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R, BHREWERSTWIIMUNEIT (#1E17: 00) :

DROO1 DROO7 DRO14 DR0O21 DRIM

IR 2 (%) 1. 6587 1.7859 1.8096 1.8391 1.8870

Tk kMR (BP) -0.85 -0.28 -1.00 -0.82 -2.33
EEEEEEEE R

1BO (%) 1. 7207 2. 0381 1.8830 | 2.0500 | 2.1332 2.0500 2.3868 2.6000 2.5000 2.0890

Tk ik (BP) 0.15 15. 77 -9. 26 10. 28 16.70 @ -2.23  2.08 / / -64. 03

[AFFH7] SEFRE 20 ZTART 7 REBFEREIHRIE, FirFl=R 1.8%, Sitans¥E. BSHE 2600 Z7t 7 REGEEMEEE, 2HsLINEE

% 2580 1Z7T.

SHREmERYE. BIFRE:

BREXTEREE R, BIRYE. RBRIBRIZRIIN+5bps B3, 7RIS 1.83%-1.85%m3Z. 7 KIFFIE 1.81%m38, 7 1.83%M3Z,
MSFE 1.84%-1.85%M32. BEEFRRINME/INE LT, BIMSERIERFREA 1.88%if. RIFSEEFENE.

FRRSHARIESE, IBRIRFIER 1.80%M3, MFRSH 1.85%-1.88%mM32. IMIRERAIFFIRRRMAZE 1.75%, BFRERMRZE
1.83%, BARIHIGHEWE.

SHLRMASTEBEIEH: 48-50-51-50

FEhin

BETH5m30%, 6 86HAF 107 REWERKIT, SERATER 1372212, 6 B 7 BEE 174 RESRIHIAT, iHRIKTER 20327
1Z.

SH—RFREHRYATIEREIE, BARIBERET.
BikkE:
™M ERRIT: 1.85%, AAAIRKE: 1.82%-1.91% (EBDIKRESTE 1.87%-1.90%UEBEE) ;
3M ER&1T: 1.88%-1.89%, AAAIRKES: 1.90%-1.96% (EBOIEARIETE 1.90%-1.92%\[E5#) ;
6M EP&TT: 1.90%, AAALKE: 1.94%-2.00% (BRDIEARETE 1.95%-1.97%UEBEEE) ;
IM ERRAT: 2.01%-2.04% (BOEBRAKITIE 2.03%UESH) , AAARRE: 2.04%-2.20% (FBOHAKETE 2.05%-2.12% U EFERLT) |
1Y BEiR1T: 2.02%-2.05% (EPDERRKITE 2.04%-2.05%UEBEEE) . AAAKE: 2.05%-2.23% (EBDIERETE 2.08%-2.10%, 2.15%(\&
BEE) ; (Wendy Zhu)

Bff: ERR/KTT NCD —EifnFI=

FERBN=RSFEE (%) 2.06
SHENESFHIE (%) 1.85 1.88 1.90 2.03 2.04



SKkEXIE (BP)

“REFRRZHE: SHEHRARK@ERIFARE, BRBETT, 8EWE, 1M TT2 1bp = 1.89%Miik, 3M T47£90.5bp =
1.895%fffir, 6M 1729 1bp & 1.93%BfFiL, 9IM T7£7 0.75bp & 2.0275%ffi, 1Y 13729 0.25bp ZF 2.0525%fHi.
BirkE, 6 BEHE, ERAITERERRZE 1.62%-1.68%, AAA ABKEEEMAE 1.65%-1.70%; =FEEIH, JFIWIAEK, ERAITE
ERAZTE 1.88%-1.90%, AAA RIREEEMAIIE 1.90%-1.91%; MWEEEHA, SRNWIRREER, ERKITEEMRZE 1.92%-1.94%, AAA
KRB EZERLIZE 1.945%-1.95%; BAF—FEEIHE, SFRTWIIEER, 1 BRIHE, ERAKITEEMIE 2.00%-2.02%, AAA BKEEEMIT
£2.03%, 2-3 BEIHE, ERAITERRMIE 2.02%-2.035%, AAA REEEMIE 2.05%-2.055%; BT 4-6 HEIHE, BENATIEEK,

RARATEEMAIE 2.04%-2.055%, AAA XREEEMAE 2.07%-2.08%. (Qi Zhang)

Bff: NCD ZZRmi3Zisa=e

15544

AAA
1.89 1.895 1.93 2.0275 2.0525
(ER)
BINTEEE (%)

AAA
191 1.92 1.95 2.055 2.08

(AFER)

AAA
-1 -0.5 -1 -0.75 -0.25
(ER)
SkERITENIER (BP)

AAA

(FFEHR)

B sarEms

IBRERIFETHS: SHENSTIRETSRMEBMEIERERERIGMN, M58, BACRE: O/N R, IRME 5.39%-5.42%; BT
TN ZE5RAEES, R, R1E 5.40%-5.43%, BREEIE 5.41%-543%; 1W, 2W Bk, TSRO BIE 5.41%-5.46%F0 5.46%-5.50%, 3H%
£ 5.43%-5.46%7%0 5.48%-5.50%; 1S EERTE 5.60%-5.68%, AIRXEEME 5.62%-5.65%, SRERMEERNFIE; 3S 159, FTKIRTE 5.68%-
5.75%, BHERR; 6S. 9S 197, AR ATERE, LESLEDBNRIE 5.67%F15.85%, RS, 1Y 19, STHEHRIE 5.85%-5.90%, 7 5.90%

—_

B2,
IBREEOWEhG: SHERSSTRMMAZRNMESE, AR,
ErxFREbS: SHERSTEREMGRAER, GLmkT.

IRINERIRETIE: SBIRIINSESTIRETIZRNNE 15-3S TRDARE, BIMRE. BISRE: O/N IR, TR 5.36%-5.38%, XEIK
RAG, MIBIVIEERE; 1W. 2W RN, SEEDBIRTE 5.40%-5.43%F0 5.42%-5.47%, FRRDFITE 5.41%-5.43%(&)F0 5.47%; 1S LM
T, NHIBIRTE 5.58%-5.63%, XEARIR; 2S BINERTE 5.63%-5.67%, HHAR/D; 3S FHEEEHITHRIZM, NIRRT 5.64%-5.71%, TIRIE
5.65%-5.71%; 6S. 9S 191, SLENAMETE 5.60%-5.69%7# 5.60%-5.65%, AR/, RRATEE,; 1Y 191, SLEBIRTE 5.60%-5.70%, MIELER

E5.71%, I&EX. (Kiki Huang)

BRI BIFfETHIGETINR T
I L

O/N 5.39 5.42

1w 5.43 5.45

1M 5.60 5.70

3M 5.70 5.75

6M 5.75 5.85

1Y 5.80 5.95

By : RSP EBRIFENTS
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usb 5.40 5.58 5.65 5.65 5.65
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X/ Angi Zhang, Wendy Zhu, Qi Zhang, Kiki Huang, Yu Qiu

5.23

3.90

4.31

-0.02

2.30

3.85

5.36

3.86

4.40

0.02

2.60

4.35

5.36

3.83

4.45

0.03

2.85

4.70

5.37

3.78

4.54

0.13

2.85

4.85

541

3.73

4.71

0.30

2.85

4.95



