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AL (%) 1.7438 1.7659 1.842 1.8426 1.9182 2.0800

Tk L 1 (BP) -4.39 -9.40 -5.93 -12.34 -5.52

IBO(%) 1.7759 | 1.9034 | 1.8644 1.9500 2.0335 1.9700 2.1733  2.2000 2.1664  2.4500 2.1797
15k 2 (BP) -8.69 -3.93 -6.28 25.00 9.53 -5.00 5.03 L -8.36 . -13.49

[ AT ElEY HE 4TS5 HIT R 382 1470 7 RIFH RIGERAE, HAsFIZR N 1.50%, SaiHer. B4 HA 31851470 7 R R EIHE, 24 H SZH
¥ 85 2803 12,7

AH AT 2 TEINER.

FEV S E W, ERKATHORE, SRR R A BTN 1.80%-18+10bps (KA, [ s, B85 F & 1.60%-1.70%X 8. 7 K
PR 2 A7 B BB I AEAE 1.75%-1.80% X [H]

I AR T RREE TERA ST, BRBAT A A7 BT 1.65%-1.70%, 7d /NERACHE 1.78-1.82% 11T ImiT A, FRBCI A AR RARKAL 1.45%, FAFERRAL
1.60%. Bf SRR ORFF TE A BN

A HAERMNE MG LIS 44-44-46-42 (Anqi Zhang)
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1M EAT: 1.98%-2.00%, AAA BRTE: 2.00%-2.04%:;

3M EHBEAT: 1.98%-2.04% (A KAT ETE 2.04% 0 EASEE) , AAA IARE: 2.02%-2.10% CGERA3AR FAT 2/ Bl EAE 48 B AT 7E 2.05%-2.10% 07 H 5
E3E)

6M [E4T: 1.95%-2.00%, AAA KR : 2.00%-2.10% (DRI FEATLE 2.06%-2.07% 07 B /D B34

OM [E4T: 1.90%-2.00%, AAA AR : 2.00%-2.06% (/NHIA T 2.06% N0 B /DB SR8

1Y EEAT: 1.90%-2.00% (B> KATTE 2.00%0 B F 2| TRD . AAA BK R : 2.00%-2.06 % (AMHIIFA2 IR 1T7E 2.03% 07 B 545 E) (Ashley Yang)
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2.08 2.07 2.00 1.95 2.00

e H W SRR (%)

ASHAMBREFER (%) 2.00 2.04 2.00 2.00 2.00
HKERIE (BP) -8 3 0 5 0
TRAF AR B T

A BB G BE R, FIFE HUSCEAREE, 1ML 3M. M IRAZIREE R AT, 9IM. 1Y AU R AT B AT . i am E B H &L 2.05, &HEH FAT
3bp; 3M [E I H &L 2.04, BIHEH T4T 2bp; 6M E I H&ULAE 2.03, BIFEH T47 1bp; oM E i H&UAE 2.01, BEH FAT 1bp: 1Y % H &/
2.00, ®WHEH AT 1bp. 1Y 5 9M M Z-1bp, 9M 5 6M #HZE-2bp, 6M 5 3M 1 Z-1bp, 3M Al IM HZ-1bp. 1Y-1M HhZ8F] 25 A-5bp, HHE H F7 5
4bp; 1Y-3M MZEF| 22 A-4bp, FHEHHLPE 3bp.

PRl as 2 H W BR 2 EATES, THEEGREMIE 1.718 Wik, & HKinf Rl iR EEEP LTS, LR dmiss, WET R —Hik
#r 2.0 KAT 1Y Bt il RAT, SR PHIES, RELFEB M AT EE R E 1.995-2.00 A H—HAFHAL 3m AT 1y IOV TAE H 201, 2R et il
RATREERIRAY, BB B WG ¥k WITH —RBIWH ZHOK, AR i, — g Pilas 2R % N E. (Crystal_lin)
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WARESHETE: S HERNERITESETIVE T2 IM AL, 3M 294, SSHREEEAE 3M N, BiARE:

4.30%-4.32%; 1W JR7E 4.34%-4.35%, WACHET 4.35%; 2W A 1M WrE T35 38 % 4.39%(sml) &2 4.45%-4.50% ;

7T 4.50%-4.60%(sml) X [H]; 6M W [H1E 4.60%-4.65% [X [1] PN i AZ /N o

A HEENAERFE O T 1WA 2w Wy 8 79 51 5845 4.38%-4.42% K11 4.50%-4.55% [} T
AR 4.75%, Al

WAEEEWT: S HEEHNECRIET IR WAL, 3M FREAN TR R 4.50%, THRBTER

RN,

TS,

SRICHF BT 4 HEIA R ITTF R EONTER, BEERT.

BANREIRMETH: S HEAETIRET R o/N WKL, 1W W#, 1M R, 3M-6M 7, R EEAEIM N, BARE:
4.30%-4.32%, 457845 2W TR 4.39%-4.42%, Wi [E T ACTE 4.40%-4.42%:;

¥ 4.50%; 3M FRTE 4.53%-4.56%, HAC 4.55%-4.56% i

1W T T 4.35%-4.36%:

Y51F 4.58%-4.65%, Wr[ETTHEAL 4.58%. (Kiki Huang)
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