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R, BHREEERSTWIIMUNEIT (#1E17: 00) :

DROO1 DROO7 DRO14 DR0O21 DRIM DR2M DR3M DR4M

TIAURZ (%) 1.7234 1.8249 1.8894 1.9050 1.9367 1.9950 2.0300 2.0300

Tk 2k 18 (BP) -11.55 -4.57 3.34 3.68 -2.00 -1.50

MR ON |V | ]| i o] I
IBO (%) 1.8018 ' 2.1639 1.9842 2.0313 2.08942. 11252. 34262. 38082. 2945
ki (BP)  -10.45 | 14.28 | 7.24 10.6300 2.97 5.84 -10.96-11.92-39. 72

[AFF8A] £T5 BT 20 27T 7 REFEIHE(E, FRFIZA 1.80%, SHEHRFE, SHISBYEMEHEE, ZJBATISRK 20 27T,

SHRTEERIIERR. REFZRBEINN 1.88%-I11X+10bps @i, 7RISR 1.88%Z] 1.90%FkH, 7d FHFIZIFEA 1.88%-1.90%FHH,
IRFRER 1.90%imRE. FERESEmERRIERILNSE, R 1.85%0E, HFRER 1.85%-1.88%FiH. 7d IRFHER 1.89%.
ImEELRE, BRIFFRREMEZE 1.75%, HFRREMRZE 1.80%, BIAMRFHIEELERE.

SHEXRNREHIBHEEE: 45-48-46-45

FEehis
BETFS5R30%, 589868 114 REWEFREATT, SLhrR&1TEN 571.312, 58 10 BEE 118 REFRITHIALT, HHIKITEN 1204.5
12Z.
SH—REFRR 3m. 1y INIATIERRIER, RAREERIT.
BikE:
M ERRTIT: 1.75%-1.82% (MBIKITE 1.82%UEE#) , AAAYKE: 1.83%-1.98% (EPDEKRETE 1.90%UEEEE) ;
3M ERRAT: 1.90%-1.93% (EDERRTE 1.93%UEEEE) , AAATRKRE: 1.96%-2.03% (MBIAKETE 2.00%. 2.03%EEVERE) ;
6M EBRIT: 1.94%-2.00% (FHIKITIE 2.00%UEEH) . AAARKRE: 2.00%-2.10% (EBDIRFETE 2.03%-2.06 %M EEERLT) ;
IM ERRIT: 2.04%-2.08%, AAAKRES: 2.07%-2.20% (MNBUWBKRESTE 2.12%, 2. 15%MNEBERE) ;
1Y ERRIT: 2.04%-2.08%, AAAIKRE: 2.10%-2.25% (PBUISRREITE 2.15%. 2.17%UBEEE) ; (Wendy Zhu)

Bff: ERR/KTT NCD —HifnFI=

IERSMESTIE (%) 1.95 2.06
SHEGNESHE (%) 1.75 1.93 1. 98 2.07 2.08
3R (BP) 0 0 3 0 2

“RERRXZHHE: SHZHRARKERRIEFHRERZAZEN L7, #&EWE, 1M EXFFE 1.83%, 3M L1749 1bp £ 1.94%, 6M L17
#]2.5bp Z 2.00%, IM L1741 1bp F2.10%, 1Y EF4 1bp & 2.11%

BiRkE, 5 BREFELEPRTIIES, ERAITEERRE 1.75%-1.82%, AAA KIKREFEMIIE 1.80%-1.83%; 6 BEIHE, BEMIIRZ



RROEER, ERRKITEEMAIE 1.82%-1.85%, AAAIKRETEME 1.85%-1.86%; =FEZIH, SEIWEAIGEIR, ERAITEEMRE

1.90%-1.94%, AAA KIREEZERIIE 1.94%-1.95%; MUFERH], SSHERREGER, ERKITEEMAE 1.98%-2.00%, AAA KA
FEMRME 1.99%-2.03%; AF—ZFERH, SFIWIEER, 1 BRI, ERKITEEMRE 2.07%-2.09%, AAA KiKREEEME 2.10%-
2.12%, 2-3 BEIHE, ERAITERMIZE 2.08%-2.12%, AAA KiKEEEMAE 2.12%-2.14%B35 4-5 HEIHE, SRIIIRBGEER, EiRK

ITEERMITE 2.085%-2.125%, AAA KIS EZERMIIFE 2.13%-2.15%. (Qi Zhang)

fff: NCD —{Rpk3sUzs=R

1B 2 ™ 3M 6M IM 1Y
AAA
1.83 1.94 2.00 2.10 2.11
(Eh)
BT (%)
AAA
1.86 2.00 2.03 2.12 2.15
(IFERR)
AAA
0 1 2.5 1 1
(Eh)
SiERWERERIER (BP)
AAA
1 2 4 2 1
(IFEBR)

B sarEms

IBRESIFEDTH: SHENETIRETIZARINMMER-2W Ry, 1S-3S 19%7, 6S (R, 9S-1Y 196, gERE IS, BiREE: O/N=E
KEFTE 5.38%-5.42%, XEIABIE, MIERIER T, TW BINFKIRTE 5.43%-5.46%, SERTE 5.45%-5.48%, B3Z1E 5.45%-5.46%; 2W 3L
BINERIER/IME N, iR 5.48%-5.50%, XIBINAKES; 1S BATKIRIE 5.60%-5.70%, 3TUREELE 5.65%, £ 5.70%7MG0EmML; 3S L&

f£5.70%-5.80%, RRAZEEHTE 5.70%; 9S. 1Y FTRKDBIRIE 5.75%-5.85%7F0 5.80%-5.85%, LERBIRIE 5.88%, RIZEX.
IRAEERIEGE: SHRASSTRIWHZRANESE, REZRD.
ErFRDE: SARRETERHIRAER, SIMINAIT.

RN ERIRETE: SBRINSSTRETZRANMERRRRL, 1W I5EIRNR, 2W-6S BiKigEr, 9S 19w, 1Y 196, IREFHE3ISH, B
k& : O/N ERIBHE 5.33%-5.36%, XAINANE; TW L7 5.35%-5.40%, BRAZTE 5.36%-5.40%; 2W BAINEKAE 5.40%-5.45%, LB
5.42%-5.50%, ATREELE 5.42%-5.45%; 1S EEHRIE 5.55%-5.57%, BRHFE 5.55%-5.62%, BNAZTE 5.55%-5.57%; 3S. 6S BANERIRIE
5.59%-5.68%# 5.64%-5.67%, HENHABRBALH S BIFE 5.68%-5.70%%F0 5.70%, 3S RHGFE 5.68%MHifr; 9S MESLREIRIE 5.65%, SEEEHRL, &

B 1Y FT3RTE 5.65%-5.75%, WRIETIAHE 5.71%-5.73%MHAm. (Kiki Huang)

BRI BIFfETHIGETIR T
I N

O/N 5.38 5.40

1w 5.45 5.48

1M 5.65 5.70

3M 5.75 5.80

6M 5.75 5.85

1Y 5.80 5.90

By : RSP EBRIFENTS

I I I N B
usD 5.36 5.55 5.60 5.64 6.65

GBP 5.23 5.34 5.33 5.30 5.28
EUR 3.95 4.03 3.98 3.85 3.73
AUD 4.22 4.35 4.44 4.58 4.79
YEN -0.02 0.04 0.05 0.12 0.24



CNH 2.60 3.20 3.40 3.20 3.10

HKD 3.80 4.00 4.40 4.60 4.70

B sussrsssnesmn

2024/05/09 FHrhin S HABRDGBM S

Tw 2.30~ 1.90 1.80~ 1.60
2w 2.30~ 1.90 1.80~ 1.60
Tm 2.39~ 2.15 1.89~ 1.80
3m 2.45~ 2.20 1.95~ 1.85
6m 2.54~ 2.10 2.04~ 1.75
1y 2.68~ 2.15 2.18~ 1.80

2024/05/09 FERTZFRS HABRTUGBNGS

Tm
3m
6m
1y 3.20~3.00 2.90~2.70
3Y 3.20~2.90 3.00~2.60
5Y 3.50~3.00 3.30~2.95

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