-

> TR (6B20HZ6H24H) ZREmMXFHEE :
(1) EEEZIER 500 12T ;
(2) BURRFEEN 4513 {27t |, (R TFABBARFHRFEEK ( 5488 1Z27T );
(3) BEVFERZIEA 5494 {27t . BT ABRFREIHIER (3770 1Z7T )
> #FE(6A13HE6AH17H) 2HHIHER :

FERITTIME MY , Hp |, 7 REFEWEZHEHEIES 500 27T , ZIEAH
18 500 27T ; MLF $&5#E 2000 127t , ZIEFRIE 2000 {27t TR 7 KER¥E]
EEIHRHt 500 (27T,
> FRAGEHHIHFIEEL) :

£F (6 B 13 H-6 B 17 B ) SmhiaFIERER S . DROOL FZE 1T
1bp = 1.42% , DR0O07 £47 6.1bp & 1.66% , RO01 17 1.2bp & 1.47% ,
RO07 £474.9bp = 1.70%, 1 BHA CD FJ=Z 17 8.8bp = 1.95% , 3 BHA CD
F|Z 1T 6.8bp = 2.05% , 6 BHA CD F= 17 1.5bp = 2.22% , 9 HHA CD

( B&1T ) FIZ= 47 1.3bp = 2.31% , 1 &EH CD ( B&91T ) FIETIT 1.3bp =
2.38%,

FERTEREREMERZERI A 61809 {Z5T , tb EEIEM 721 {Z57%T.
Heh, RO01 Hip3cER 55315 1275 , 9 4LE 89.5% ; RO07 HiFRk3Z 5153
1275 , F85EE 8.3%.

A L3RR EREWRIEE D 13825 {27t . Lk LARL 294
{25t . B+, GCO01 HiYp3cER 11447 1Z7T , kk 83.2% , GCO07 HIYm3ZER
1807 127t , 4tk 12.7%.
>  RFR—HKHIHIRE

FEAEERITRFELRTT 7367 (27T , /HEbiE 3699 {27k , W LA (£
BER{TRNFERRTT 3837 1270 , #RNE-844 (27T ), RATHUEM SRR E
ESBrr EF. B, BiD17. 1 FFRAITHES . D18 36%. 47% ;
EB17. 6 BEFERNAITHIIRERS , £579 100%. 86%.

RFRLTHERESRSW  Kid17. 1 BERITFIEAERK |
4bp. 9bp,

EFETHESE  K1TERMOITEITFZEY K Sbp Z 23bp ; HARRFIZE
B, 1Y-3M FIZEY K 12bp = 60bp. L4k , BRiD17 1 SRS RO07 HYF)
ZT176.2bp Z 67bp fRH1T 1 FHIFERS RO01 B9FIZET1T 2.45bp E 91bp ,
“1lY CD - 1Y MLF"R)Z _£47 3bp Z-47bp,
> REFRZHBIGIRE :

R FRESEEETT , 1 FH1. AAAZR. BROTRENFRK SR
IERA , 98I T 6.5bp. 6.5bp. 5bp,

FHFFEFE  AEKRETSRIDITAIZEY K 2bp Z 9bp ; HARFIZRE .
1Y 5 1M CD B9FIZEWAE 6bp Z= 45bp ; FRFIERE , AA+ (1Y ) AA(LY)
5 AAA (1Y) FIZE E17 2bp , 9°BZ= 8bp. 21bp. W4, “1Y CD -1Y MLF”
FZET1T 1bp Z-47bp , "1Y CD-10Y EfF" FIET4T 6bp Z=-43bp,
> MBSIRE : BERAREY | EXAEETER.

popi|Nuvsy

b 10 ] L

HAKIES :  S0100522030001
BEiE 18673120168

HRFE : tanyiming@mszg.com

tHKRR

1. £REUESIT 20220611 ¥ EHA AR
EE=RE

2EFESRBUETINER : &5%5EE5 , 5B
EFRERSIEEAR?

3EEHER  FAUERBESNBERA
H ., BEEELE?

4 RENMESER 20220524  t{a SRR IRk
E

5 FZREE 20220521 -FEFAHAAY 5 457 LPR
ERIIiERE

ARBRFIEFR LA S %, BSLAERE—NRTAEHR

IESMRRE 1



EcEIESS

MINSHENG SECURITIES l‘l&fﬁﬁﬁ?ﬁ%

H R
1 TREEEXEERE 3
2 BfEERIRER 4
3 AARTRAAARGIHREER 5
4 FRAEDHHHFZEZERN 6
5 EFEREERER 8
I I = B i OO 8
5.1.1 AU AFBR R TRDIBERIER o oo sese s ssss s sss s sss s ssss s s st 8
5.1.2 AU AR B R TRUZRERER . oooooeeeeeeeeee et essse s ssse s sss s sss s sss s s s ea s sneeesen 8
5.1.3 A AR R TRUZERRER oot ssse s sss e sss e sss st 8
5.2 Bl F B T T ERER ..o ssssessesseesssssee s ssss s ss et 11
5.2.1 [NV AFBRUTZEERERES «....ovoeooeeeeeeeeee e sessessesse s ssss s sss s sss s ssa s 11
5.2.2 [l A BT B R ZEIRES ..o ssa s 11
6 RBSiRT 14
mEER 15
AARRSESREEEL S A, BESLDERE—RRAR ESWTIRE 2



SENT;

MINSHENG SECURITIES

EERAR S

1 FTRASEERXTEE
TR (6 B20H-6 H24 H) ZEEFEXTIEES :
(1) HEEZEIER 500 1273 ;

(2) BUFERSEER 4513 (27T | (RTARBAFRISFEEK (5488 27T );
(3) BENMZERRIHA 5494 (27T , BT ABRNWFRZERER (3770 125T )

1: TAREEEEXTESR (127T)

- = R= A=
8 : {Z7T 68218 652280
HEIMEIHR 100 100 100 100 100 FIHA5001Z
LG MLF/TMLFZIHA ZlHA0(Z
EREEFRHA 210
ERRIT 1200 600 &1718001Z, 1% &17140012
HFFRRAT 1652 596 181 1370 931 RIT4T311Z §%173685(Z
p— AltRIT 1652 596 1381 1370 1531 AitRI76531Z | Aihi#A1T508512
EfRAER 401 1200 #4271600.612 BEER12011Z
7T HREER 743 1667 584 1363 #95R43581Z, SEEER33131Z
AiHEER 1144 1667 584 1200 1363 ATHAER59581Z | ATHEEE451312
EkrFE P2kt 567 1116 1130 1427 1255 FHA549412
Hith YARUERIRENLE R

BRI - wind , BEIESTHRE
iE  ARATERITI ; TRZEFESARR (FMIBRA ) ZIEE0E | RIZIREEERR ; 6 B 20 BAgmiEER.

FARRZFIEFRE S S HHE, BHLRAERE—TNRITEH

IESMRRE 3



SENT;

MINSHENG SECURITIES l‘l&fﬁﬁﬁﬂi%

2 EBfEIERIRER
4-6 BIAREEETMT. EFSIHBHE. 4 BN ERRIRART
A8, 5 B, 6 BENENTIUE.

2 : PEEfEm (27T, %)

Bf: {7 45 5H 63
B0 40369

MR -176 -100 -100
T Eft R SHE R -9188 4546 1197
i MOBRE: 485 -1466 -167
i BUATERER L 1327 -4273 -16400
il BUE -1676 564 3000
FEahEit -9500 9621 14664
SRSk 30869 40490 55154
iR 2373926 2389211 2430809
BfEE 1.30% 1.69% 2.27%

SRESEEERSSAE LS, BT (BREERSEENEES, (EESEEAE)
BRRIR - wind , RAIESHRABGIN , WESHFIER (WIS mRirEEE)

5-6 AREEMHEIME =DM T.

3 : AEE#RER (127T)

FAERBiEF
E 5.16-5.20 5.23-5.27 5.30-6.2 6.13-6.17

BiniBfE
DTTTEEIRAT -100 0 -100 0 0

Wik -100 0 -100 0 0

MLF/TMLF 0 0 0 0 0

ElFEEfF 0 0 0 0 0
i BT ERR -6 -6 -932 -2325 -2325
W BURHESEER 2789 1985 2597 575 5914
Bt 128 128 337 714 714
Do G 5194 0 0 0 0
FEaait -8205 -2107 -2102 1036 -4303
HithEIE

BHCER 1101.2 1075 860 1075 645

SR L 400 400 320 400 240
BRRER -6704 -632 -922 2511 -3418

M BHRRGS. 17 AR ZIEA2 151070/, St E405. 11 AR ZIEA80127t/x, B1T6. 15HEFER, D (FAHAZ SRS, 6FEE4E)
BRI : wind , REIBSHREN , WESEFNER (NISSmREREMEER)

FARRZFIEFRE S S HHE, BHLRAERE—TNRITEH IESMRRE 4



SENT;

MINSHENG SECURITIES WE,HETE%

3 FRARTRALFGIHRERSR

FE (6 A13H-6 H17 H), RITEMEFR , Hh |, 7 REFFE RGN
HES9 500 27T , EIEBFIAE 500 {Z7T ; MLF 3R 2000 127t , EIEAE 2000
1Z7T.

TR (6 B20 HE 6 A 24 H), 7 XH:EEMEHIST 500 {Z7T.

4 : iE—AB2aFBIHER

EiTRZ) HEE() HEETFE(bp) ERE
EEETD 2022-05-30 100 210 000 7
- EEETD 20230521 100 210 000 7
EEETD 2022-06-01 100 210 000 7
EEETD 2022-06-02 100 210 000 7
trm 52062 [T wEmo 20220530 1 wo Tz T oo TR
— EEETD 20230521 100 210 000 7
EEETD 2022-06-01 100 210 000 7
EEETD 2022-06-02 100 210 000 7
"""""""""""""""" 2 A T
EEETD 2022-06-08 100 210 0.00 7
EEETD 2022-06-07 100 210 000 7
iz EEETD 2022-06-08 100 210 000 7
EEETD 2022-06-09 100 210 000 7
E@ (6.6-B.100  freromommmmee e demeaae EEETD?_UD_DEW ............. wo 20 oo LA
EEETD 2022-06-06 200 210 0.00 7
- EEETD 2022-06-07 100 210 000 7
= EEETD 2022-06-08 100 210 000 7
EEETD 2023-06-09 100 210 000 7
"""" -
EEETD 2022-06-13 100 210 0.00 7
EEETD 2022-06-14 100 210 000 7
- EEETD 2023-06-15 100 210 000
MLFERET3650 2022-06-15 2000 ZES 000 385
EEETD 2022-06-16 100 210 000 7
EEETD 2022-06-17 100 210 000 7
=@ (613-6a7) [T EEwro M20E13 wo T 2w T oo TR
EEETD 2022-06-14 100 210 000 7
- EEETD 2022-06-15 100 210 000 7
b MLFIESE26ED 2022-06-1% 2000 35 000 385
EEETD 2022-06-16 100 210 000 7
EEETD 2022-06-17 100 210 000 7
"""""""""""""""""" - s
EEETD 2022-06-20 100 210 000 7
EEETD 2022-D6-21 100 210 000 7
T (6.20-6.24) B ﬁigﬂa 2022-06-22 100 210 000 7
EEETD 2022-06-23 100 210 000 7
EEETD 2022-06-24 100 210 000 7
"""""""""""""""" 11T -

BEERR : wind , RAESTHARET

FARRZFIEFRE S S HHE, BHLRAERE—TNRITEH IESMRRE 5



EcEIESS

MINSHENG SECURITIES

EERAR S

4 FREHHIAFIERIEL)

&#E (6 B 13 H-6 A 17 B ) &RMhhiafI=ESE S : (1) DROOL FZ £
47 1bp = 1.42% , DRO07 47 6.1bp = 1.66% , R0O01 17 1.2bp = 1.47% ,
RO07 17 4.9bp £1.70% , GCO01 17 12.1bp & 1.78% , GCO07 17 6.2bp
Z 1.75%.( 2 YAl iFsRiTRIZREMAR H17 1 BRI CD R L178.8bp £1.95% ,
3 BHA CD FI==T47 6.8bp = 2.05% , 6 BHA CD F=E k17 1.5bp = 2.22% , 9
REA CD (BfH1T ) M= 4T 1.3bp = 2.31% , 1 FH CD (Rfp1T ) FIERTT
1.3bp = 2.38%.

FF (6.13-6.17 ) {R{TEIGMAA EMERL3ZEATIA 61809 {Z7T , Lk LAE
bR 721 {Z7c. H , ROO1 HIYpAZER 55315 27T , F195EE 89.5% ; R0O07 H
¥Rz 5153 127t , I AaEE 8.3%,

AR LZFRRRNEREE A9 EH 13825 {27t b LA 294 {2
5t H ,GC001 Bi8RAcER 11447 1273 5tk 83.2% ,GC007 BIp3cER 1807
1275 . Gtk 12.7%.

5 : FREHHIBFIEZNIER (BP, %)

BEZ () —e—2022-06-17 —e—2022-06-13

121

5 | 6.1 4.9
1.0 1.2

BEEEIR - wind , REIESHRRR

ARBRFIEFR LA S %, BSLAERE—NRTAEHR

IESMRRE 6



EcEIESS

MINSHENG SECURITIES LIQI_TE,HH *E%

[ 6 : SHIBOR [R&R 7 X (FAEIE ) (%) B 7:CNHHIBORE&ER 7 X (REIE) (%)

. —SHIBORFEERNE  —SHIBOR7TFERIE 60 . ——CNHHIBORIGAEERIE —— CNH HIBORTEFIEISE

26 | 50

24 |

a5 40

20 30

18 r 20

16 |

14 | 10
T T R O N~ o~ N~ N~ N~ N~ N~ N~ N~ N~ N~~~
O ~ ®© @0 6 = &N = &N M ¥ n W © M~ ©® o 6 - N - & & % N w
¢ 8 & & = T v & % 9 & o 9 S 8§ % & = T % & 5 8 3 8§ 3
— — — — — — — o N o~ o o — — — - - - — o N o o ~
o o o o o o o o o o o o o o o o o o o o o o o o o o
o o o o [=] [=] o o o o o o o o o o o o o o o o o [=] o o
o o o o o o o o o o o o o o o o [aN] [aN] [aN] [aN] o o o [aV) o o~

BEEISER - wind , REIESH5ER HESER - wind , BEIESHARE

8 : FRRTAFEMN WA ER (27T, %) 9 : FR LRZFrFABRAINEIERIZIER (1278 . %)

mRO0TFEAZE  memm ROO7TRVAZE ROOTAEEE AL (F) . GCO01REZcE  wem GCOO7RMZEE GCOOTRZZEGL ()
70000 1 91% 16,000 5 90%
1 91% 14,000
1 90% 12,000 | \ { 85%
60000 | . » 1 a0e 10000
1 89% 8,000 r 4 80%
| g9o 5000 F
50000 | 89%
1 88% 4,000 r 4 75%
1 a8% 2,000
40000 ; ; ; ; 87% 0 - ; ; ' 70%
0 < n © ~ o 2 o ° =
s 8 s 8 8 8 8 3 3 3
T d T q T o o o o o
S S 8 8 Ny g g g g g
~ ~ ~ ~ o~ o o o o o~
BRI © wind , RETHHZR FHIRIE © wind , RAESHI

FAFASESRASONSER, BEHLALRE—REREN IESMRRS 7



EcEIESS

MINSHENG SECURITIES LIQI_TE,HH *E%

5 R FERAEIRER
5.1 AU FE—RHIBIRE

5.1.1 AR ETIIRRIE

NEEBRITRWFEREERIT 7367 27T , $BYES 3699 127T , ML LR (£E
RITRNAFERALT 3837 {Z7T , #ENE-844 (Z7T ) , RITHIEM SRS T LAY
RFLFH.

PEBRE  AERDITHORITUERS  EATHS#RHENRS. BEHB17.
D17, 1T, REFTHBIKRIT 1680 {27T. 2682 {Z7T. 2376 1Z7T. 629 12
, atED BN 23%, 36%. 32%. 9% , iFEIEER B9 1583 {27T. 132112
. 712{Z7t. 831Z7T.

PHIRE AR 1 FHRFRNAITIEISBBIRS. 1M, 3M, 6M, IM,
1Y HRRARITAMES 79 563 1278, 1213 {Z7T. 997 1Z7T. 1208 {Z7T. 350712
7T, Gt 8%, 16%. 13%. 16%. 47% ; FRAESHI-43 (27T, -82
{z7t. -147 {Z7t. 1103 {Zyt. 2868 1Z7tT.

NETRNEFRE  FRERTRITHANERR .9 100% BRH1T. BT,
WREATRITRINERD B/ 94%. 73%. 92% ; HiBR75TH , 6 BHARITRINERES
786%,1 BHA. 3 BHA. 9 BHA. 1 FEAFRARITAINERS SIS 82%. 83%.
78%. 80% ; AAA RIFRERITRINERESH 88% , AA il AA+RIFERRITH
RS A7 82%. 71%.

5.1.2 FNHFRETHIZRRER

MARRERITRITHIERRE  AESEANATHNERES S, BT, BE1T
KEFIZESBITIT 1bp. 3bp = 2.38%. 2.36% , (T, KEaTH8I_LT 2bp.
4bp E 2.63%. 2.61%,

MARHRMEITRERE  AASHRNAITHRES S , 1 BEA. 6 B
HA. 9 BHA CD ( B&fn17 ) MIZEHBI_L4T 9bp. 1.5bp. 1.3bp &= 1.95%. 2.22%.
2.31% , 3 BHEA. 1 &4 CD (BfD1T ) FIRDBITIT 7bp. 1.3bp = 2.05%.
2.38%.

5.1.3 RFERETHIERER

FRARBITHIMPITRITANET X, EBITERMITRITFETIT 1bp Z=-
2bp  WEITSRDITRITRIZE 1T 4bp &= 25bp , KEITSRDITRITAE LT
Sbp Z 23bp,

7T
7T

HAPRFIZDSE , 1Y-1M FJZET17 Sbp = 63bp , 1Y-3M FE 1T 12bp =

ARBRFIEFR LA S %, BSLAERE—NRTAEHR IESMRRE 8



EcEIESS

MINSHENG SECURITIES qifﬁ,ﬁﬂ *E%

60bp , 1Y-6M FZ 47 1bp Z 30bp , 1Y-9M FZET1T 3bp Z 7bp.

k5 , 1Y CD 5 R0O07 B9FIZET47 6bp = 67bp , 1Y CD 5 R001 HFIET
17 2bp £ 91bp , “1Y CD - 1 &FH MLF” FJZE 17 3bp Z-47bp,

10 : FERTFRAFRLRITER (127T)

8,000 ST BT O T e R T — R TR —a i it
6,000
4,000
2,000

0

-2,000

-4,000

2022-02-14
2022-02-21
2022-02-28
2022-03-07
2022-03-14
2022-03-21
2022-03-28
2022-04-04
2022-04-11
2022-04-18
2022-04-25
2022-05-02
2022-05-09
2022-05-16
2022-05-23
2022-05-30
2022-06-06
2022-06-13

BRERIR - wind , BEIESTHRE
E e R A EEE—

11 : FREARFALFEREEITER (27T )

iV .3 6M mmmoM 1Y =R TR —aEait
8,000 r

6,000
4,000

2,000

-2,000

-4000 -

2022-02-28
2022-03-07
2022-03-28
2022-04-04
2022-04-25
2022-05-02
2022-05-09
2022-05-23
2022-05-30
2022-06-06

2022-02-14
2022-02-21
2022-03-14
2022-03-21
2022-04-11
2022-04-18
2022-05-16
2022-06-13

BREEIR : wind , REIESHRE. T @ EHEASEE—.

ARBRFIEFR LA S %, BSLAERE—NRTAEHR IESMRRE 9



EcEIESS

MINSHENG SECURITIES qifﬁ,ﬁﬂ *E%

12 : RFEERTT CD RITRIENE (%) 13 : KRR CD RITRLINEE (% )

Wit —kihiz — BB — KT —_— 1M ——3M 6M ——9M ——1Y

105% 95%

100% 20%

95% \ vV o \/ \/ 85%

90% 80%

85% 75%

80% 70%

75% 65%

70% 60%

65% 55%

60% T T T T T T T T T T T 1 50% | T T T T T T T T T T T 1
2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2 2
A S T I & L B b b L oA L A A % B B
8 R 8 8 8§ R 8 8 8 8 8 R RV 8§ f 8 8 8 8§ ¥ 8 8 8 § &8 =®

BREER : wind , RAIESHAZER BRI - wind , RAESHTR

E 14 : REIRTT CD RITFIZE—FER (BP, %) 15 : KRIHABR CD &17FIZ=—R3EzN (BP, %)

EETHE () =—tm—2022-06-17 —e— 2022-06-13 BEETk () —e—2022-06-17 —e—2022-06-13
25%45fr - — = 50%%> i — = = 75%55{i 25%547 - — = 50%%54i
5 ¢ 4 5.0 10 ¢ 4 34
L 8.8 -~
4 ,------F 40 1 45 - Tl -
A 723 5t -7 {29
, {1 40 -7
2+ R . 4 1.5 1.3
1t T~a s .. ___B {35
~_ Ll .- 0 24
0 —_——
ST -=--F == o B 4 30
4 | EBEEY EBfT1Y WY Rty
5 419
2+ _Lf 4 25
6.8
3 L 2.7 420
10 b 414
BRERIR - wind , REIESHRE BEERIR : wind , REIESTHRET
& . S = £ . 4= 3=
16 : X% 13FIE=—RE%ER) (BP, BP) 17 : ERBR&13FIZ—RA%=x) (BP, BP)
EER (k) —€—2022:06-17  —e—2022:06-13 Ly () —e—2022-06-17  —e—2022-06-13
) 25%45{1 - — = 50%%5{ — - —75%53Mu - 2504547 o 50%4 75U
2 r 1 80
4 40
4
1 30 0 60
2+ 4 20
2 F 4 40
41 10
0
'/ 1° 4 | 1 20
2 L 14 410
ERT1Y HETTY RETIY 6 L I
i1y i1y -1y
BEEER : wind , RAIESHARET BERIR : wind , REIESHARER

ARBRFIEFR LA S %, BSLAERE—NRTAEHR IESMRRE 10



EcEIESS

MINSHENG SECURITIES

EERAR S

18 : 1Y CD 5&XEFIZEL{TFIE (BP, BP)

B 19:1YCD 5 1Y MLF &5l (BP, %)

BEZN, () —mm2022-06-17 e 2022-06-13 1Y CD-1Y MLF 25%5fi7 - - - 50%5f
25%437 — — = 50%43i — = = 75%43{i - = = 75%50 ——[55171Y CD(FG) —@— 1Y MLF(f)
10 2.90
0.00 200 L S S —y
400 L 1Y CDEEf)-Roo7 1Y CD(EA17)-R00T 0 280
200 | P 1 130 a0 | o
-7 -2.5 2.60
300 | - - ! 100 PN e B B b  EEL
400 | / 0l [T e— T —__ ] 2.40
= BN B 5
700 L o = 2.10
20220613 20220615 20220617
FRSER : wind , REESETTE BRRIRIR - wind |, RATESHTRR
5.2 FFRZKTHIBIRE
5.2.1 R RIRER
FFE (6 13 H-6 B 17 H), R FRUaS=EE 7.
PEBE | FARMDITERNRERFIRSEAK. RinfT. BB1T. KE1T48E
FZESBIT1T Sbp. 4.8bp. 3bp E 2.34%. 2.32%. 2.43%.
PHIRE | 78 1 FHFRINEERFERA. 1M, 3M, 6M, 9M, 1Y £j
PRI EEZR 5Bl B 0.6bp. 6.2bp. 5.5bp. 5bp. 6.5bp , iXZF| 1.86%. 1.81%.
1.98%. 2.22%. 2.32%.
PERE | AF AAA ERFHENNGERFBRAR. AAA. AA+. AAFERTF
BRI EEZES B TE 6.5bp. 4.5bp. 4.5bp &= 2.32%. 2.40%. 2.53%.
5.2.2 RIS EIRER
FRARBITSRHBITERNET X, EET5R0O17T 1 FHFREFNELT
0.1bp Z-2bp , KE{TERIDIT 1 FEIFERIZE 1T 2bp = 9bp.
1Y-1M FIENRE , FRAE 50%BHRIKE, 1 FHS 1 BEFRFIETT
6bp = 45bp , 1 FHAS 3 BHAFERIZET17 0.3bp = 50bp , 1 FHS 6 REAF
ERZETT 1bp = 33bp , 1 FHIS 9 BEIFERFIZETT 2bp = 10bp,
FRFESE AA+(LY)-AAA(LY). AA(LY)-AAA(LY)FFEFIZELY E1T 2bp |,
2RXE 8bp. 21bp,
Lesh , “1Y CD - 1Y MLF” FJZT4T 1bp Z-47bp , “1Y CD - 10Y EfR" F
Z 7 6bp Z-43bp,
AARESFIEFREEENSER, BESLHERE—RERAR IERRRE 1



EcEIESS

MINSHENG SECURITIES EWERRIR S
20 : FEETT CD FIZE—E@TED) (BP, %) 21 : A[FHARR CD FIZE—F@ZER) (BP, %)
FESI (f) =——e==2022-06-17 —— 2022-06-13 BEDW () —e—2022-06-17  —e—2022-06-13
25%53f - - = 50%5>H - = = 75%5u 25%351u = = = 50%551i
0 ; ; 45 0 : . . . 34
el A EEI1Y REFEF1Y M 3M 6M oM 1Y
1 f SR 10 SN B BN R
-2 " 429
2 b 2 L
27 135 5 -7
A U SRR 14
" 430 4
4 +
50 -48 S
5 ¢ o ) 125 5.0 119
[— 5 5.5
6 L 420
7 52 65 14
BREER - wind , BREIESHRR BRERR - wind , REIESHATRR
22 : RRAFLH CD FIZE—RTED) (BP, %) 23 : £(sFI=—R%EE) (BP, BP)
BETHW, () —e—2022-06-17 —e—2022-06-13 BEEW, () ——2022-06-17 —— 2022-06-13
25%43{ - - = 50%%3 - — = 75%3%3ir 25%434 — = = 50%450z - — — 75%4501
0 T T 47 3 - .20
AAATY ABEAY - - - AATY 22
1 F === 4
- 4.5 4 42 2+ 15
2 , 410
437 I
3 15
. 1 F
R IR ey {32 10
5 ¢ 45 1 F ] 5
65 127
6 —p 0 i 10
gL — Jas EEFIY RV
-1y -FAiT1Y
BERIR : wind , RASIESHRET BESRIR : wind , BRAIESHARE
24 : HRPRFI=—E3%EE) (BP, BP) 25 : FRFIE—EER (BP, BP)
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