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IIIRFIZE (%) 1.6471 1.8496 1.9791 2.0624 2.0974 2.0833 2.3000

kEkiE (BP) 10.67 -4.16 3.25 -2.30 0.65 1.12 /

IBO (%) 1.7377 2.0291 2.1460 2.2712 2.7554 3.1500
JkikiE (BP) 9.43 -2.05 18.09 -4.49 15.44 40.00 / /

(2FFM%] 7B 19 8, RITSHE#HIT 250127t 7 REBERIMEERE, PRI 1.90%, SiEeiiFE. s, $8H 20 {ZTERWEE, =

B sCIiSRRR 230 127,

SHERASRRIMFIRRZIERYEES, S REISALMSEERTIVESS, BICEE. BEEFRXNITROEIKIEBIREL. #HFIZ=IHA
ofr &/, HFER(SFE 1.90%-1.95% 8 VEM, ZRIHTE+30bp AMETF 1.90%-2.00%, 7d IFIRMNIERKIZ 1.90%-1.95%, HFRERMIIE
1.90-1.95%, BEREEHME, 14d BARTE 2.10%HE, 21d IR 2.05%E/M3. AHTIHEIEE, XTRl, ZLSORREEEN, B, 7d
B EFRERAINMETHIAER, TWBESFEREHERHE, HFREARRK 1.90%RRE. TeHE, ReEmEEsIESE, HFRBR 1.88%-
1.90%p3%, =RidfE, BEFHEMTLR, HFERRREER 1.75%, ZEFMEEWRE. (Lucas Yuan)

SHeXNEEHIBEISE: 53-50-50-45

et
HET 5583055, 7519 B4 116 RRWFEA(T, SRA(T 832812, 78 20 B 124 RS, HIRITE 4687 2.
—gpeersE, SRR IMATFEEN, RAMRSANE RIS, BIGREL. BASEE, 1M ERATIN190%, AAM HKETE
£ 1.95%-2.00%, KEETE 1.97%UEEER—EH K, EMIRAREMRIE 1.99%-2.00%; 3M ERIE7E 2.00%-2.02%, AAA IAREITEE

2.08%-2.18%; 6M EEKITIAME 2.06%-2.16%, AAA FREITIAME 2.19%-2.28%; IM ERGETE 2.23%, AAA AR TIEE 2.28%-2.38%; 1Y

ERRAKITIATE 2.28%, AAA BKRESITAE 2.33%-2.48%, =ke3E, (Grace Zhou)
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ERSMEERE (%)

SHANEESTIZE (%) 1.90 2.02 2.16 2.23 2.28

w
w
N
o
o

SiEXIE (BP)

“REFRERZHH: SHSHRAERRIERREELL, TM 729 1bp £ 1.93%, 3M 724 1bp £ 2.05%, 6M EARFFEMAE

2.17%, IM EAEERAE 2.26%, 1y F1T7£70.5bp = 2.30%,



BiUckE: =FEIH, TEXRHESTRT, Hb 7 BRIEIERAKITHIZE 1.65%-1.70%, AAA KIKEEEMIZE 1.70%-1.75%; 8.
9 BRIEAERZAITAASTE 1.90%-1.96%, AAA KIREEERRIE 1.91%-1.98%; NEEZFIH], FELZNRTNES, ERKITEERXE
2.04%-2.06%, AAA RIEREIE 2.05%-2.09%; BBF—FEEIH, TEXFHNESTEY, ERAITHIE 2.15%-2.20%, AAA KiBAKERIE
2.18-2.23%; AF_=EEIHA, SEEWWIILEIR, ERAITRRIE 2.20%-2.27%, AAA KIRETERRIE 2.23%-2.29%; BAFTHZIH,

BB IEER, ERRKITREIE 2.29%-2.305%, AAA KK EEMALTE 2.33%-2.35%. (Qi Zhang)

fft: NCD —{RpazUizss

‘ TR ‘ ™ ‘ 3M ‘ 6M ‘ M } 1Y
AAA
1.93 2.05 2.17 2.26 2.30
(Eh)
IR (%)
AAA
1.95 2.08 2.20 2.23 2.35
(IFERR)
AAA 1 1 0 0 0.5
SR EERIER (Eh)
(BP) AAA 2 0 0 6 0
(IFERR)

B @R

IRRERIREDS: SHERESTZRMNIEYE RN, KRESEFE 3S N, BICkE: O/N 3H&E 5.14%-5.17%, TW SLEHRTE 5.20%-
5.32%, 2W SLEIRTE 5.42%-5.47%, ¥EXBEAIE. 1S LEIRIE 5.50%-5.60%, XERMIE, 3S LEIRTE 5.70%-5.76%, HBEZEHMIZ. 65

STARAE 5.75%-5.80%, 1Y STAHRE 5.75%, KERALHES, HBX.
BHESEMTHT: S OBNESEMRIHRENERL, FBRMATE 5.16%,

IBRESEFET: SHERNESFETHEINKITIMIES.75%, EXKRLD, BiINEIT 6M #£ 5.75%-5.85%, FHEXITIE 5.75% 58—
FEK, BIENET 1Y £ 5.75%-5.80%, FLHIHET.

BorERIFETS: SHRIIEESTIIRAMERL. BRRESE 1S W, BASKE: O/N LEHRAE 5.05%-5.11%, REMAAMIL, 1W LERE
5.11%-5.15%, XERM3Z, 2W SLEIRTE 5.24%-5.35%, SE&IRD, 1S SLEIRIE 5.40%-5.49%, XEINAAL. 3S SLERIRIE 5.67%-5.70%, SEf2

IRIE 5.70%, /VERKAS, 6S TAHRTE 5.75%-5.78%, 9S LRI 5.78%, 1Y LHEIRTE 5.80%, 6S-1Y HEES, KHPRMAZES, (Baixiao Ren)

IRRSNHIFETHIGSETIR NS

O/N 5.14 5.17
1w 5.25 5.35
™M 5.50 5.60
3M 5.70 5.77
6M 5.75 5.80

1Y 5.80 5.90

B: RIS RIS HABRIFEN S

I I I I I
uUsD 5.20 5.50 5.70 5.75 5.80

GBP 4.90 5.20 5.57 5.80 6.32
EUR 3.50 3.75 3.89 3.85 4.05
AUD 4.15 4.33 4.54 4.62 4.98
YEN -0.09 -0.04 0.00 0.00 0.01
CNH 1.95 2.05 2.45 2.55 2.75
HKD 5.00 5.00 5.05 5.10 5.20
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2023/07/19 EhiA S HIPRR NS

Tw 2.35~1.80 1.85~ 1.60
2w 2.60~ 2.10 2.05~1.85
Tm 2.55~2.20 2.00~1.90
3m 2.75~ 2.30 2.12~ 2.00
6m 2.85~2.10 2.25~1.80
1y 3.00~ 2.40 2.40~ 2.00

2023/07/19 IHRFTRS AR MHE
m
3m
6m
1y
3Y 3.50~2.89 3.2572.80

SY 4.20~3.55 4.00~3.30

X /Lucas Yuan, Grace Zhou, Qi Zhang, Baixiao Ren, Yu Qiu



