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DR0OO1 DR0O07 DRO14 DR021 DR1M DR4M DR6M

TIBUF] 2 (%) 1.2589 1.4842 1.6176 1.6500 1.6800 1.7200 1.7400

Tk 1 (BP) -0.33 10.42 -0.26 -0.66 L -8.00

1BO001 IBO007 | 1BO0O14 |BO021  [IBO1M 1BO2M 1BO3M 1BO4AM IBO1Y
1BO(%) 1.3164 1.4195  1.6357  1.6250 1.6574 1.6699 1.7412 1.7000 2.0000
15k 2 (BP) -0.01 -1.58 -8.03 -7.50 2.79 -21.01 -3.23 -6.67 -2.50

[ AT EAEY HE AT SUTHRE 17711470 7 R RIEHEAE, BAERIRAN 1.4%. 4 H 883 {4 cifi[ml MBI # . 145k 888 14, 7 MLF {#4% X
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A H R SR . TR ATERS AR, R R EERACE 1.50%-1.52%X 8], #1155 FHFER KA F] 1.60%-1.68% X [f]; # H H#F)Fpiss
1E 1.70%-1.72% X [i], FE>RHERE, 754 H AT 1.80%-1.90%[X 8] . 75 0% & AR 7, ARARBRA ST 1.50%-1.55% X [8], = s Jaais, g
W2 1.48%-1.50%[X [0 25 PRI BACHE 1.72% 00 B, $1{5H 1.86%-1.88% X 1], JRALMARITFIFRARRAL 1.25% 0 E, FIFHMASHE 1.40%/K°F,
PRAR BRI IR S B A .
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BARKE:
IM EAT: 1.61%-1.62% (70 EATIE 1.62% 0 B AR E R« AAA IR M AME SR T: 1.50%-1.64% (N5 AAA IR T 7F 1.62%-1.64%
B HEEF RN
3M [E4T: 1.55%-1.56%; AAA KM FEHEEGIE1T: 1.56%-1.61%;
6M [E1T: 1.58%-1.62% (FB7r KATTE 1.62% M BEHERIE) ; AA WK MAMESR M IT: 1.60%-1.67% G55 AAA IR AT E 1.62%-1.67% N & 5
LR E B FEH . )
IM [EAT: 1.60%-1.635% (5 B KATAE 1.63%-1.635% 7 B S AE B REEZN) 5 AAA BRI AHAEE S A AT: 1.61%-1.70% (7 AAA R S TE
1.655%-1.69% < [A| S 4L B BB 5
1Y EAT: 1.60%-1.645% (55 KATIE 1.63%-1.645% 1 B FEEER i FEH) 5 AAA IR B AAMES AT 1.62%-1.73% GRS T1E 1.66%
REEFE, 5 AAA SRR FETE 1.66%-1.67% 2 (R 5EE R R ;
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1.62 1.60 1.62 1.64 1.65

e H W SRR (%)

ASHAMBREFER (%) 1.62 1.60 1.62 1.635 1.65
HKERIE (BP) - - - -0.5
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A HAF R R IEIR, S AR ARAS I S R AR . o M BERICBETE 1.63%, [l L —22 5 BHEF; 3M BEIRURELTE 1.595%, [F] | —728 5 HfF

F; 6M ERUHETE 1.625%, % F—28 5 H 47 0.5bp; OM [ERHEIE 1.64%, [F) F—38 5 HEF: 1y ERRACHE 1.6425%, B F— 5 H AT
0.25bp. 1Y 5 9M AHZ 0.25bp, HHEHEA1L; 9IM 5 6M fHZ 1.5bp, HHEHULA 0.5bp; 6M 5 3M AHZE 3bp, FHEHHI%E 0.5bp; 3M Fl 1M AH Z%-
3.5bp, BWHEHB A, 1v-1M HIZEF| 24 1.25bp, HEH 47 0.25bp; 1Y-3M HHZEF] 2N 4.75bp, HHE H H7 % 0.25bp.

AR AN AT, HEEGRART 1.84% /. A HKWIBRAF BRIt s AR, 1Y Kl ﬁﬁﬁé}% 1.64-1.6425 [X[A]AN. R —HAFH
B 3m MRSV TAE HEIY], Hod 1my om Al 1y HIRRE > KAT SR BT, HARMIRAHEEE B — .
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BARERMETS: S HBENECRETIZmshtE TN-2w B8 mRs, 1M KDL EF KR TR B, Wi EERRE M . BARkRE: T/NK
AT 3.63%-3.67%: 1W T #IE T BH 2W AT KL T 3.71%-3.72%, Wi TS HRAE 3.72%M1T; 1M SR AN TFHRAL T 3.75%-3.88%, & &1
UHETRIX A A H: HARE KRG RE D, SHIHK.

é‘BﬁWﬂE%ﬁ%ﬁ%ﬁ?%&:&%%/ﬁ W, BEE AW WIPR T B RACAE 3.65% 0 B, H AR AR A AT

BAERERMWTS: 5 RKENRTHEEIETIZES 1IW (451 3.68%, T LIHATE 3.68%.
A H 53N AEAR 3 Jo R e T 3 R 18 R AL o

SKIUFET: 5 HEIARITTH AT A2 IM K47, 1) 3.80%.
BAMSREFMETH: A HBHO BN, SSHdis.

RS MR E TS TN
O/N 3.63 3.67
1w 3.65 3.72
1M 3.70 3.75
3M 3.75 3.80
6M 3.70 3.75
1¥ 3.70 3.75
BEAM S A A BRI 0 %

GBP 3.95 3.97 3.98 3.98 3.97

EUR 1.92 2.09 2.12 2.18 2.25

AUD 3.43 3.67 3.83 3.98 4.22

YEN 0.20 0.57 0.66 0.75 0.89

CNH 1.40 1.55 1.55 1.65 1.65

HKD 3.30 3.00 2.85 3.00 3.00
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