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BE—, BHREWER SN &I (#1E17: 00) :

IIIRFIZE (%) 1.7160 1.9401 2.2365 2.4031 2.3943 2.4372

JkEkiE (BP) -9.58 -1.16 -10.85 1.10 -0.07 3.72

IBO (%) 1.8268 2.1326 2.6306 2.4255 3.3468 2.5164 2.9924 2.8300 2.9971
kg (BP) -12.21 -11.78 15.43 - 67.61 -1.12 19.34 5.70 12.95

[RFFHH] RITASEIR, NHEPBRRNMEFR, 1B 29 BLURIRBIRAIFFRET 5000 127t 7 REFFRIEERE, FiRF=A 1.8%. SH
1220 {Z7TiFRIWRIER, EILE iR 3780 {Z7T.

SHRTHEREWETIIERLE, BIAkE: BEEFRBANRIISEHIRGLRD, BERERE 2.30%MHamMas. 7d HFERMNEKRRE
2.50%, BFERSAMAIE 245-2.50%, AFHBEFRRSEE— LN, FFRERRRMRIE 2.00%-2.05%MLM32. EHmiR 3D-7D AL
REE 2.35%-2.40%, BEHEELL21D A, BRIZREEIZE 2.50%-2.55%, FRSHMRE 2.60%MHr. FEHE, miaRefisine, BRE
ETLRESBRAEHL, RREGRFFRNEREMIZEIRFIZ 1.70%38 CD1.75%-1.80%if, BEEBMAISEIFLERER. (Aaron Yang)

SHEXNREHIBEIEE: 49-45-43-43

FEhis

HETF5/:305, 1829 HE 112 REWEFRERIT, ERAR1TE917.212, 1 B 30 BESE 119 RERITHIATT, 1HRIRITEN 1234.6
1Z.

—REFELE, SA—REFR 1Y AREEREE, ERIRATIFAZIE. SHR6m. Im BIRARKERIS, ERIARIRIEEX.
BIRKRE,

M ER&TIT: 2.20%, AAAYRKES: 2.25%-2.37% (BROImTE 2.32%5%) ;

3M ERRAT: 2.30%, AAAKES: 2.35%-2.44% (EBDIHETTE 244%B5EE) ;

6M ERZIT: 2.35%-2.38%, AAAIRRKRE: 2.41%-2.52% (BRDIAREITE 2.43%. 2.45%. 2.46%-2.47%%i#) ;

OM ERRIT: 2.35%-240% (EPDERKITE 240%FERYT) , AAAKE: 2.44%-2.56% (EPOIMSTE 2.45%., 2.46%. 2.48%EHH) ;

1Y EiIT: 2.38%-240%, AAAIRKRE: 2.45%-2.58%., (Wendy Zhu)
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FERaMRSFE (%)
SHENERESFE (%) 2.20 2.30 2.38 2.40 2.40

SKEXIE (BP)

(9]
o
&
o
o

“REFRRZHE: SHSHRARK@ERIEAWE, SHIRIYTT, 1M T4 6bp £ 230%, 3M T74) 1bp =2.40%, 6M TTL

0.5bp = 2.40%, 9M T45£7 0.5bp Z 2.405%, 1y T4T4 1bp & 2.40%,

BirkE: BREERREIEE, ERKITNMIAERE 1.90%; —=REH, FEXEHRITHIES, ERKITERMIME 2.30%-2.37%, AAA
KA EENAITE 2.32%-2.38%; —FEZH, SSBWWTAIGER, ERAITERMRAE 2.39%-2.41%, AAA KK EEMALTE 2.42%-
2.44%; =ZEFIH, BEEWWTRIGTER, ERRAITEERE 2.39%-2.415%, AAA KIKREFEMIIE 2.43%-2.44%; NZ=EFIHE, K%8
MSHRIEER, ERRAITERMAE 2.40%-2.415%, AAA XK EEMIE 2.43%-2.45%; BAF—REIHE, JREWWIRGER, ERXITEEMK

£ 2.39%-2.415%, AAA IR FEERNE 2.425%-2.435%, (Qi Zhang)
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B sarEss

IBRESIRETEG: SHENSTRMEDDRMEREIYE R, BREMEIRISE, 2S R LIRS, IREHFE 3S W, BikkE:
O/N SZ#HRIE 5.33%-5.36%, FAEXEN; 1W BAINERTELE 5.40%-5.47%, IRIE 5.42%-5.47%; 2W-3W FAZEELE 5.60%; 1S LR
7£ 5.65%-5.75%, XIBIARL, Basti/MELRK; 3S. 6S BINFTKIFEHTTE 5.65%-5.70%, 6S7E 5.65%/DERKAT; 9S. 1Y AN BBIRE

5.50%-5.65%%#0 5.40%, 31&EK.
IRAEERIEGE: SHRASSTRIWHZRNESE, RIS,
RREEFRGE: SARASTEREDERAEX, EXMINAIT.

ISVESIRETE: ©AEINETRETERIMERRIYERE, 1W-2S 191, 3S RIAEPKEIRERgE, I8EPIE 3S K, BICEE:
O/N Z#2 FAEH7E 5.31%-5.34%, FEMBISCEIRINE 5.35%, BAIEELE 5.31%-5.33%; TW LEREHTE 5.41%-5.45%, IGEHTE 5.41%-
5.43%; 2W BAATERTE 5.45%-5.48%, RAHE/D; 1S LEREEIFIRA 5.55%-5.60%, PLIZE 5.55%-5.58%; 3S. 6S LEBIFE 5.54%-
5.60%% 5.45%-5.52%, 6S /MESEHRIRTE 5.60%; 9S. 1Y AN BITE 5.40%% 5.35%, HEREAR/DERIHIRIE 5.43%% 5.40%, RILER.

(Kiki Huang)

RSN HIFfETHIAETIR N

O/N 5.32 5.36
1w 5.42 >-48
™ 5.65 5.70
3M 5.70 5.75
6M 5.60 5.65

1Y 5.45 5.55



Bt : RSSO EHABRIF AN

I N I I I
UsD 5.42 5.50 5.60 5.55 5.43

GBP 5.22 5.29 5.42 5.47 5.38
EUR 3.95 4.06 411 4.03 3.76
AUD 4.29 5.04 5.14 5.19 5.13
YEN -0.12 -0.06 0.00 0.11 0.28
CNH 2.35 2.75 2.85 2.85 2.95
HKD 3.95 4.45 4.55 4.55 4.55
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X / Aaron Yang, Wendy Zhu, Qizhang, Kiki Huang, Ye Zhao

2.30~ 2.00

2.40~ 2.15

2.70~ 2.30

2.75~ 2.40

2.80~ 2.40

2.83~2.50

3.20~3.00

3.20~2.80

2.00~1.80

2.20~1.90

2.35~2.15

2,41~ 2.30

2.45~2.30

2.48~2.20

2024/01/29 ERIFFASHABRMUBNME

3.20~2.80

3.15~2.80



