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3A 208, Te&mgEH-F~ETe44& %5, % H DRO0T £470.03bp £ 1.321%, DROO7 T 47 0. 62bp

2 1.421%,
2 HB/:% Ba—35%B3%E5:bp
ROO1 1.396 20.08
RO07 1477 -0.82
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RIFAEMIRAE Sreny 1321 003
DRO07 1.421 2062
ShiborfB® 1319 20.20
Shibor1W 1417 -0.60
Shibor2W 1523 3.40
_ Shibor1M 1514 -0.40
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RTRNLFEFIE  pe—ry 1522 20.60
Shibor:6M 1.534 -0.40
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FROOT 1420 21.00
EEERFIZ=E FROO7 1.490 0.00
FRO14 1550 21.00
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B % 260005 44 % % L 47 0. 40bp £ 1.8265%, 10 F#A E FF 1% 75 8 % 250220 44 % % F 47 0. 15bp
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HAPR ERE XA (BEF20:00):%  EEIEE:bp
1Y 260001 1.2400 0.00
3Y 260004 1.3425 0.25
5Y 260003 1.5475 0.00
7Y 250025 1.6800 0.00
10Y 260005 1.8265 0.40
30Y 2500006 2.3010 -0.10
1Y 260201 1.4700 0.00
3Y 09250207 1.5900 -0.25
5Y 250218 1.6950 -0.50
7Y 230205 1.7980 -0.20
10Y 250220 1.9765 -0.15
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4.20 14.00
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S8 (%) Bai—32%H%ER (bp)

EE 3.04 9.00

iAE 3.75 11.00

10 HAER =R BAF 3.97 18.00
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2 5.00 15.00
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38 EEnE LI 0 % 05/01/28 8.6 2028-5-1 -8.8 83
LNGFOR 3 %
31 P 25 2027-4-13 196 155
04/13/27
29 BEs PDD 0 10/01/24 23 2024-10-1 490 54
LNGFOR 4 ¥
21 50 2028-1-16 19.2 7.2
TR 01/16/28
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21 BREm 01724124 22 2024-1-24 -399 -13.4
SRS 124/
10 LNGFOR 3.85
2.0 40 2032-1-13 15.2 -16.3
TEReRE 01/13/32
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17 P 85 2029-9-16 17.0 -16.3
09/16/29
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25 08/14/24
FEREEmEE GRWALL 4 %4
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