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B, Bzl RIERSEEIIUN &I T (Blk17: 00) :

NIASRIER(%) 1.5899 1.7108 1.8551 1.8502 1.8552 2.0200
SKELIE(BP) 462 0.13 1.34 2.56 2.54 -

| FR O ON W A v | o

IBO(%) 1.6565 | 1.8051 @ 1.9048 2.1142 2.1213 1.9819 @ 2.0845 2.0500 @ 2.6000
BKEL(BP) 4.30 -1.47 7.42 1437  13.03 5.88 -1.89 - -

SH#IT 633 {270 7 REBERIEERE, HHRFIERA 1.70%, SiteiEY, ESHSE 1509 {27t 7 REBFERIMWEIEE, LHSCIEET 876 127T.

SHREEEXIIERE. BEANRRR 1.90%MEM3Z, FRRBEITE ofr £ 1.88%-1.90%, SRREAMIRIE 1.92%-1.95%ML. 7 KHFF
FRRATE 1.88%-1.90%(VE, IRFERSRMEIIE 1.88%-1.90%L. FERREMETFEUMER, RITRHRL, IRRBRAIIE 1.95%-1.98%ML. IIf
ITRERE. FRRIRFERR(EMAE 1.85%ME, HFREMRZZE 1.90%,

SHEXNREHIBLEEE: 55-52-54-56 (Yilun Ma)

FEhin

HETFT 5305, 985 HE 121 AEWFELRTT, XfR&{TE/N838.712, 9 B 6 HEH 152 REFHRITHIATT, iTkIKRITEN 2994.6
1Z.

SH—KFHR 6M EIRINERSHIRIIATIEREIEE, BRI,

BIRKE:

M ERR1T: 1.70%-1.81%, AAAIRKAES: 1.85%-1.89%;

3M ERRIT: 1.83%, AAAIRKRAES: 1.88%-1.92% (EBOIRKETITIE 1.88%-1.89%MIBEREE, EPOIRKRIFITE 1.90%-1.92%\IBEH) ;
6M ERRIT: 1.92%-1.94%, AAALEKRE: 1.98%-2.03% (EROIAREIITIE 2.01%-2.03% N EBEEE) ;

IM ERRIT: 1.95%-1.97% (FBLEBITE 1.97%(IBEH) , AAAKE: 1.98%-2.07% (EBRIKFITIE 2.00%-2.04% (I BEHE) ;

1Y EB%1T: 1.93%-1.97% (PO ERSAITIE 1.97% M BEH, TRKIRGF) , AAAEKE: 2.00%-2.07% (ZBHDIRARESITIE 2.01%-2.04% [ &H

B, BPOIRETTE 2.05%-2.06%(UBEEEIE) ; (Mingjia Wang)

Bff: ERR/KTT NCD —Hif{RFI=



FERSNERSTIZE (%) 1.82 1.86 1.94 1.96 1.95

SHEENESTIZE (%) 1.81 1.83 1.94 1.97 1.97
BKEXIE (BP) i 3 0 1 2
T REFRRXZHMHE:

BEEWE, RE—IFE, SEERXTSHRMSKRERBRDBINT:

BRE&E&ETEL, FEIFMEKTT, RIEATTL 2bp = 1.78%MiiE%; 1M EIEKRE), KITEEMIZE 1.86%ir, BEFAEASFFE
1.87%M3ifr; 3M EIEKE), FRAITETHIIE 1.87%, WERBRIFAEARFFE 1.88%ir; 6M Ei@Ks), £ 1.955%-1.96%XEREMZ, B
FEEH 4720 0.5bp = 1.955%ffifr; IM EIEKE, RIEREARIFFIE 1.965%MT; 1Y BIEEE), BAGLLET, KITHEREFHIE 1.96%, F

FATE 1.9675%pfir, WHEH_E1T£9 0.25bp = 1.9675%pHif,

BiRRE | 9 BRI, ERAITEEMSIE 1.75%-1.80%, AAA XIREEZEMIIE 1.78%-1.80%; WNEEZHELSFIANT, 10 BEIH,
EIRAITEERIIE 1.85%-1.865%, AAA KIRKEEEMIRIE 1.88%-1.90%; 11 BRI, ERRAITEEMRIE 1.86%-1.87%, AAA KIRKEE
BERRATE 1.88%-1.90%; 12 BEIHA, ERRAITEEMIIE 1.86%-1.875%, AAA KIRKEMBIMAITE 1.90%; BFE—EZH, SETUIIRE
BK, 1 REHR, ERRKITERMSIE 1.94%-1.95%, AAA KR TRIMEIIE 1.97%; 2-3 BEIH, ERKITERMAIE 1.945%-1.96%, AAA KX
IR E RN 1.97%-1.98%; PHF_FEIH, ERAITEEMRAE 1.96%-1.97%, AAA XIREEEMRAE 1.99%-2.00%; BEF 7-9 BE

Hi, SSMIGEER, ERRAITERMAIE 1.96%-1.9725%, AAA KIREEERIIE 2.00%-2.01%, (Henry Chen)

fff: NCD Z—{Rp3zUTaE=E

R

AAA
1.87 1.88 1.955 1.965 1.9675
(Eh)
IR (%)

AAA
1.88 1.89 1.99 2 2.01

(FFEHR)

AAA
0 0 -0.5 0 0.25
(ER)
SERWERERIER (BP)

AAA
0.5 1 -0.5 0 0

(FFERR)

B sarEms

BRERIRETHE: SHENSSTIRMETISREME O/N 196, T/N-TM BIKMEE, 3M REAEERERRD, REERE IM KW, BIkE:
O/N BEMR, RefUaIBINeEtyf, sTRTE 5.38%-5.39%; T/N HARK, SEPHIE 5.38%-5.39%, XBAAIL; 1W SLEHER, HRIE 5.41%-
5.44%, FRREELE 5.44%; 2W BNTERIR 5.43%-5.46%X 8], SHRITF 5.44%-546%; TM TRAER, IRIE 5.45%-5.50%, FRAE 5.47%-

5.50%; 3M PHIFERTE 5.35%-5.38%, &R, 6MTE 5.40%VEMEE, IM-1Y ZHLEK.
IRAEEERIEGE: SHRASSTRIWHZRNESE, RIS,
EnfFRhE: SARRETEFREMIRNER, EXMNAIT.

ISNERIRETIE: ©HIEINSETIRMETZ R O/N-TW 191, 2W HERE, TM-3M 9%, 6M{RE, IM-1Y IERKL, IBTERE
3M A, BikskE: O/N 3THBTE 5.36%-5.38%, SHEE—HE; 1TW EKIR 5.40%-5.42%, XEINMR; 2W BIAERRSE, 1R 5.42%-5.45%, L&
(AT 5.45%MHE, BERAD; 1M ESRAITF 5.45%-5.49%, SSHITE 5.46%-5.50%, TIAZIGTE 5.46%-5.47%; 3M WK 5.37%-5.38%/5.35%-
5.38%, 4% 5.37%MMHE; 6M FTKAEEE, ERHRA 4.95%-5.15%KREEX (A, WTEMIAAIRTE 5.15%r; 9M Tk 4.65%-4.95%, WrEMIAE

L 92%UBESMEE: 1Y MATRIE 4.68%-4.80%, TEBER, 35@7%. (Kiki Huang)

BRI BIFETHIGETINR T
O/N 5.38 5.39
1w 5.41 5.43

™M 5.45 5.50



3M 5.40 5.50
6M 5.30 5.40

1Y 5.10 5.30

By : RSP DM EEIRIFENTS

usD 5.41 5.47 5.37 5.10 4.80

GBP 5.00 5.20 5.17 5.01 4.95
EUR 3.63 3.78 3.69 3.46 3.28
AUD 4.41 461 4.63 4.56 4.59
YEN 0.10 0.20 0.26 0.28 0.48
CNH 0.90 1.30 1.70 1.85 2.15
HKD 3.45 3.80 4.05 4.05 4.15

3Z/ Yilun Ma, Mingjia Wang, Henry Chen, Kiki Huang



