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DR0OO1 DROO7 DRO14 DR0O21 DR1M DR4M DR6M

TR 2 (%) 1.2717 1.4392 1.5842 1.648 1.6268 1.6967

Tk L 1 (BP) -0.14 -0.31 10.48 0.51 0.66 0.93

1BO001 IBO007 | 1BO0O14 |BO021  [IBO1M 1BO2M 1BO3M 1BO4AM IBO6M IBO1Y
1BO(%) 1.3179 1.4464  1.5922  1.6263 1.6015 1.6205 1.6627 1.95 1.8313 2.0064
15k 2 (BP) -0.16 -1.78 16.07 -4.08 2.04 -3.64 -2.75 28.29

[ AT HEAEY R E AT S EIAT AT 883 1470 7 KIFAW [FIIGHEAE, #AERIZR T 1.40%; #E1T 1000 1270 AR T 14 K10 [ e #0E
4H 1186 {2t [ I EIHA .
A H S e e HIst, Bk 2 W EER.

HEKATE AT, AERIB R 0 AT 1.45%-1.48%[X [H], 7 RIARMACTE 1.49%-1.51% M. BS4EET 471, 14d FIRIZR S 1.63%-
1.65%, 18d FIHK KA 1.65%-1.70%, 1M R G HTE 1.63%-1.64%. B J5 T & UPRILSL, H & MAZFIZ/NE 147, BRRIIAF R S mAC 1.48%-
1.50%.

T R G AL SR A . S8l 2 ST, BRAITRIZR AT 1.30%-1.40%, FRRATAF R & ACAE 1.48%-1.50% X [A], 7 REAMLLATE 1.53%-1.56% /T
ISR, BRAR T e A AEF IR 2 1.30%-1.33% X [A], $HA7 5 1.44%-1.45%00 B, 55 4 04k 517 B 20U .
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—RAFEER 3M b, HARHAIRE N TAEH B . S HAF BRI R N7, KRIG%E k. BikkRE:
IM EBAT: 1.55%-1.61%; AAA R I FIARE GO AT: 1.55%-1.65% (AAA KINKRFGTE 1.62% 5575, A AAA K B AT 7E 1.64%-1.65% |5 SE4E 3 &
B S
3M [EB4T: 1.58%-1.63%; AAA UK AAREGIEAM1T: 1.58%-1.66% (ARSI AT AT AAA KIRFATIE 1.62%55i, HAth AAA R 177
1.62%-1.66%%+ 4 21| 5 5L 551 )
6M EAT: 1.60%-1.635% C(1E % KATIE 1.63%-1.635% [ SLEE BT ELSHH ) 5 AAA IR FAEE RN T: 1.63%-1.69% (LR AN ITIE 1.64% K
Wi, AN AAA SR TR AE 1.63%-1.69% 2 18] 75 3R K HO
OM EAT: 1.63%-1.65% C([EK KATIE 1.645%-1.65% 2 [H] S LB EEFH) ; AAA IR AEHEE SN AT: 1.65%-1.71% (AAA IR FEITAE 1.66%-
1.675% B 5535
1Y FAT: 1.64%-1.66% ([E K KATIE 1.65%-1.66%55 4 F B Z0H)  AAA BUR AR L SR 4T: 1.65%-1.72% (AEAL SR ATAE 1.67% 5500, HoAh
AAA A TR ATTE 1.68%-1.72% 2 B 55 ;
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ASHAMBREFER (%) 1.61 1.63 1.635 1.65 1.66
HKERIE (BP) -1 - +0.5 +1 -
TRAFEAT S5

4 H D Zh A RLS BRI R TIT. Ho 1M B Ui 7E 1.615%, % E—73 % H T47 0.5bp; 3M [E 42 KTE 1.6075% 1T 38, BIEH 47

1bp; 6M [EBSATE 1.625%, i F—732 5 H T47 1.5bp; OM KATWAE/E 1.645%, # F—28 5 H F47 1.25bp; 1Y AR HI AT LE 1.64%, BWHEH T47
1.75bp. 1Y 5 9M #HZ-0.5bp, HHEHFLFE 0.5bp; OM 5 6M AHZE 2bp, HHEHHTE 0.25bp; 6M 5 3M A% 1.75bp, HiHEHULA 0.5bp; 3M 1 1M #H
#£-0.75bp, WHEHHIPE 0.5bp. 1Y-1M HIZEFI 2N 2.5bp, FHEHAE % 1.25bp; 1Y-3M HhZFI %N 3.25bp, HHEH A 0.75bp.

W RS R /MERZ LS, TEEGRANT 1.842%, BIEH AT 0.6bp. 1Y BAn il F-AMZAE 1.6575%, HA& NATICT 1.64%MiT. £ RK—%
FEHLRR 3M 4, AR Y N TAEH 2. A HAF R R REFE AT, SSHAED KH, KATHE 1.65%550 . W R ORE H A AT AR il LU iRl
Ja AR AT T 86 MBCR AN A FERRR B, Rk 20t AR RS AT E Sy 53 77 7 AR R RIS o
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AAA
1.615 1.6075 1.625 1.645 1.64
CIEBE
XA E (%)
AAA
1.625 1.6125 1.64 1.655 1.665
(AR B
AAA
-0.5 -1 -1.5 -1.25 -1.75
CEBO
EEH KR shxiE (BP)
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0 -1.75 -1 -1.5 -0.5
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BAXSHRMETH: S HENEORMET SR EITE ON-3M WiiTis, HERKHIRFERE D, MR ELHAE 3IM N BACRE: O/N AL T 3.64%-
3.67%, “FEIER: IW BT KRR 3.65%-3.70%, ML PEXIEANRAS: B H 2W FFATRALT 3.71%-3.75%, ACHRAE 3.71%;: 1M Fr A4 3.70%-
3.82%, WriETIHLE 3.70%-3.82% 35 1% : 2M T3 7RI 3.72%-3.80%, 5 2M THKAE 3.72%; 3M LA 47 T 3.72%-3.78%, 3R 3.72%-3.81%%¢ % [X.
B, TIHTE 3.72%-3.78% % ; HAREKIMRT RE D, THRIFIK.

/%\Eliﬁljﬁlﬁ’éﬁﬁ%ﬁ?iﬁiﬁﬁﬁﬁlﬁlﬁiy 1W HAPR T 38 % 7E 3.90% M1, 1M BRI S £E 3.99%, 3M WIFR AT 3.96% it . T KWIR /71, 6M
PR #53 SE A 3.85%

BARESEIWTS: S RENIRAT BT RED, ZHREK.
4 H BT AFERSE T mI I T 37 A% Fe A2

SRICHF BT 4 HEIA R ITF T S8R .

BSrEESHFETH: 5 HESMRAT R LR i st ON-1M ¥HT L, 3M 3945, eM UL ARt fwbs, TIHEHAE 1Y W. BARKRE: O/N
ToRTE 3.64%-3.68%, FERUATE 3.67%-3.68%: 1W 4l TRk 3.71%-3.72%, HERNIHMACIE 3.72% T : 2w 7K 3.85%-3.90% KT, 1 =]
TIHTE 3.85% F M7 38 %; 1M LAEHK 3.87%-3.90%, TIHEH AT RIXEA; 3M BT RKIR 3.81%-3.90%, 13T 3.82%-3.85%4#; 6M Fr AL
T 3.80%-3.81%, A[HMNAS; 1Y XULTE 3.80%-3.90%/3.70%-3.90% T, &7 470 AL AE 3.90%.

BN TIvE TSR TR A%

O/N 3.64 3.67

1w 3.65 3.70

iM 3.70 3.75

3M 3.75 3.80

6M 3.70 3.75

1y 3.70 3.75

A5 T A IR A AN 4

GBP 3.95 4.04 4.06 4.00 3.95

EUR 1.93 2.06 2.19 2.20 2.23

AUD 3.52 3.76 3.88 3.98 4.19

YEN 0.20 0.42 0.61 0.72 0.87

CNH 1.15 1.55 1.65 1.65 1.75

HKD 2.65 3.15 3.05 2.95 2.95
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