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B A=mEmsNeo

&mthis

, FRNEIEE SIS T (Blk 17: 00) :

NBFIZE (%) 1.7610 1.8402 1.8513 1.9006 1.8395

Jkiktg (BP) -1.77 -0.83 -3.25 1.01 -5.97

IBO (%) 1.8302 2.0293 2.0034 1.9300 2.4426 2.0895 2.2597 3.0000

JkiktE (BP) -1.53 -2.03 2.71 -17.00 29.19 0.10 -8.25

[AFFIAIRE] RITAER, AERRITRRRMESIETRE, 5 B 14 BURERBIRAFRT 2027t 7 REAYEMRE, PinfZs
1.8%., SEHHEAE 20 {ZTEEWRIHE, 2R PRHE, SHREHEXMAEE., BEESKART. IHRIYEXERN, AaMElEER. B
ARE: BEIPFERIBEARZREIMI+5, 18 CD EMBIHTE 1.85 ik, 7D EIMFHEFIZRMIZZE 1.86%Mik, ISR CD MRNE/LSFIZEMIEER,

NS EMZELERAISE. BRL ERWRIMEARZERNEE. AFHZREERIEEKIBRIFENRT, RREIGHRFZRMEIE 1.80%5M
I, IMERFERRE 1.82%-1.83%Mir. 7D HAMEIRFIFRFETTE 1.80%-1.81%. FEHARRESHENMKIE, STWILLRARE, M2
MBARMIER, FFIZRIBRAMAZE 1.76%, # CD IR&RMAIE 1.78 ML, EMRRARRRD. EEMREIRFIRMAINEE 1.65%8Il, FRMBR7MR

Z 1.70%-1.75%pfH 14, (Aaron Yang)

SHREEBEREE: 41-41-41-41

FHhis

HETF5/:305, 58 14 HE 178 RENWEFRKTT, LfRARI1TEN 3263.11Z, 5 B 15 BEA 133 RERITKIRIT, HRIRITEN 1567.4
1Z.
SH—HRFERR 3M, 1Y INYAAREBZEIE, BASTRmEX.

BRRE:

M ER&1T: 1.75%, AAAIRKRES: 1.83%-1.88% (MBIKRESTE 1.87 % IBEH) ;

3M ERRIT: 1.88%-191% (BBDKITE 1.INNUEEERTF) , AAAKE: 1.92%-2.00% (BPRIAETE 1.95%-1.97 %W UBEEREF) ;

6M ER&T1T: 1.95%, AAALKES: 1.96%-2.09%;

OM EB&1T: 2.03%, AAAIRKE: 2.06%-2.20% (MBI 2.15%VEEVERE) ;

1Y ERR{T: 2.05%-2.08% (BB ERKITE 2.07%-2.08%UEBFE) , AAAKRE: 2.10%-2.26% (BBRHRETE 2.10%., 2.12%-2.17%

UEHEE) (Brian Zhang)



Bff: ERR/KTT NCD —&if{nFI=

FERaMRSFE (%)
SHENERESFE (%) 1.81 1.91 1.95 2.03 2.08

BEkIE (BP) b 2 A 2 0

SHEHRARKERRIEAER, BRENTT, BEWE, "M T4 1bp = 1.82%, 3M TT729 2bp £ 1.91%, 6M T34y 2bp =

1.96%, 9M T17£9 0.5bp ZE 2.065%, 1Y T17£90.25bp £ 2.0825%,

B{fsRE, 5 BREITETSARTNES, ERAITEERIE 1.75%-1.79%, AAA XIERETERTE 1.75%-1.80%; 6 BEIEA, =%
MIRSIRIRERR, ERKITEEMRIE 1.80%-1.82%, AAA KIRKEEEMIIE 1.82%-1.85%; =FEEIH, SENWIZIGER, ERAITEERR
£1.90%-1.92%, AAA KIREEZEMNIIE 1.92%-1.94%; WEERHA, HETWIRIRBIEER, ERAITERMIZME 1.95%-1.97%, AAA Rk
BEERAITE 1.97%-1.99%; BAF—FEEI, SFNEER, 1 BRI, ERXITEERRE 2.04%-2.05%, AAA XIREEERRE
2.05%-2.09%; 2-3 BRI, ERKITEEMRME 2.04%-2.07%, AAA KIEREFEERNIIE 2.09%-2.10%; BEEF 4-5 BEHE, SBENEE
B, EREAITEERIIE 2.06%-2.09%, AAA KK EERRIE 2.11%-2.12%, (Qi Zhang)

Bi: NCD ZZRmi3Zimase

| VEER | ™ | 3M | 6M | 9M } 1Y
AAA
1.82 1.91 1.96 2.065 2.0825
(ERR)
EITULEEER (%)
AAA
1.85 1.93 2.00 2.09 2.12
(AEERR)
AAA 1 2 2 -0.5 -0.25
SRR T IR (=A%)
(BP) AAA 1 3 15 2 0.5
(AEERR)

B sErEms

IBRESIRETG: SHERSSTIRETZREME O/N R, TW IS, 2W ISERE, 1S-3S Bk, 6S 19 wia, 9S-1Y 19, IRE
h7E 3S . BiRkE: O/N ERIRIE 5.35%-5.38%, XEMELRS; 1W SLETE 5.39%-5.45%, 3SRTE 5.39%-5.42%; 2W =3ki%52, IRE
5.45%-5.50%, FYAZEELE 5.45%-5.47%; 1S BINERIRIE 5.59%-5.61%, IGEXEAN; 3S THE 5.68%-5.75%, FRARREEA 5.70%; 6S.

9S VEFKRDBURIE 5.75%7F0 5.80%-5.85%, SEREK/D, RARZESE; 1Y TKREERE 5.85%, BIHBIR, RIREX.
IBEREEOAEh: S HENSESTRMHZRNEIERL, MR,
IBRESEFEDE: SHERNSTFREMREINETRITIMES70%, BE5—EENK

IBIMVESIRETES: © BB/ ETRETRRAMRRIRL, TW-1S 1915, 3S-6S IR, 9S-1Y 191, IeehE 3S i, BffkE:
O/N(1D)F1 O/N(2D)FE R BIHRTE 5.32%-5.35%F( 5.34%-5.36%, 3HLIEXAN; TW SLRTE 5.36%-5.40%, ARXEELE 5.38%-5.40%; 2W &l
NERTE 5.40%-5.45%, DESEHRIE 5.40%-545%, 1 5.40%ERD3HE; 1S LEHRIE 5.50%-5.52%, BUH7E 5.50%-5.53%, FRAITE 5.50%;

TS, TEIRTE 5.63%-5.66%, XAARMAZ; 6S. 9S LS 5.60%-5.68%F0 5.65%-5.67%, 6S BIHIRTE 5.63%-5.70%, IFEHIZR

127 5.63%-5.68%BffiT; 1Y LEIRTE 5.65%-5.67%, SEEWND, RI%EKX. (Kiki Huang)



RPN HIFfETHIAETIR NS

O/N 5.35 5.39
1w 5.40 5.42
™ 5.59 5.60
3M 5.70 5.80
6M 5.75 5.85
1Y 5.80 5.90

B: IRSbSHHEHRIFENTE

I N I I I
UsD 5.37 5.50 5.63 5.65 5.65

GBP 5.23 5.37 5.31 5.29 5.25
EUR 3.95 4.00 3.93 3.83 3.73
AUD 4.25 4.38 4.45 4.57 4.75
YEN -0.02 0.02 0.03 0.12 0.25
CNH 2.30 2.90 3.00 3.00 2.90
HKD 3.60 4.00 4.40 4.60 4.70

B sussrsssnesmn
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X / Aaron Yang, Brain Zhang, Qi Zhang, Kiki Huang, Yu Qiu

2.30™~1.90

2.30™~ 1.90

2.38~2.15

2.45~2.25

2.51~2.30

2.63~2.43

3.20~3.00

3.20~2.90

3.50~3.00

1.80~ 1.60

1.80~ 1.60

1.88™~1.80

1.95~1.90

2.01~1.95

2.13~2.08

2024/05/14 ERIFFA S HABRMUB NS

2.90~2.70

3.00~2.60

3.30~2.95



