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BR, FEARREIERSEEIIUNEIT (Blk17: 00) :

DROO1 DR0OO7 DRO14 DR21

TR ZE (%) 1. 7975 1.8775 1.9699 1.9576
5k kg (BP) 2.29 2.20 -2.55 -2.70

RN EE R
IBO (%) 1.8625 | 2.0076 2.0218 2.06671.98452. 0753 2. 52752. 32392. 2912
Tk ik (BP) 1.86  -18.32 5.41 10.32 -7.88 —-20.49 17.87 —7.61 —45. 88

[AFFHIH] RITSHET 20 1Z7T 7 REBFEIWIRIE, PIRFIZEA 1.80%, SitanSFE. B8 20 {270 7 REFERIWEIRE, = HCIEIRK
FRE. XRE, PERITHIT 100 {Z75EREEFN 1000 1258 MLF #2(F, EARREE 1700 {25t MLF ZIHATD 120 {ZTi#EIMEEIRE, AESCILSREZE 720

{ZJTGO

SHRSEEXREWERNSS. BIAKE: BEAEXT, ERITROTUTRHRERE LR, HFRBRAEEINMNEININR+15bp ML, FRRifFER
{SRRREIERENT 1.88%-1.90%UE, 7d FRFISMTTRIIIE 1.90%, FHEMA 1.90%-1.93% M. EH75HE, 14d #HFIZETT 1.95%-2.00%558
TR

\

\

TiE, SHRESMER EFTRAEN, REIREERMIIIE 1.85%-1.88%Miir, BFIZRALIIIE 1.85%-1.86%, 7d HFIZR 1.90%M32. EEHEHE
S RISEEEIE.

SHESBEISH: 48-49-45-47

FEamhis

BETFS5/:30%, 48 19HE 183 RENFELRTT, LPRAITE 3649.512, 4 B 22 BEE 117 RERITIAT, itkIAITEN 1026
12Z.

SH—REFRLIRIATIEEEIE, BRI IBERT.
BIKkE:
1M ER84T: 1.80%, AAAILKRAET: 1.88%-1.92% (ZBOIHFILE 1.88%. 1.90%. 1.92%(IBEH) ;
3M ERRIT: 1.88%-1.90% (MNBIAITIE 1.90%MBER) , AAAIRKE: 1.91%-2.00% (EBOIBARAEIE 1.91%. 1.96%, 2.00%UBEEE) ;
6M ERRIT: 1.90%-1.93%, AAAIEKRES: 1.98%-2.06% (ZBOIHASTE 1.98%. 1.99%. 2.00%. 2.05%(IBEH) ;
OM ERR{T: 1.95%-2.02%, AAAIEKRES: 2.01%-2.20%;
1Y ERR4T: 2.00%-2.06% (EBHOERRAITIE 2.03%. 2.06%MUBEHEE) , AAALKRE: 2.06%-2.28% (BROIETE 2.07%. 2.08%. 2.09%.
2.11%., 2.13%. 2.23%{UBHEHEE) (Wendy Zhu)

Bff: ERR/KTT NCD —Hif{RFI=



FERSNERSTIZE (%) 1.86 1.88 1.97 2.02 2.07

SHEENESTIZE (%) 1.80 1.89 1.93 2.02 2.04
B¥EXIE (BP) -6 1 -4 0 -3

“REFRERZAH: SHSHRARKNERRIFHNEBFZI T, 8ERE, 1M TT£ 2bp = 1.88%, 3M TT£94bp £1.90%, 6M T
1729 2bp 2 1.95%, 9IM T7£9 1.25bp &= 2.02%, 1Y T3 1.75bp &E 2.0475%.
BikskE, 4 BRI, TEXLRMRTIES, ERKXITEEMIIE 1.55%-1.75%, AAA KIKEEEMRIE 1.70%-1.80%; 5-6 BEIHI, il
HMIGEER, ERAKITERMIZE 1.80%-1.90%, AAA RAKEIEEMIE 1.88%-1.91%; =ZFEFIH, SIRNTTIREGER, ERAITEEMR
£1.89%-1.94%, AAA KIREEZEMIIE 1.93%-1.95%; WERERHA, HENUWIRIRBAER, ERAKITEENSIE 1.92%-1.96%, AAA Kk
WRE P BIRNAZITE 1.98%-2.00%BF—Z=EZIH, RETMGEEK, 1 BEHE, ERKITERMIME 2.00%-2.02%, AAA KIKREMBIRIE
2.05%; 2-3 BEIHE, ERRKITERMIRE 2.02%-2.05%, AAA RIAKBEEMIE 2.06%HF 4 BEIHE, REHMZIERK, ERKITERRR

7£ 2.035%-2.06%, AAA KIAREFEERMIRE 2.06%-2.08%., (Qi Zhang)

Bi: NCD ZZRpl3chiaa=e

155

AAA
1.88 1.90 1.95 2.02 2.0475
(ER)
HBINTEE (%)
AAA
1.88 1.94 1.98 2.05 2.08
(FFEAR)
AAA
-2 -4 -2 -1.25 -1.75
(Eh)
SERWERERIER (BP)
AAA
3 2 -4 1 0
(FEEAR)

B sarEms

IBRESIREDTH: SABNETREDZRNERR-1W 1967, 2W-1S H9E(RE, 3S R EHKHIRE AgE, 3cieeErhiE 3S A, BNk
&: O/NFTKEPE 5.41%-5.44%, 3IGFEER 5.42%-5.44%; TW BANFKIRIE 5.48%-5.53%, BYATE 5.50%-5.53%; 2W L£7E 5.60%-
5.66%, ATIRTE 5.65%; 1S TKIRTE 5.65%-5.72%, FRRATEX[EIAN; 2S BANTEKTE 5.65%-5.75%, 1E5.75%EPD3E; 3S. 6S EkHDRIEHTE

5.70%-5.75%%0 5.68%-5.75%, 6S 7E 5.68%EBSSMAT; 9S SLAHRIE 5.75%, B/, HRES; 1Y DBEKIRIE 5.70%, SR,
BNkl S HERSSTRIWTZRENIEYE, KRR,
EnFRhin: SHERESTEFREMTBRAIER, BLHRINAT,

IBRERFEDGG: SHENSTIRETRREMEIRRIE, TW IERmNR, 2W-1S BKIgf, 2S-6S19ERE, 9S R EKEARSE RN,
RIGEHFE 3S N, BICkE: O/N FKIRA 5.35%-5.37%, IREXEA,; TW LR 5.40%-5.42%, XBEINKIE; 2W FHKIRE 5.50%-
5.52%, A%, AR, 1S LERFELE 5.58%-5.60%, BHHIRTE 5.60%-5.68%, RLA(E 5.60%MHT; 2S BINTFEREHTE 5.58%-5.66%, £
5.65%EB3%H%; 3S. 6S TRDBILE 5.62%-5.71%%0 5.68%-5.72%, IRIE 5.69%-5.70%#0 5.71%MHE; 9S. 1Y BEELEZIRIE 5.71%F

5.75%, /DEMHEASBIFE 5.78%F0 5.80%, 3i&iEK. (Kiki Huang)

IRRIMBIFfETHIGETINR T
I L

O/N 5.41 5.43

1w 5.48 5.52

1™ 5.65 5.68

3M 5.70 5.80

6M 5.75 5.80

1Y 5.75 5.90

By : TSP DM EEIRIFENTS



usb 542 5.62 5.72 573 5.74

GBP 5.23 5.36 5.52 5.45 5.25
EUR 4.00 4.15 4.20 4.12 4.10
AUD 4.36 4.45 4.65 4.70 4.63
YEN -0.03 0.04 0.10 0.14 0.20
CNH 5.05 4.65 440 3.60 3.35
HKD 3.50 3.90 4.30 4.40 4.70
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1w

2w

Tm

3m

6m

Tm
3m
6m
1y
3Y

5Y

2.10~ 1.80

2.30~ 1.80

2.40~ 2.05

2.45~ 2.05

2.50~ 2.10

2.60~ 2.20

3.20~3.00

3.20~2.90

3.50~3.00

1.60~ 1.50

1.80~ 1.50

1.90~ 1.70

1.95~ 1.70

2.00~ 1.70

2.10~ 1.85

2024/04/19 HREFMSHIRI BN TE

2.90~2.70

3.00~2.75

3.30~2.90

X/ Angi Zhang, Wendy Zhu, Qi Zhang, Kiki Huang



