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BE—, BHREWER SN &I (#1E17: 00) :

DROD1 DROO7 oRot4 | oRozt [ DRIM___

IFIZE (%) 1.7545 1.8204 1.8463 1.8238 1.8789

ikiktg (BP) -0.82 1.15 2.71 0.51 2.55

IBO (%) 1.8014 1.9390 1.9176 1.9220 2.0371 1.9833 2.1859 2.2000 2.5000 2.4900
Skt (BP) -0.94 4.95 -3.09 1.70 5.93 6.52 11.57 6.00 20.00 -37.96

(AFHIZRIE] PERIT: SHBT 20 {278 7 REFFREIWEME, $irflZi 1.80%, SEHFE. ESHAB 20 {27t 7 REAFRIWEIRE, =
BLIFNERE. SHRASEmBRE, BIckE: BEREXTERSSOME, BAR LR, RERIFFZRIM+5bps-I0f+10bps m3z, #
T7B8 1.85%-1.88% 3%, 1HYSFE 1.88%-1.90%FK3%, 7 KIFFIZR 1.84%-1.85%FL3E, HTFER 1.85%-1.88%m3s, IM=FE 1.87%-1.90%H 2. MG
RN S EEMSER IS 1.88%-1.90%Mir, (RIFSEZETFAME, FTRESHLRIRERL, FRRIFFIE 1.85%mM%, HFRER
1.85%-1.88 fk3X. BE/ERALHIGZ, PRIREEIK 1.83%-1.85%M%. IMILREMRRIRFIZR(ITMIZE 1.75%, HFERERARE 1.80%, BRMREYE

ZI#E, (Angi Zhang)

SHEXNREHIBEBE: 51-51-51-48

FEhis

BETF 5309, 75 80%E 62 ARWFRET, TRETENT03912, 78 9 BEE 63 RERIRIKT, HIKRTEN 339812
&E—RAFER Tm SMIATERZIES, BASHRRER..

BIRKkE:

™M BB T: 1.75%, AAAEKRES: 1.80%-1.85%;

3M ERRIT: 1.82%, AAAIRKRES: 1.82%-1.88% (MNBIRETE 1.85%-1.86% N EBEH/VERE) ;

6M ERRIT: 1.93%, AAAIRKRE: 1.94%-1.99% (MNBIARETE 1.98%-1.99% N BEEH) ;

OM ERRFT: 1.93%-1.95%, AAAIRKRES: 1.98%-2.03% (MNEIEKRAE 2.01%IBELVEHEE) ;

1Y ER#1T: 1.95%-1.98%, AAAIRKRAES: 1.98%-2.10% (EBSIERFSIE 2.04%-2.05%{BE#) ; (Brian Zhang)

Bi: EIRZ/KXTT NCD —HigffiF=e

T —

ERSMEERE (%)

SHIMRSFIE (%) 1.75 1.82 1.93 1.95 1.98

IS (BP) 0 1



SHBMRARK@ERIFAREZAEN 17, #ERE, 1M E1720 1bp = 1.82%Miik, 3M E£17£9 Sbp = 1.88%Miiz, 6M £1729 3bp

Z 1.95%ffhr, 9M E137£9 3.25bp &= 1.9925%fffix, 1Y £17£9 3.25bp = 1.9925%0ik.

BiikE, =ZE2H, SFIIGER, 7 BRI, ERKITR AAA KIKREEERIE 1.75%-1.80%, 8-9 BEIHA, ERAITEEMR
£1.80%-1.82%, AAA AR EZEMIIE 1.81%-1.83%; WEERHA, HRIUWIRRER, ERAITEEME 1.86%-1.88%, AAA XIHKE
FEMRIE 1.88%-1.90%; BAF—ZERH, SEIUWIRIEEK, 1 BEHE, ERKITERMIE 1.94%-1.95%, AAA KiKREBIREE
1.98%; 2-3 BEHA, ERRAITEEMAE 1.96%-1.97%, AAA KIREAIIE 1.98%-2.01%; BBFE"FERIH, S[ITWIRERK, ERKXITE

BERAE 1.98%-2.00%, AAA KA FEEMIE 2.01%-2.03%; BBF 7 BEIEE, ERRITARME 1.98%-2.00%. (Qi Zhang)

Bi: NCD ZZRpy3iiaase

VTR

AAA
(Eli%)
AAA
(IEERR)
AAA
S EU3ERIRTER (=2159)
(BP) AAA
(IEERR)

1.82 1.88 1.95 1.9925 1.9925

BN (%)
1.84 1.88 1.98 2.01 2.02

B @R

IBRESIFEDS: SHENSTIRETZDRNMYE O/N-3S e, 6S R EKEARISE, IRFEE 3SAH. BAFRKE: O/N FKE 5.39%-
5.42%, X[BIRAHE; TW E#£7E 5.44%-5.45%, BREXEA; 2W DEFKRIRE 5.48%-5.49%, IKFEER 5.49%; 1S BINFEKTE 5.58%-
5.60%, XBIRMAS; 3S IRERIE 5.69%-5.70%; 6S PNEISLAIRAE 5.80%, SSAEAWS: 9S BAINEKTE 5.80%-5.85%, FAESE; 1Y (NGLE

FAHIRAE 5.85%, HUEHTR, RIKEX,
IRRREOWhE: S RERSSTRIWHZRNEIER, T/N BRERIE 5.41%.
RRAEEEFRGE: SARASTEREMIEAITAR 1Y FHE5.72%, TREEIE.

B ERIFETIR: S HEIINETIRETRREIM O/N-1S RIS, 3S R LPKHIRERD, THEFEE 3S W, BifkE: O/N IE8HE
5.33%-5.35%, XEWALAS; TW BEINERTE 5.35%-5.41%, ZIRTE 5.40%-5.41%; 2W TR(LK, (D ESLEIRTE 5.43%-5.44%, R BR;
1S FKAE 5.50%-5.54%, FRTHISLEIRRN, BIHTE 5.52%-5.60%, 3TZAE 5.51%-5.54%; 3S FHEHKIE 5.62%-5.68%, HH457E 5.67%-5.70%, 1E

5.68%/>ERAZ; 9S ERFRNUARIISTE 5.72%/5.70%, MaZZZE; 1Y fHE87E5.72%, FREEZE, EHIHE 5.60%>EIR. (Kiki Huang)

IRRSNHIFETHIGSETIR NS

O/N 5.39 5.42
1w 5.43 5.45
™ 5.58 5.61
3M 5.65 5.70
6M 5.70 5.80
1Y 5.80 5.95

B: IRSPSHHERARIFHENTE

I N I I I
uUsD 5.41 5.53 5.62 5.67 5.70

GBP 5.32 5.35 5.40 5.34 5.31
EUR 3.85 3.99 4.00 3.98 4.01
AUD 4.51 4.56 4.61 4.71 4.72
YEN 0.05 0.08 0.15 0.10 0.12
CNH 2.60 2.60 2.80 2.90 2.90
HKD 4.30 4.50 4.50 4.65 4.80

X / Angi Zhang, Brain Zhang, Qi Zhang, Kiki Huang



