMRRAER, ELINET.

IBRXREFEDIH: SHIENETRETRRNEIRRSE, W IDERLE, 2W IS IRE, 1S-3S B9, 6S RUAEIKEIRIYE R, K%
S 3S W, BIRSEE: O/N FKRIRAE 5.35%-5.37%, IREXIEIA; 1W IHEBIE 5.40%-5.41%, SEHETE 5.41%-5.44%, IREMIR; 2W FKIR
£ 5.45%-5.52%, B3ZTE 5.50%-5.51%; 1S SLEEEFTE 5.58%, RHHIRTE 5.58%-5.63%, 7E 5.58%E0031%; 2S RINFKEHIE 5.62%-

5.64%, BNRREZEME 5.62%; 3S. 6S TRDBIE 5.62%-5.70%F0 5.70%, RAHELD, BIZBR; 1Y MRISEERIRIE 5.75%, HEHIR, LEX.

(Kiki Huang)
IBAIMBIFETHIHETIR NS
O/N 5.40 543
1w 5.50 5.55
™M 5.65 5.70

3M 5.70 5.75



6M 5.75 5.80

1Y 5.75 5.90

By : RSP DM EEIRIFENTS

usb 5.41 5.58 5.65 5.70 5.70

GBP 5.23 5.35 5.52 5.45 5.25
EUR 3.95 4.15 4.20 4.12 4.10
AUD 4.29 4.45 4.65 4.70 4.63
YEN -0.02 0.04 0.10 0.14 0.20
CNH 4.75 4.75 4.25 3.60 3.35
HKD 3.80 4.10 4.40 4.50 4.70

B sussrEssresEn

2024/04/18 FE1AZHIRBGBNE

Tw 2.30~ 1.80 1.80~ 1.50
2w 2.30~ 1.80 1.80~ 1.50
Tm 245~ 2.05 1.96~ 1.70
3m 245~ 2.15 1.95~ 1.75
6m 245~ 2.20 1.95~ 1.80
1y 2.60~ 2.25 2.10~ 1.90

Tm
3m
6m
1y
3Y

5Y

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

3.20~3.00

3.20~2.90

3.50~3.00

2024/04/18 HRFMSHIFRI BN TE

2.90~2.70

3.00~2.75

3.30~2.90



