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DR0OO1 DROO7 DRO14 DR0O21 DR1M DR2M DR4M DR1Y

TR 2 (%) 1.7499 1.7688 2.1093 2.0702 2.0000 1.9613 2.0683
Tk 1 (BP) -2.31 -7.31 -12.08 -1.15 0.43 L 0.83
IBO(%) 1.8002 | 1.8658 | 2.0759 2.1063  2.0392  2.0500 2.2410 2.2500 2.2613  2.3500

15k 2 (BP) -3.81 -3.77 -4.46 -14.37 -1.43 -3.18 3.17 - - 1.47
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A H BT AR FEAN A
FAFE B RATER 2 mb Y, BRI R AF BT 4 S E AN 10bp BLE AT 1.85% L, 7 REAMRALLATE 1.85% i, BEZEW 471, 14d WIPRRAT 2.15%
BT, SHEARRBT SR A E—22 5 H B RIE FAT . BJE BSR4 S 1T, AW EREE, MR E 1.70%-1.75% X 1], 7 RKIFF| A7 5
AT 1.80% T, B5ZETT4 14 RNAL A 2.15% M. FEITrhA, BERMFFEesems, BOSMEIRFETFER, MRS S 1.75 i, PEFEu4e 14 R
7 2.10% [T

IR RS IE LI mIA ST, BEMAMEEAKR, BREALE 1.70%-1.75%X 6, FKIRESHRLEE, ZEHEREERSHERE RS, B
TR AR AR AE 2 1.70%

AHERPIG S HTEEEE: 47-46-45-48; (Lucas Yuan)
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A H—RAF R AR TAEH I & HER— RS — .
BARKRE
1M EBAT: 1.95%-1.96%, AAA AT : 2.00%-2.08% (/NA) AAA KIRFETE 2.01%550, Ay AAA UK I 7E 2.00-2.08% 2 8] £ 4E)
3M EIEAT: 1.90%-1.92% (KATEIZTE 1.92% 54550 0F) , AAA R . 1.93%-2.00% (I KIRFTTE 1.94% 5515
6M [EB1T: 1.80%-1.90%, AAA AT : 1.94%-2.08% (CKINFEE 1.94%-1.95%%50H, AT AAA IR P AE 1.96%-2.00%.2 [ 156 5542)
OM EAT: 1.80%-1.92%, AAA JARTE: 1.94%-2.03% (CAN5HIKINFHTE 1.94%-1.95% 52 FE 50 1)
1Y EAT: 1.80%-1.94% CKATEBTE 1.93% 545D , AAA BUKFE: 1.90%-2.00% (AAA IR FGTE 1.99%-2.00% [A]45 54E) ; (Eric Qian)
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e H W SRR (%)

SHENBERZE (%) 1.96 1.92 1.90 1.92 1.93
HRERIE (BP) -7 -3 -5 -2 -2
AT AL 5 T 1M :

A A i A8 #E ik, Kom sl TR, B falms, Hd am B H&ITE 2.00, BHFEH T4T 2bp; 3M B H&WAE 1.925, BIEH T
1T 1bp; 6M [E Bz H &K TE 1.935, 3WEH FATZ) 1bp; M [E i H U AE 1.93, #HEH T47 2bp; 1Y B H&WTE 1.935bp, HHEH N4T 0.5bp. 1Y 5
9M #HZ 0.5bp, 9M 5 6M A Z£-0.5bp, 6M 5 3M HHZ 1bp, 3M Fl 1M FHZ-7.5bp. 1Y-1M HHZEF] % H-6.5bp; 1Y-3M HIZEF]ZE A 1bp.

10 I E R A A R WORTE 1.835 (L&, BT —32 5 HA /MR AT 5 H 8 RafiiREOy TER 2], 4 HBA—JSiG% — k. 5 HAFH
TR AT G E K YRS, IR R G R, AR RIS TREUGFEE R SMIE . (Alex Hou)
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BAEESFETS: S HENETRETIRE TR RS, BH 1w 54, 2w B RS, 1M &L R E RS, THEEEIM . B
kB : AR — AR S PERES, 10 2 5T RER, SR EAE 4.31%-4.33%; AW 1W FR2E2, DEEH 1W 1R 4.40%-4.42%,
WX EINAZH; 2W TR 2, T30 4.40%-4.50% 5 58 X 18], A& ZE R IM D &SR T 4.43%-4.52% X 8], 5244 T4 S5 R, T
TAALT 4.43%-4.50%; 3M AUHTE 4.55%-4.56%/4.48%-4.49%, AL /D 6M-1Y AZHETH % -

A H 8 N AR SE TR T3 2W T3 088 - BEAE 4.55%-4.56%, 3M 4 B ASAE 4.60%-4.70% X (1], HAWIFRAZHE D .

BAKEEMTS: 4 HEENRAT RIS T A2 s A M ks, O/N £ 4.32% M58 4 HIE N ARIRSE T I i sh M iy, S8l

%o
RAETARTY: S HENECFRTSHEONER, BT,

WANEERETH: £ HEAN LTI TR sh Ry ss, #BH iw-2w B8, 3M ML EREHT, AS FEAE 3M . BAkkE: o/N %
FBAE 4.33%-4.35%, PEBHTHAL LR 4.37%, FoREETED: BH Aw-2wW (45 Rb, SERERRRE, 1w ) 4.45%-4.52%, 5F% 4.50%, 2W FLEE
H 4.50% 3211 22 4.52%-4.53%, HAC FEEAE 4.52%; 1M SEELECHTAHA ks, s M@ R, BASAL T 4.52%-4.53% 5 3M f& 6M BE4M S HRHEREE T
B, 3M #5855 H 4.53%-4.55%, 6M Rl N5 K1E 4.48%-4.53%, SLHEIMENL; 1Y XULLE 4.55%-4.60%/4.52%-4.55%, 24 /b . (Kiki Huang)
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O/N 4.31 4.34
1w 4.35 4.40
1M 4.45 4.50
3M 4.48 4.55
6M 453 4.60
1y 4.55 4.65
BEAM & b2 PR AR A5 0 4%
_-----
GBP 453 4.55 4.55 4.55 4.56
EUR 2.45 2.50 2.45 2.40 2.38
AUD 4.11 4.12 4.13 4.09 4.07
YEN 0.20 0.26 0.35 0.49 0.63
CNH 1.65 1.85 2.00 2.00 2.15
HKD 3.35 3.70 3.70 3.85 3.95

¢/ Lucas Yuan, Eric Qian, Alex Hou, Kiki Huang
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