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B AxmEmRNCD
1%

A—, BRmEEER ST IMRN &L T |

DR0OO1 DR0OO7 DR0O14 DR0O21 DR1IM DR2M DROM

AR Z (%) 1.2274 1. 8253 1. 9285 2.0093 2. 3667
Tk ERTE (BP) -3. 28 -9.92 -2.65 -4.5 7 4. 27
1. 231 1. 816 1. 878 2. 299 2. 469 2.578 2.732
Shibor (%)

- —6 . 5 4.9 0.4 0.3 0.4 0.3 0.7
SKEXIE (BP)

[AFF3A] FUTASEIR, NEPRITARRRNESERE, SHT 70 (27T 7 REBERMERIE, PirflZR 2.00%, SHEHF¥E. $HE 336012757

REAFEMZIER, =B LB 3290 27T,

SHESFSEENR, ERATERORE. RRIFFEIMGIL, HFEIMY+20bps, SR +30bps 2 1.80%Fit; 7 FKIFFZRIINE 2.05%FE
H, EESA 2.12%% 2.20%80H ; 14 RBFRINEIL, 78S 2.40%R1E; 21 XE 1M BHR/D>, XSS, FRASEEESTEN, RERREIR
Mg LR, FFERIN +20bps Z= 1.70%RE; 7 KIFFEEH 1.95%F 2.05%8H. 14 XZE 1M B>, RREE,
SHEXRNREHIGEIEE: 45-48-49-46
FEmin

BETF 55304, 3 86HE 156 RRWERKTT, SSfRETE 1232912, 3 B 7 BEE 216 REREKIRT, iHRIATER 2472.81Z,

SH—REFRR M RN, ERFHRYATIEEZER, & 1M SRR MMIMNLRSIRAISER. BACRE, M ERIAE 2.15%, AAA K
£ 2.40%-2.50%; 3M ERAITIHE 245%-2.50%, MBIKITE 2.50%UEFERIAEFTR, FAIEH, AAA BIREIEE 2.50%-2.62%, BRI
2.55%-2.62 %I BIRBRIFERFEEH,; 6M KITERNATE 2.58%-2.60%, AAA IKERATE 2.58%-2.72%, ERSIRIREIITIE 2.70%-2.72% I BTG KIR, 12
RIS, IM KITEBGTE 2.68%, KITE 2.68%(EBREZABRT RIS, AAA MKEEIE 2.65%-2.76%; 1Y KITERGAIE 2.72%-2.77%, MBIRRHH

RBINE 277T%UERFXRKIE, EaIEH, AAABKEIRE 2.72%-2.83%, (Yilun Ma)



fff: EIBR/ATT NCD —iginFI=e
I N I N

FERBRNMESFIE (%)

SHANESTHE (%) 2.15 2.50 2.60 2.69 2.77

SKEXIE (BP) -25 0 0 -1 -1

" RIFRRXZHE: BRI EERE MMTES, IM-1Y HRBAILER, BRI EERRAEI—32% H T 2bp £hA, ERESHRARZIN G FRRRI—
RBBEARFFE,

BirskE: BREIEE, TELEARENRT, ERAITHIIE 1.80%-2.02%, AAA XIFRREMAITE 1.80%-2.00%, —Z=EFIHI, FELEIRTEI
BS, H4 BRI, ERRKITREITE 2.46%-2.48%, AAA KIREIMAITE 2.50%-2.53%; 5-6 BRI, ERRAITARAIIE 2.48%-2.51%, AAA XIKRERAZ
£ 2.52%-2.56%, =Z=EZIH, FELENRTEVIIES, ERAITHRRE 2.60%-2.62%, AAA XIRFEMIITE 2.625%-2.66%, TIZ=EEIH, =3EEUHE
HERIRSS, H 10 BEHE, ERKITHRRE 2.64%-2.66%, AAA KIEKE/DERRE 2.70%-2.72%; 11-12 BEHE, ERRAITHRRZE 2.67%-2.68%,
AAA KR DB RAETE 2.70%-2.72%, BBF—ZFEEHE, BARER, TEXLENFRTEVINES, ERKITHE 2.745%-2.76%, AAA KIFKEMKZ

£ 2.77%-2.78%., (Honghe Meng)

ff: NCD —{RpkasUizs=

AAA
2.48 2.50 2.61 2.675 2.755
(EhR)
B (%) " o4
2.52 2.64 2.72 2.78
(FFERR)
AAA
1 0 1 -1.5 15
(ER)
SERIESENIE (BP)
AAA
1 0 -1 3 1
(FEERR)

B smmaEms

IRAEEIRED: SHEREZESHZRMERA RS, RR-1W BRMER, Z2TE, PRERYEHEER, e&EHE O/N-1W EBHER, 2W HRED
BEZ, PRERMRZEE. BAKE: O/N miFZREIIRIE 4.59%-4.65%, RAZEHTE 4.60%-4.65%; 1W THIAERRIE 4.72%-4.78%, XEHNEMIZ;
2W THIFERS> SEAITE 4.80%-4.85%, FLASIE 4.82%; 1S THi/BSIAURIE 4.95%., 2S i/ BSZAHRTE 5.05%. 3S mig/ESTEHR 5.15%-5.18%, RiHE
[[iER%; 6S-1Y TiaXUARINEE, LR,

IBREEEETHE: SHEAESRWHZRMNEER RS, SRS,

BREEFEDE: SHENEZESFEMRELRE, SHERMHENAT IMTE4.95%. 2M 7£ 5.10%F1 3M 7£ 5.20%; BXITEM AT 6M £
5.23%. 9M 7E 5.29%%0 1Y 7E 5.35%.

IBIMERIRETIH: SHENESTHITRAINMERBARKRE, RESERE O/N-2W 5SHAIR, 3S HARGEo M, HitHRREERER, BifkE: O/NH

IHSLERIRAE 4.58%-4.64%, FRAZERTE 4.62%-4.64%; 1W TiaLRIRE 4.68%-4.77%, BRARIE 4.74%-4.75%; 2W T353R0 ERE 4.75%-4.82%, B3

7|

£ 4.79%-4.82%; 1S MiASLEIRTE 4.92%-5.00%, RRARAEZE,; 2S Mg/ 8L IRE 5.15%-5.20%, BEFTH3IT,; 3S miASLEIRIE 5.15%-5.30%, ZPoAAE

7£ 5.25%; 6S MipLEIRME 5.36%-5.40%, EETS; 9S HiAURINTFEER, 1Y MiHLEE 5.40%-5.52%, ZiKiER, (Allen Huang)



IRASMDIFEHIASETIN RS

O/N 4.59 4.64
W 4.70 4.75
™ 4.90 4.95
3M 5.10 5.20
6M 5.35 5.40
1Y 5.45 5.55

By : MR HBRIFENE

I R R T N T

GBP 4.09 4.17 4.47 4.57 4.67
EUR 2.58 2.73 3.19 3.44 3.60
AUD 3.62 3.61 3.94 4.07 4.22
YEN -0.07 -0.05 0.01 -0.10 -0.24
CNH 1.85 2.35 2.70 2.80 2.80
HKD 2.15 2.85 3.65 4.00 4.65

B sussrrssnssrn

2023/03/06 =FhghiH e HABRIBHE 2023/03/06 E£FMHHSHIFRNAMNE
ECEECEETE T T
2.55 ~ 2.35 18~16 495 ~ 4.7 465 ~ L-10
2w 2.85 ~26 1.85~ 1.65 2w 5.05 ~ 4.8 475 ~ L-10
1m 2.95 ~ 2.65 2.5~2.15 1m 515~ 4.9 4.85 ~ L-10
3m 273 ~26 2.56 ~ 2.35 3m 5.25 ~ 5.05 L+10 ~ L-15
6m 2.92 ~2.75 272 ~24 6m 545 ~ 5.1 L+0 ~ L-15

1y 3.01 ~ 2.85 2.8 ~ 2.6 1y 575~54 L+20 ~ L-10



2023/03/06 JE{RTFA S HABRIN DS 2023/03/06 IERIFMEE S HIRWIBM S

Tm 3.95 ~ 3.65 3.55 ~ 275 1w / /

3m 41 ~38 3.75 ~ 3.15 2W / /

6m 44 ~ 425 415~ 34 Tm 59~ 5.65 555 ~5.35
1y 46 ~43 42 ~ 3.6 3m 6.05 ~ 5.85 5.75 ~ 545

1/2Y / / 6m 6.25 ~ 6.05 595~ 575

X / Yilun Ma, Honghe Meng, Allen Huang, Zhanglan Yang
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