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HiE N BTk 2013 2014 2015 2016 2017 2018 2019 2020 1H21 2021 1H22

ITEHRT 15.00% 14.90% 13.44% 11.88% 11.40% 10.18%  9.88%  9.23%  943%  872%  9.08%
BiRsRiT 16.67% 15.26% 13.26% 11.25% 10.22%  9.14%  843%  849%  860%  826%  8.74%
wRAIRTT 19.00% 18.03% 16.63% 13.64% 12.00% 10.51% 9.67% 9.56% 992%  987% 10.77%

hESRTT 12.71%
MR AR 1T 6.02%  6.12%  562%  54%  547%  521%  5.06% [HNOB2RN
TERIT 19.30% 1820% 16.72%  14.13% 12.76% 11.98% 11.33% 11.25% 11.16% 11.17%  11.05%

HERT 17.68%  1433%  11.76%  9.12%  7.46% 7.18% 5.83% 5.63% 5.47% 5.99% | 6.45%
HERT 2149% 1856% 1560% 12.20%  949%  860%  832%  865%  9.02%  9.07%  9.37%
M ERTT 20.71% 18.44%  16.60% 14.92% 13.80% 12.26% 10.31%  942%  946%  9.88% 11.06%
FIERTT 2127% 1757% 16.38% 1341% 10.14%  8.16%  6.43%  7.31%  731%  7.33% = 7.54%
RERTT 14.14% 1274%  1256% 13.05% 11.95% 1000%  8.14%  7.79%  7.93%  862%  10.04%
FARIT 20.63% 18.04% 16.26% 13.12% 11.87% 1028%  9.96% 1041%  9.96% 10.01%  10.59%
FRBAT 1554% 1394% 1324% 11.67%  833%  600%  510%  547%  449%  513% [HNGISAR
HLEIRTT 25.76%  2255%  19.96% 17.61% 1547% 12.96% 1020%  9.12%  871%  8.62%  8.60%
BRI 1296% 1020%  912%  871%  862%  8.60%
=R 1392%  12.89% 12.49% 1143% 1040%  842%  740%  688%  656% @ 7.31%
LEReT 1355% 10.38% [N1040W| 10.32% 87%  771%  7.80%  697%  453%  471% [NNSISM
STFAERTT 2759% 2557% 21.08% 14.35% 14.04% 1377% 11.77% 10.70% 1158% 11.38% 12.48%
BERT 2026% 17.40% © 11.46%  9.32%  874%  846%  7.33%  770%  751%  811%  8.10%
TIRRTT 21.17% 1880% 1552% 14.40% 1550% 16.92% 1569% 15.14% 15.14% 1592%  16.55%
MR 19.30% 16.61% 1350% 10.66% 10.70%  8.49%  744%  753%  766%  8.04%  7.80%

KibeRT 9.12% PBBORY 7.18% 676%  685%  6.77%  780%  803%  B836%  8.63%
FRABTRTT 15.31% 1326% | 11.06% 9.18%  7.81%  635% 594%  683%  664% 7.17%  8.08%
ERFT 1533% 1322% 1231%  8.77%  7.88%  7.99%  820%  672%  7.04% | 7.28%

#MRT  1219% 1065k [NNESORN  787%  739%  724%  541% 562  594%  586% [[NSI6ORN
BEHRT 2031% 3015% 2547% 21.60% 17.20% 14.88% 1333% 13.38% 14.13% 1365% 14.21%
FBMRIT 1837%  1642% 1495% 11756 10.65%  9.03%  7.44%  630%  596%  5.11% [NGIO0RN
AMIERTT 514.75%  32.66% 29.21% 23.95% 22.15% 1856% 16.28% 16.96% 17.29% 16.87%  17.69%
FRRT 1258% 11.04% | 1067% 872% 873%  766%  619%  554%  490%  5.09%

EiRT 23.32% 21.08% 22.25% 19.55% 14.85% 10.76%  942%  9.78%  990%  9.51%
PARET 17.10%  16.52% 14.30% 10.74% 10.68%  9.61%  947%  10.40% 10.84%
ERET 1848% 18.92% 19.52% 17.31% 14.34% 12.01% 10.88%  9.75%  9.99%
BRET 17.10% 16.52% 14.30% 10.74% 10.68%  9.61%  9.47%  10.40% 10.84%

E&R1T 1545% 14.82% [W1064K| 778% 874%  710%  598%  583%  567%  530% [NEE0RN
THRT 3200% 27.70% 27.92% 26.32% 2521% 2371% 2087% 18.78% 1844% 17.99%  19.04%
BREFT 63.94% 63.66%- 55.32% 55.17% 46.80% 39.16% 33.83% 33.64%  31.09%
IBAsRTT 57.95%  54.21% 49.00% 47.36%  4353%  3964% 34.03% 31.35%  30.91%
ERRT 4802% 4346% 3558% 28.03% 2531% 2315% 22.88% 20.83% 2091% 19.87%  18.54%
HRAELT 31.64% 30.10% 2494% 19.70% 1895% 10.03% 1857%  18.73%

AR T PR

2022 %10 A 23 |1 AT Ak B IR B 7



4R AE F

A& S #liE b FRE RE T

2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 1H22

IH%RT 8% 8% 8% 8% 7% 6% 6% 6% 5% 5% 5% 5.2%
BigRT 9% 9% 9 9 8 6% 6% 5% 5% 5% 5% 5.3%
RN ERTT 11t 10% 9 9 8 7% 6% 6t 5% 5% 6% 6.3%
FERT 0% 0% 0% 0% Ok Ok Ok 0% 0% 0% o% [NGGH
HRfESR 1T O% 0% 0% 0% 0% 2 2 3% 3% 3% 3% 2.9%
ZEET 11% 11% 11% 10% 9 7% 6% 6% 6% 6% 6% 6.2%
ABERTT 11% 11% 10% 8% 6% 5% 4% 4% 4% 3% 4% 39%
BERRT 11% 11% 10% 9 7% 6% 5% 5% 5% 5% 5% 5.4%
MR 7% 8% 8% 7% 6% 5% 5% 5% 5% 5% 5% 5.88%
PERTT 11% 12% 11% 9% 8% % 6% 5% 4% 4% 4% 4.56%
B4R 8t 6% 7% 6% 6% 5% &% 5% 4% 4% 5% 5.77%
FKREBFT 11% 10% 10% 9 8% 6% 6% 6% 6% 6% 6% 5.94%
TRRT 11% 10% 7% 7% 6% 6% 4% 4% 3% 3% 3% 3.5%
H£EHRIT 13% 14% 13% 11% 11% 9% 9% 8t &% 6% 5% 5.1%
HERTT 13 11% 10% 7% 5% 6% 8 7t 6t 7% 8% 8.0k
=R eT 6% 0% 7% 6% 5% 5% 5% 5% 4% 4% 4% 4.1%
BB 8% 6% 6% 4% 4% 3% 3% 3% 3% 3% 2% 2.5%
SITRTT 17% 15% 15% 12% 9% 6% 6% &% &% 6% 6% 6.7%
BERERT 8t 0% 7% 5% 4% 3% 3 3t 3t 3% 4% 3.8%
TIEERTT 12% 10% 8% 7% 6% 5% 5% 7t 6t 6% 7% 7.3%
HUMERTT 114 9% 10% 8% 5% 4% 4% 3% 3% 3% 3% 3.4%
KR 3% 3% 3% 3% 3% 2 2 3% 3% 3% 4% 4.0%
AERRTT 6% 6% 6% 6% 5% 3% 3% 2% 24 3% 4% 4.1%
ERBRIT 10% 9% 8% 6% 5% 5% 4% 4% 4% 4% 4% 3.7%
AR 7t 7% 6% 5% 3% 2 2 2 2 2% 2% 2.4%
BERRT 10% 11% 12% 12% 10% 7% 6% 6% 6% 6% 6% 7.0%
FBMERTT 11% 9% 8t 6t 5% 4% 3% 3% 3% 3 3% 2.8%
FHIERTT 15% 13% 171% 12% 11% 10% % 8% 8% 8% 8% 8.3%
ARRIT 5% 6% &% 5% 4% 4% 4% 4% 3% 3% 3% 3.1%
EI R 5% 5% 5% 5% 5% 6% 6% 5% 5% 5% 5% 5.0%
PRET 11% 10% 9% 9% 7% 6% 5% 5% 5% 5% 6% 5.9%
ARE T 7% 7% 7% 7% 7% 7% 7% 7% 6% 5% 4% 4.7%
BRET 16% 17% 15% 12% 10% 7% 5% 5% 5% 5% 5% 4.8%
Z2ERT 10% 12% 10% 9t 5% 4% 4% 3% 3% 3% 4% 3.7%
EHRIT 20% 18% 17% 13% 13% 13% 12% 12% 11% 10% 11% 11.4%
HRBRT 30% 33% 35% 39% 34% 31% 28% 24% 21% 19% 19% -
JIBRERIT 40% 31% 34% 31% 28% 25% 24% 24% 22% 19% 18%
BERRT 22% 25% 24% 21% 19% 14% 14% 13% 14% 13% 13% 12.5%
KRAEST 0% 0% 0% 0% 0% 16% 14% 13% 11% 11% 11% 11.5%
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Ak6RE
IR 2013 2014 2015 2016 2017 2018 2019 2020 1H21 2021 1H22
IHERT 1.82% 2.17% 3.20% 3.91% 417% 5.08% 4.47% 3.80% 3.65% 3.42% 3.18%
BRRTT 2.66% 3.35% 5.15% 5.27% 5.69% 6.30% 5.63% 5.48% A56%  3.79% 3.13%
AR TT 2.86% 3.52% 5.03% 5.82% 5.50% 5.74% 4.69% 4.65% 4.09%  3.92% 3.06%
FERTRH 3.17% 3.57% 2.71%
FERTT 2.04% 2.64% 3.58% 3.93% 4.19% 3.55% 3.35% 335% 2.93% 2.25%
HRAEERAT 2.13% 2.23% 2.40% 3.55% 1.69% 159%  1.30% 0.93%
TBRIT 411% 4.45% 4.22%  3.86% 3.50%
BRI 1.78% 2.67% 459% 6.38% 6.53% 6.64% 6.09% 3.55% 3.08%  2.06% 1.624%
HERTT 3.99% 487% 6.54% 6.27% 5.98% 4.13% 401% 2.92% 2.27%
SR 1.34% 3.55% 3.79% 3.34% 2.74% 258% 157% 0.63%
FERTT 1.56% 2.28% 2.49% 3.76% 5.20% 7.34% 6.09% 3.38% 3.13%  3.06% 2.39%
RERTT 1.79% 2.63% 3.76% 3.18% 3.70% 4.04% 4.31% 341% 3.15%  1.87% 2.55%
FEXRT 147% 2.22% 2.95% 4.38% 4.61% 6.06% 467% 4.34% 465%  3.30% 2.67%
FRRIT 2.08% 1.59% 2.13% 3.10% 3.81% 6.75% 3.32% 3.37% 236% 0.78% 0.57%
HEERIT 5.59% 554%  5.14% 4.39%
HERAT
JERBRT
FERT 3.46% 4.76% 4.82% 4.42% 5.18% 4.17% 1.70% 0.77% 1.01%  1.08% 0.82%
SIARTT 1.48% 2.23% 3.63% 3.31% 3.10% 4.23% 307%  2.44% 1.54%
BREHRT
TIRERT 0.96% 0.44% 0.54%
BUMRTT 1.46% 1.96% 0.83% 2.51% 2.41% 6.06% 3.28% 3.17% 3.25%  2.24% 2.04%
KIbRAT
ARERRTT 1.67% 1.51% 4.65% 8.23% 6.35% 3.44% 281%  1.60% 1.18%
ERBT
REARTT
EBRT 1.20% 0.96% 1.66% 2.19% 8.81% 8.28%
FRMERTT 3.57%
FMRTT 457% 4.33% 3.29%  2.20% 1.57%
ARRT
B RTT
PRETT 0.51% 0.61%
BRET 1.25% 0.94% 1.26% 2.78% 4.85% 167%  1.42% 1.59%
BRET 2.47%
EKERT
EHRT
HRRIT
STERRTT
HHRTT
KRBT

BHFIR: TR P RIEFK
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H 047%, LBTEGATER T RILEIF, T34 PB % 050X, 6 X/ 4 R Lk, dkigi ko) h KB4k
A7 (+0.91%) , dRfE4RAT (2.38%) BB BEF S TFALBA T, BROATFHRIEH 212%, F3 PB
A 049X, 9 RARAAKRBATRNFF LA, L4 8 AAMRHY Tk, BHRAT (483%) REEEFH
FRABEAAT, RBAT B H 1.34%, T3y PB A 071X, 17 2 AR+ A 3R Lk, SR AdFx
447 (+0.87%) « HMRAT (+0.72%) « FMBAT (#5.70%) , TREATHRERL T%;, REFFH
& % 3.11%, 34 PIB 3 0.67X 10 R ANIE3Y T ok, 308 200 098 P R 47 (1.46%) 3% £ 4847 (-1.87%)+
wRHAT (1.92%) .

AR BAATHRINEBLT, WATARZ. ERFEXE, BAFL—NA-FHEA 2.73%, 3P opbk
BATIE—ANA TA 10%; AT — /A -F398khe H 5.10%, AFTAMBE T TR S, WAFHE—
AR -FHekig A 3.00%, HINBAT (+5.65%) A R— LEKMHAT, REATL— MR FHekid A 4.33%,
FRBAT (115%) RILFAF, KRBT, FLRAT. BHFRITHIGHA 5%,

AR5 REBR LA ABRATA 10 2 H R Lok, ka5 AT 69 4 RAk4RAT (+4.33%) « FEHE
A7 (#3.52%) . K K4RAT (#3.30%) . TH4RAT (#3.05%) ; BH H4T (-1.63%) hgws & T L4
iTo AHRREM £ %50 A RMBAT (120.53%) , RAK AIBH AT (8.18%)

2022 10 F 23 B
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@ ¥4 iE A

B & 10. A BRARAT AR — AL
BT D AT FH G (%) 4447134 PIB EEAEK (M) PAERATIRE (%)
B A  %ER XA LA B LR xR LR % LA AR LA KLER
i AT (168)  (0.10)  (158) 059 061 (0.01) 21 4 17 241)  (1.84)  (0.27)
AT (047)  (136) 119 050 050  (0.00) 0 0 0 (0.00) (0.81) 081
WA AT (212)  (078)  (133) 049 051 (0.01) 3 0 3 (326)  (3.16)  (0.10)
AT (1.34) 042 (145 071 072 (0.01) 10 3 7 (196)  (117)  (0.79)
R 4T (311) 162 (473) 067  0.70 (0.02) 8 1 7 297) 205 (502

AR . T 1R HRAE AR

BAA N ARRTEBREAR (BHAT)

A& N2 ARBATHEIRR (BREAT)

10 4

5

0 7 T - T | T
5%1!!&4‘1’ R AT TEGST  LHMT

15 4

ol
W
&
i
=

% WK%
5 1 A5 1% x B ES # 4 EIS %
L3 k3 k3 ki3 # k3 k3 ki3 #
10 A 25 4 AT iT i iT it iT i it it
-15 4 -35 4
-20 4 -a5 1
| u AR ERY% widk—4 R X% - E AR Yo | m AR ERE% widk—AHRiEE% ES R 3
T AR T IE P IRIEHR HAH AR TR P RIEHR
A& 13 ARBATER AR GRAIT) BA& 14 ABRBATER AR (KRBT
50 -
30 -
a0
50 | 20
20 10 A
] ST e AT AT T
0 -+ -10 4
o | T ¥oowm & & £ £ K & X F
201k o+ k£ W 5 4 kK £k #
20 4d KR OF o ¥ & K & ¥ = L ¥ kK K F A T 20 # g # s '3 I3 H i 3 3
F oM oM F B wmon & om oA & & #F oM & & & 30 1 i K . i i K i ;
I L T B B B A AR o & O A L £ fr
g0 T AT AT AT A AT AT A AT AT A AT AT A T T -40 1
.50 4 -50 -
[ whmmEn sdk —AARHREY W ELRE%
| A% sk AR EiERE% A EAEKRY
T AT T FRIEH T AR T FIRIEH
2022 10 /| 23 H SR AT Ak B AR EE 12



@ 4R IEHR

A& 15.A%. HREAAER BN £

A% HAZ
AT BH | AAKE% | BACNY) | AAKEY% | AHR B H % (%)

R 4R AT 5.54 0.91 4.10 2.49 35.15

¥ 4% 4R AT 4.62 -1.28 2.89 2.24 59.70

Rk 4R AT 2.86 0.35 2.19 4.33 30.86

L7 44T 4.35 0.23 3.37 3.05 28.94

o A% 4R AT 4.10 -2.38 3.65 -0.99 12.46

F K 4R AT 6.79 -0.59 3.45 2.15 97.03

K A 42 4T 3.36 -1.75 211 1.75 59.01

B BAT 2.92 -1.68 2.62 -0.69 11.41

X8 4R AT 4.59 -0.43 3.76 1.97 21.96

R HAT 3.57 -1.92 2.34 0.39 52.58

Fr B 4R AT 3.33 -1.77 2.54 -0.36 31.14

3 W BAT 29.58 -4.83 27.34 -1.63 8.18

W H 4R 4T 3.07 0.33 2.40 3.52 27.74

#R W 4R AT 2.40 -2.04 1.09 -0.83 120.53

X K 4R AT 2.82 0.00 1.99 3.30 41.99
HARI: T P RAEK
2022410 f 23 | HAT AL A 3R 5 F 13




4R AE F

A& 16. A BRAT — P kB8

i A AR % #—H % 41 24
LA 8AT e A% A FRE ERE HxHk A FHRHR EKB MR AR
I#4k47| -023 1.61 0.58 -0.46 3.09 0.19 -0.22 10.51 -1.23
RA4ir| -035 1.49 0.46 0.00 3.55 0.65 4.37 15.10 3.36
FTEEF| -097 0.87 -0.16 0.33 3.88 0.98 7.66 18.40 6.65
#Hi&BAT| -054 1.29 0.27 -0.54 3.01 0.11 -0.43 10.31 -1.44
R4 48T | -5.83 -3.99 -5.02 -7.08 -3.53 -6.43 -13.56 -2.83 -14.57
EHAT| -022 1.62 0.59 0.22 3.77 0.87 7.54 18.28 6.53
X K4gAT 0.00 1.84 3.16 -1.40 2.15 5.13 -9.38 1.36 12.58
¥ 15 44T 2.63 4.47 5.79 3.08 6.64 9.62 8.16 18.89 30.12
KA 447 0.88 2.72 4.04 -4.20 -0.65 2.33 -7.36 3.38 14.60
WASAT | -014 1.69 3.02 -1.54 2.01 4.99 -13.01 -2.27 8.95
BEHAT| -764 -5.80 -4.48 -11.07 -7.52 -4.54 -33.42 -22.68 -11.46
HBBAT| -034 1.50 2.82 -4.50 -0.95 2.03 -15.14 -4.41 6.82
b ¥ 44T 0.49 2.32 1.66 -0.24 3.31 1.28 -0.27 10.46 -0.27
X447 | -0.84 1.00 2.32 -4.12 -0.57 2.41 -8.75 1.98 13.21
44T -2.62 -0.78 0.54 -8.20 -4.65 -1.67 -28.78 -18.04 -6.82
S REBAT 0.99 2.83 4.15 -0.97 2.58 5.56 -3.20 7.53 18.76
TR4RAT|  -0.40 1.43 0.77 1.09 4.64 2.61 35.04 4578 35.05
LSBT 1.37 3.20 2.54 0.68 4.23 2.20 -11.42 -0.68 -11.42
wRBAT 1.96 3.80 -0.09 2.54 6.09 5.22 0.92 11.65 -394
¥ ARIT| -162 0.22 -0.44 -1.80 1.75 -0.29 20.43 31.17 20.43
PREAT 3.01 4.85 0.96 -1.97 1.58 0.72 -15.12 -4.38 -19.97
#5447 2.51 4.35 3.68 -0.81 2.74 0.71 -22.47 -11.73 -22.47
THR4EAT| -4.88 -3.04 -3.71 -5.03 -1.48 -3.51 -20.41 -9.67 -20.41
MM EAT | -2.88 -1.04 -1.70 -2.88 0.68 -1.36 10.55 21.29 10.55
F 5 8AT 0.00 1.84 1.17 0.00 3.55 1.52 -17.63 -6.90 -17.63
2447 | -0.25 1.59 0.93 -4.74 -1.19 -3.22 -20.10 -9.36 -20.10
FRBAT 1.69 3.53 -0.36 0.67 4.22 3.36 -19.80 -9.07 -24.66
F&447| 098 2.81 2.15 -3.27 0.28 -1.75 -22.97 -12.23 -22.96
B R8T 150 3.33 2.67 -2.02 1.53 -0.51 -17.19 -6.45 -17.19
* WAt 151 3.35 2.68 0.90 4.45 242 -9.70 1.03 -9.70
¥ 44T 0.00 1.84 -2.05 -1.81 1.75 0.88 -16.02 -5.28 -20.87
R IR 4RAT 0.18 2.02 1.36 -1.63 1.92 -0.11 -12.29 -1.55 -12.29
BARBAT | -422 -2.38 -3.04 -3.87 -0.31 -2.35 35.73 46.47 35.73
F R BAT 1.04 2.87 221 -2.71 0.85 -1.19 -19.24 -850 -19.23
R AT 5.70 7.53 6.87 4.14 7.69 5.65 19.23 29.96 19.23
¥ HARAT 251 4.35 0.46 7.94 11.49 10.63 27.00 37.74 22.15
B 8A47 0.94 2.78 212 -2.37 1.18 -0.86 -19.21 -8.47 -19.20
TP AT 4.90 6.73 2.84 2.04 5.59 4.73 22.13 32.87 17.28
A RAT 121 3.05 -0.84 -0.34 3.21 2.35 6.75 17.49 1.90
KEBAT 0.43 2.27 -1.62 -3.71 -0.16 -1.02 -0.21 10.52 -5.07
A REAT 0.77 2.61 -1.28 -0.57 2.98 2.12 10.49 21.23 5.64
WFHAT| -031 1.53 -2.36 -4.60 -1.05 -191 -41.72 -30.99 -46.58
HHAT : T 4R FHRAE R
2022410 A4 23 B BRAT Ak B AR & T 14



@ F

4R I K

TEMIE L

RATBAK
B R AT — B AT AT AR @ SR E, A ARSI R R @ KGR, AT AT

THRELIET 4R EEW, DETHAED 0CABATE. RAAFTHRERRKT RETY
10012 7t,, #) &% 2.00%, & 29012t @ W24, A8 24749 % 190124,

A& AT, AT A

20,000 A~

15,000 -

10,000 -

5,000 -

.1

.
[V

sungansanyzlletskl) AAA, || — | |
AV UVUV UV V V

(5,000)
(10,000) -
2 g & 2 NG Ny A & N &
[\ § o & [N [\ $ S & S
o I & o & v o ¥ gV P
D 0> 2> v Vv Vv v v v v
5 Hok TP L S PoARGE  FA: ALA

HAFRM . T 1R, FRAE R

SRAT 18] W A

AR a5 7D 49 A KP4 LR g BAT, Fasoh & akigus X F 7D, Ak A7 7 SHIBOR fa &
) &4 1.23%, % LA LS 10bp. SHIBOR7 X 4| % % 1.68%, %% L J E4F 9bp,

W Y o, ARk B BARAT IR A7 X = A £ e A £ RO01 4 1.35%, 4% bR Bk 12bp. — 849
R E A 04T FAL A, B L TH0.08 FLT; AT P =0 7 XA % RO07 %4 1.68%, 4 L
L3k 6bp, AL EFA 265 FILA, B LA L EBEA 010 FLA.

Ak R R 37 X = 2 A & DRO01 4 1.24%, 4% bR k#k 11bp. A EAH R 47 Xy 7 XA &
DR007 # 1.67%, %< L5 k3 20bp.

BWRRA, KR FATEC G BAF FEOMEARF, MAR T L RIMSIE FFEE KGRI, AR
10 A An £EA A T BUR T AL R Wi, A 403089 A ah 5T T B 20 A8 K3 Ao 4RAT & Bk LA 948 %,
T 3 6 IR TR AR E A

2022 10 F 23 B
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@ ¥4 iE A

A& 18. A8 {24 £AA

SHIBOR (¥ TX #) £ (7D-0IN)
B 1 A7 LA #®ER XA LA £y ¥V LA #®ER
#] 2% 1.23 1.13 0.10 1.68 1.59 0.09 0.45 0.46 (0.01)
RiwX=H R001 R007 #] £ (7D-1D)
WA A EA  ®RER A ER RER AR A RER
) 2% 1.35 1.23 0.12 1.68 1.61 0.06 0.33 0.39 (0.06)
AXE (F10) 3047 30.55 (0.08) 2.65 2.75 (0.10)
BHEIMRIPX D DR001 DR007 #] £ (7D-1D)
# A &A kR #EA AA A REA AR LA  RLA
F) &% 1.24 1.13 0.11 1.67 1.48 0.20 0.44 0.34 0.09
B E & FRO001 FROO7 #] £ (7D-1D)
B 1 A LA #ER A LA ®ER ¥V LA B®ER
#] 2% 1.32 1.20 0.12 1.67 1.60 0.07 0.35 0.40 (0.05)
FAIRM . T 7E P ARAEFK
& 4% 19.SHIBOR fg&. 7 XA H/H] £ Bk 20. R XE@MBR. 7 X5 /5 £
% %
25 4 5.0
. i
2.0 A V 4.0
15 WW\\F/ ‘n/ 3.0 ( R
10 1 20 MWVV\/%M
0s 4 » W\r—/
0.0 . . . ,
& A ® i 2 & i & g 0.0
i & o 0§ ﬂ”b # 3 g VQ 5 o g » "7 > o &
(051 § .19'3‘ S ,‘9'0' wéo' Wéﬂ' & o » ,\9’95 5 o $ & p q}s? q,yd“ $ & ’é‘,}.@ .\p"}”
| SHIBORMMLA £ (TD-O/N)  ——SHIBOR O/N SHIBOR 7D | A1 AU £ ROO7-R00T)  ——RO01 ROO7

HAFRM . T 1R, FHRAE R

& 2. AREIMBAIF DB BAE. T XA RIF) £

HAH R T A, T ARIER

%

3.0
25
[ )
A
2.0 V"
|
15 L/
1.0
0.5
0.0
© ® 3 i > o o >
9,@ 9,» ,@w 9,’,» /&w g;o” p«» & }Q:v
(05)g s g g g N g hid S
B 5 L 5 A LS » A
| 3 AR 37 A B BB A Z(DROO7-DRO0T)  ——DR001 DROO7 |

Bi2 amziRi. TXARH £

%

3.5 1
3.0

2.5 A

A

0.5 A

1.0

0.0

hd
(0.5) &
,‘(B

g

A

)
O &
o 2

5
L

)

4
»

& &
B £

> o) $ >
550,": Qf‘v S i

»
& &
B e

| = % 5% £ R £ (FROOT-FRO0T)

FROO1 FROO7 |

AR T4, T ARIESR

FHA R

AR T A, AR

RIEE LB Z AT IO, KB ZFHEAEE LR &0 247, BRAFESEMA FEERE
It 2bp. R AT R A MEA] R4 BB LIt bpe NG oG, B RAT R R NEE LR Bt Sbp, 3K
BAT £ FF 6bp, R BF A 0 A B IR 5 3R ¥ B+ 8bp.

2022 10 F 23 B
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@ 4% iEH

Bk 23. AR EFHEANETHFHL (450 %)

B & W =

RERR AR LM m®¥ AR LtA  ®E¥ AR B %%
AN 1.62 1.60 0.02 1.77 1.76 0.01 2.25 2.20 0.05
B 1.65 1.65 0.00 1.80 1.80 0.00 2.25 2.25 0.00
R ENE(H = K) 1.58 153 0.05 1.74 1.68 0.06 2.30 2.25 0.05
F s ab(H = R) 1.61 1.53 0.08 1.76 1.68 0.08 2.30 2.25 0.05
RENE(R = R) 1.54 148 0.06 1.69 1.63 0.06 2.15 2.10 0.05
F bR = R) 1.56 148 0.08 1.71 1.63 0.08 2.15 2.10 0.05
AR T, A

2022 510 A 23 AT AL A& T 17



@ ¥4 iE A

ik % iH 0L
BAEE

A4k AT ek K5t 15054 124, 2\ A 1348312 7t, 2akFA 1571 1L, 3 LAY 299217
R FEATIAE % L 8 B m 2599 127, 1k A8 29 S5 LA ¥ 5591 1L 4, ZAT B9 m)s 8| 4 2
H¥ghe, 2R H BT R, FRAASRAA R

INEEH R HAT B W o £ 5% P BB RAT KWE LA BT R AR kA8 AT 5TT 1L, AAT%
B LR 38 dm 2466 1250 R BTy BURME B & 8k A 47 2 g L Ib, Hoor BUR B A 47 18431250, &
TR LA A 641 12T, A akME ZAT 21501270, AT 8 LR 3 123110 0. A J8 3o 77 BUR 1% 5
KAT65 R, & L % KA4T 28 R,

AR EAT BRSO HFA A R ALAE, LkAh 37%, BEMFATE LA 18%. AR F6 L&
ZEM FkAE BakfF A M AR Lik¥n, ABS A 21063810 L, & LA 52010,
FHABS Rt T M 50212 L. RSB FET LA R THRARA TRLEE, FaF LA 71410,

B & 24. KRB HF T B AL

- 47 (L) A (L) SBE (Li)

2B 9AXLA ¥ AR 9AXKLA ¥ AR 9AXLA ¥
s 150539 124553 25985 134828 78923 5590.5 1571.1 45630  (2992.0)
% 2640.0 4157 (1475.7)  2550.0 1334.0 1216.0 90.0 27817 (2691.7)
o 77 Bt 1843.0 1202.1 640.9 7873 659.8 1275 1055.7 542.4 5134
R b 7 3 5576.9 31113 24656 5004.5 32524 1752.1 572.4 (141.1) 7135
Ltk 27495 1518.4 1231.1 1581.1 498.1 1083.0 1168.4 1020.3 148.1
NGE 369.4 2805 88.9 963.0 383.5 579.5 (5937)  (1030)  (490.7)
¥z 507.3 466.9 404 613.1 282.7 330.4 (105.8) 184.2 (289.9)
5 7% 896.2 1017.2 (121.0) 1137.8 12746 (136.8)  (2416)  (257.4) 15.9
K= EAHER 208.2 280.1 18.1 638.2 179 520.3 (339.9) 162.2 (502.2)
T 4k 4k 15.8 101.1 (85.3) 0.0 0.0 0.0 15.8 101.1 (85.3)
*E 157.6 362.0 (204.4) 208.0 89.4 118.6 (50.4) 272.7 (323.0)

HAFRM . T 1R, FHRAE R

20224107238 AT AL A 3R BT 18



@ F

4R I K

Bk 25. KRR T HRATEM (4 L)

15.8

507.3
369.4 2640.0

2749.5 1843.0

H

7y B Pl A s fikfin Nl PR e TS LHES e THE- e

HAFR T 1R, F HRAE IR

i H A &

59 ARk, AR R R EATRAE A TAT, M £ A AR A B 4K s AT R
FEM, 43 TN, A RIS A P AT, ST T AR, ARERZLH
LTI KA 0 Y

Wb AR ZEAR 1 FAKARA 1.77%, K LR TH 1bp. 10 FHEBEEH 273%, KEFRIAK
B 3bp. 10Y-1Y HFRA) £ £ 5t 4bp; B 74 1 SR04 £ 1.89%, #-F L3, 10 Sk £ % 2.88%,
%% E A L5+ 2bp, 10Y-1Y HAre#) £ 5+ 2bp,

KAk R @, T AT RIS AAAH S B Bl £ 2.06%, AP LR 3H£HY 251%, RE
A F B dbp; b 42 24 AAA 530 2] M 35 % ) 2.08%, -7 £ 3 54 2.55%, £ b T K Thp.

Bk % Jrd, AAA SR a3| E E 1 AR A 1.59%, & L& L5+ 10bp; 3AA A 1.719%, % LA
S 5bp; 6 AR H 1.89%, % b)F Lt 1bp; 1 5HA 2.03%, 4 L2 ES3bp. 9 A1 AR LA E
Ak E R K, P IMBRGFLAELIHKE R ETRERE, BELERE IMBAREE
aE R R TAT, AR IMBRG R LEL TS kS,

2022 10 F 23 B
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@ ¥4 iE A

A& 26. KA A RABRA (R4 %)

R 1Y 5Y 10Y 10Y-1Y #) £

B i AR 9AK #IAKR AB 9AK HIAKR AB 9AK HIAKR AB 9AK HIAK
& 1% 1.77 1.79 (0.01) 2.49 2.49 0.00 273 2.70 0.03 0.96 0.91 0.04
i 1.89 1.89 0.00 2.60 2.57 0.02 2.88 2.86 0.02 0.99 097 0.02
B ¥ 3y ERAA £ Y A £ 3Y

I AR 9AK ®9IAKR ABM 9AK MOIAKR AB 9AK MOIAR ABM 9AK HIAK

izl By AMA+ 206 206 (0.00) 251 255  (004) 029 028 0.01 002 006  (0.04)
izl By AMA 208 209 (0.00) 255 262 (007) 031 030 0.01 006 013  (0.07)

HR’ 1™ 3M 6M 1Y
B 18 AR 9AKXK BRIAK XA IAK RIAK XA 9AK BIAK £AA 9AK HKIAXK
[6) b 77 3 159 149 0.10 179 174 0.05 189  1.88 0.01 203 200 0.03

AR . T 1R HRAE IR

A& 21. Bfg 2| 403 & 1Y, 10Y A /4] £ A& 28. B AT 2 Bk & 1Y, 10Y A R/A] £

45 6
4.0
5
35
3.0 4
25
3
2.0
1.5 2
1.0
1
0.5
0.0 T T 0 T T T T T T T T T ]
QS -3 S G o A o ) N o N © > N ] ] \ o] Q A Q Q N o ) o > N
& @’ﬂr 5\9 N” &h Q‘on' &h ,\:\?’ ahfb 0%9 'w"’n' &h 6\9 \,fb é’” @5" 6\5) \95\: Q'V\ &5& &,\ ‘\',‘? &:\, o ‘\,}W 0’”\ 6\9 \951'
IR A A S Ot AL Y M- AN A N A & F 9 T & S & & A D D A o
I P P P SR R R R R R A P M P
| EAMEHE (10Y-1Y) —— £ B4 5 s 1 A B B S S R0 | B TR £ (10Y-1Y) e o 4 1 74 500K 38 811 45 F 4 B 4 2R & 104
B Y 2 22 . P R E B . I £
RARIR: T A P RIEHK RAFIR: TR P IRIEFK

A& 2. FafREaRas. EAAE (AAAY) A & 30. )b A3 2| Sk i &

%

%

4.0 35
3.5 20
3.0 [ A
7
25 25 Aq JM L/\‘ Yoo
2.0 2.0 w w w "
15 M A
15 d V’
1.0
05 1.0
0.0 r 0.5
A BN . R BN SN S I N o
S S & & & 8 F P T &
NG A A P & & & & & 0.0 r r r r r r .
v v v v v v v v v v v v 2021-05-13  2021-08-06  2021-11-04  2022-01-28  2022-04-27  2022-07-25  2022-10-21
T PRTERIRAMMSPAMGIE —— PRTERIRAMRIRANANSF —— P A ARRE FOAT A FISE 5 AR FOARSA A
+ 42 R A A ZAAA+ (1Y) M R MA £AAA+ (3Y) Fl 3k 55 5] 8000 S £ AAAXCA A Fl 3k 55 ) 0000 S £ AAAXTF
HAIRM . T 1R, T HRAE R HAR . T AR PRI K

20224104231 AT AL A 3R BT 20



@ ¥4 iE A

] Ak - 37 3% =1 R

A B A A2 K AT it BETT AL T, 43 LB ¥ hn 2466 12 7T, K ATheA-F-34 #) & h 1.97%, % bR ZAT
#) % £ S 4bp.

BMREE, 1 NAYERLEITEH 5B, BLEREEW 1T hoh A 1.61%, 2R LA L
5t 8bp; 3ANH 4 69917, % LA ¥ 18542 7. AniA) & A 1.712%, % kA L5 2bp; 6 /4 A 4 1031
1270, # L J8 3G A 697 12 70 AuA ) & 2.02%, #-F LA, O A 4 23812 4, % k)8 ¥ 18812 7,
oA A & H 2.07%, BRI RY Top; 1454 30751274, 3R LA 12261070 IR & F 2.06%,
# kA ¥ Ao 1bp.

BT EANRF, BAITOEELITTA B61L A, 4 b MAw 2561070, hoiAl & A 1.95%, P
LR AT A 012, B 1034100, hedR & A 196%, & EJ8HAn 8bp; AT A
194312 7., 4 EJA HgAw 99T 40 v Aokl % b 1.96%, 4% k)8 b dbp; R LM H 597 {0 %, # b
JB ¥ A 1194 s hadUA) 5 5 2.05%, % L JE £+ 2bp.

B & 3. Rk A AR BAT B

iR

M 3M 6M M 1Y

AR ¥ ®%¥ AA bl ¥E AA LN ¥E KA B X¥ AFH bh ¥¥
FATE: e 535 364 17 699 514 185 1031 334 697 238 50 188 3075 1850 1226
A E: % 161 153  0.08 172 170 002 202 202 (0.000 207 213 (0.07) 206 205 0.1

#EH

B A 47 BAAT WA AT xe

AR BN HE AR LW HE AW LM ME AR LW HE

BATE: LU 936 680 256 2101 1067 1034 1943 946 997 597 418 179
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