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IIRFIZE (%) 1.8625 1.8964 1.8784 1.9557 1.9472 1.9420
Sk (BP) 1.45

IBO (%) 1.9445 2.1615 1.9677 2.1000 2.0297 2.06207 2.8041
JkEkiE (BP) 1.84 16.22 -15.27 1.13 -6.47 47.07 35.87

[AFFriit5] PESRTSEFR 1680 1270 7 REBSEMMRIE, SiFRIE 1.80%, SHEHST, SB% 50127 7 REPEWEE, 2E50

BN 1630 1Z7T.

SHRTHEEEIIERE. FEANTROTEIORE. RRFFZFINMNEIN+30bps @i, FFERERA 2.10%Z01X+30bps @i, 7 XiH
FIZR 1.90%B4H, FFRER 1.95%-2.0%K32. FRISEAERNYE, ERXTEVERIY, REMFRERAMEIEIMI +25bps Mk, 7 X#HF
SR 1.95%R, =REREMmER, BFRFRERRK 2.05%MaRH. (Yulun Ma)

SHEXNREHIBEIEE: 50-50-48-45

FEamin
HIETF 52304, 8 B 17 HE 41 REWFELTT, LIREITE 102712, 8 B 14 BE 125 REREILIAT, HEIAITE 1323.7 12,
—RFRELHE, SE—R&FRAEHRATIEEHRIE, mhizRINEELEIER,
BASEE, 1M AAAERES: 1.75%-1.82% (EROYERSITIE 1.80%BEHE) ;
3M ERR1T: 1.90%-1.96%, AAAIRRAES: 1.90%-2.04% (SFEFIREITE 2.00%BEEBIEH) ;
6M ERR1T: 2.00%-2.09%, AAAIKRRES: 2.09%-2.22% (EBOBETITIE 2.13%IBEHEE) ;
OM ERRT: 2.12%-2.15%, AAAIRKRRE: 2.18%-2.33%;

1Y ERT: 2.17%-2.22%, AAAYRRES: 2.24%-2.40% (KAFIE 2.22%TEES#) . (DongCheng Li)

Bff: EIRR/K1T NCD —HignFI=
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“RFERZLE: 5 ARRERKNERSIFAREFEIRERS, 2P 1M 7 1bp £ 1.82%, 3M EXFFFE 1.96%, 6M L172bp =

2.11%, 9M 47 0.5bp Z 2.175%, 1y 4T 0.25bp = 2.2225%,



BfcRE: =SEE, TETRAESTINGT, 8 BELERATESRIE 1.70%1.80%, AAA KIREDRAE 1.70%-1.80%; 9 BEE
RS AATRLSETE 1.80%-1.85%, AAA KIRRRSFACE 1.85%-1.88%; IUEEEIE, TETR/MRTIES, ERATESRMETE 1.93%-1.96%,
AAA KIRTSEBRIE 1.98%; BBE—SEEM, TETAOESHIEY, ERAITRATE 2.02%-2.11%, AAA KILRE/DRRATE 2.12%; 5
EoTER, SERYUTSISER, ERA(TARATE 2.15%-2.18%, AAA KIRKEEBRAIE 2.20%-2.21%; BEL/\BEH, SXEMge

SEIR, ERAITRASE 2.21%-2.23%, AAA KRS EERAIAE 2.25%., (Qi Zhang)

fft: NCD —{RpazUizss
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AAA
1.82 1.96 2.11 2.175 2.2225
(Eh)
IR (%)
AAA
1.86 1.99 2.12 2.20 2.25
(IFERR)
AAA -1 0 2 0.5 -0.25
SR EERIER (Eh)
(BP) AAA ) 0 1 1 1
(IFERR)
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IBRESRIFEDG: SHENESIRETIDRNMEERISE, MRERE 3SA. BAEFE: O/N BAE 5.37%-5.39%, TW LEIRTE 5.38%-
5.48%, TELE 5.43%-5.46% X3z, 2W IRERIE 5.49%-5.50%, 1S SLEIRIE 5.60%-5.65%, XEPHALRS. 3S SLEIRIE 5.68%-5.70%, B

>, 6S SEEIRTE 5.75%, 1Y DESLEIAETE 5.75%-5.80%, 6S-1Y @iHES, KHAREAIILS:K,
IEREEOEHE: SHERNESEWHHRNESE, R,
IBREEFRDG: SHENESFEEMHRRABER, BLMIET.

BIrERIRETIR: SHIBINESIRETIDRNMERINIE RN, MARRESE 3S N, BKE: O/N LEIRTE 5.28%-5.33%, XBWHKAZ.
TW SLEIRTE 5.35%-5.40%, FZEFE 5.38%-5.40%X BRI, 2W EEIRTE 5.44%-5.45%, VESEEIRE 5.50%, AR, 1S LEIRE
5.50%, SEEIRTE 5.60%-5.62%, FEAZEZE, 3S SLHEHRIE 5.65%-5.70%, SEHIRTE 5.69%-5.70%, FERKIZ, 6S SLEIRTE 5.75%-5.80%, 9S L

FIR1E 5.80%, 6S-9S GhHSEST, 1Y SLEIRHE 5.85%, VESEEIRTE 5.88%, IR, (Baixiao Ren)

IRRSNHIRETEIASE TR IS

O/N 5.37 5.39
1w 5.43 5.47
™ 5.58 5.65
3M 5.70 5.75
6M 5.75 5.80
1Y 5.75 5.85

B: RIS RIS HABRIFEN S

I I I I I
uUsD 5.46 5.54 5.70 5.81 5.85

GBP 5.06 5.14 5.47 5.71 5.79
EUR 3.75 3.79 3.98 3.95 4.02
AUD 4.32 4.35 4.40 4.51 4.72
YEN -0.11 -0.07 0.01 -0.02 -0.01
CNH 3.25 3.35 2.85 2.85 2.85
HKD 3.80 4.55 4.95 4.95 5.15
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1w 1.75~ 1.55
2w 2.0~ 1.55
1m 2.00~ 1.80
3m 2.40~ 2.05
6m 2.45~2.15
1y 2.65~2.35

1.50~0.30

1.50~ 0.3

1.80~1.70

2.05~1.90

2.10~1.90

2.25~ 2.0
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Tm
3m
6m
1y
3y 3.50~2.85

SY 4.20~3.55

3.20~2.80

4.00~3.30

X /Yilun Ma, DongCheng Li, Qi Zhang, Baixiao Ren, Ye Zhao



