MEA=mEIR | feEiRe 2018-4-2.

FEALBNT & B —

X —— Kk 7=
-+ 15 s mm
RR511990/EAMES511991

[5E 144 | 2018 £ 4 H 2 H

Q) eEEEADE

e LT (2018-3-30) , EFEIENTIHN BN 931 1478, AN 5
IR = oL Sl VA S

FA, SN —giiin BB 113, 04 4258, R ARG A B e iRfEs—.

ZHH MHEMNE | CHEMKREER BZEB (7o) | B (2
2018/3/30 1.1275 4.2020% 117.47 931
2018/3/29 1.1402 4.1980% 91.79 933
2018/3/28 1.1295 4.1860% 107.29 946
2018/3/27 1.1190 4.1760% 134.02 962
2018/3/26 1.1279 4.1740% 114.63 964

B RIR: HEEHE4. Wind. ARG, #RZE 2018 4E 3 A 30 H

.{@ A% T

R SATLE A TE N A AT IS R ERAE, 47 1600 /LT MG RN, iy A it seil
PEAIPRISE 1600 120, FJEE e m T £ 89. 95, AR Xt % 6.28, ANRMILH
eIt BT EmARE, MARATH B R EA ZokE, ROOL YT 3. 44%, b EAT
84bp; ROO7 Yt T~ 4. 19%, # EJH BAT 119BP. JATA I 4RER G RIE, Bt mBCR4E R g k.

AIRENFNEESFE, MMEMRERIW, EEREFERE.
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IEMF= AR | X 2018-4-2-

#E EAH, 107 EEU 10Y EIF6I R 570 308 3. T4%H1 4. 65%, 7358 EJH _EAT 4bp
FIFAT 1bp, fRTTREG . YeATLEVYZRE ¥ B MBORR S rhan i R RRR S M A R, B AR
L ST, el I 28 R P S v o R R B A T MRS FE 1 B8 TR RS . RATER S
Wi, k. RIES. ANCRSEHTT, K CLTIESmMI =gl 41 SR
W (EREWAD ), BEE R G—H,  (RFEW) EAEAEE, TR
MU R Z R IRERNEE . 5= AL S I HE TR R, BN S
WERGES, PR EN T, S—EMEEE. hREUH S UOh IR BB E
R AE 5 Rl RS SR TBAE T AL B, Sl BB YILOR BB &, AT, B dat
R SR A LI E B TAE,  TivHE ) B2 MBCR SR R (g b 1

RAT AT GRAE CRED

18000

8500

—E
_—EER
—EENE

(fZ7m)

2000
0
—4500;

10 T T T T T T
2017-03-04 — 2017-03-10 2017-05-06 — 2017-05-12 2017-07-15 - 2017-07-Z1 2017-09-23 - 2017-09-29 2017-12-02 - 2017-12-08 2018-02-10 - 2018-02-16

HARSRUE: Wind, #% 2018 4F3 A 30 H

RBFBWERR
2018/3/30 1Y 2Y 3Y 4Y 5Y 7Y 10Y
& 3.32 3.42 3.57 3.62 3.66 3.74 3.74
B 7 4.01 4.38 4.45 4.47 4.54 4.77 4.65
RE&T 4.05 4.41 4.45 4.52 4.58 4.79 4.79
AAA | 475 4.86 4.94 5.02 5.09 518 5.30
- AA+ | 497 5.08 5.18 5.28 5.37 5.48 5.60
BR&T 2

AA 5.15 5.30 5.40 5.50 5.59 - 5.90

AA- | 6.03 6.23 6.47 6.66 6.75 - .
AAA | 475 4.86 4.94 5.02 5.09 5.18 5.30
AA+ | 497 5.08 5.18 5.28 5.37 5.48 5.60

4> b 4%
AA 5.15 5.30 5.40 5.50 5.59 5.78 5.90
AA- | 6.03 6.23 6.47 6.66 6.75 7.01 713
AAA | 492 4.99 5.04 511 5.26 5.31 5.46
] AA+ | 502 5.10 515 5.34 5.49 5.54 5.69
BB

AA 5.23 5.32 5.50 5.66 5.86 5.92 6.07

AA- | 578 6.17 6.58 6.75 6.95 - .
AAA | 4383 4.92 4.95 5.04 5.06 513 5.24
N8 AA+ | 493 5.08 517 5.32 5.39 5.47 5.55
AA 5.17 5.35 5.44 5.57 5.62 5.75 5.83
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EM~=REIR | £EHi 2018-4-2-

| |AA| 6.13 | 6.29 | 657 | 6.73 | 6.77 | 6.89 | 7.00 |
BEkUE: Wind, #% 2018 4£3 H 30 H

.{@ ERFERTMERHDE

BE 20184 H 2 H, ERKFRSEFWEHFR OISR 73 K.

GAFUES HIAEYR . KIRiESE . KITIESR . WHEIESR. WAIES . M E ISR KFIE
v EIGES . RAGES RFESR. KRR, KXNIEH. H-00NEH. RFIEH. &K
SEUESR KBIES J7IEUESR. JMAES . EEHES . E4E. FEilEES. EEGES. |
BAESR . EMEIESR. REIESE . HRIES . ZEIESF . LIEIESR . R2aEs. B5Es. %
GIESR . BAEIESR . BMIESR . ERIESR . HRRNIESR . HBRIESR. ISR, TLEESR. JF
PESE BRHUESR . P22ibgs. EEES: . BREGES: . giEss. BigiEss . HaiEss. #
FIFIRUESF . T EIRPRIESS . RIRGESR ROPEEUESR . TSR BGIES: . PUREIESR.
WIHES . JIHES . FHRES . Mk, HEG RS . FEERSRERA A ]’
BAESE . HMIES . hRIES . HRIES EFEIEH)  PEEZIES. PEIESE. PE
EZE (AR  REIES . PHBES . ARRGESR . Wi IES . PHUES. FILiEs.

.{@' EERR BB

BE 2018 4 H 2 0, HRBEHNBEI R o (RIERE R GFET
61 %K:

CAGUESR LS WA WHBIES . KiEs . KITIES . NS, 55—
WAESE . RACIESR . RITIESF. REFESE. RRIUESR. ARMIEYE. TIEIESR. SUKIESR. |-
KRS TIMIES EAGES: . S EaiEs. RS EEIESR. ETiEs.

WUES . ERIES . BZIEH . BRIER . BEIES . ERIES . BRIES . BIIES.
LS VTHES: . P2AEs \LPGESE . B3RS W5 2SR T 2 I8 e |
JIBGIES . PURG RS WSS . BTARIESS  BIAIES R DOliEdz. HRIESR. Wi iEs .
i E PR AR AR . REEES . RESR. hEAES . PRESR . PRIES. P eI
EFF EIESR QLD EIESR . FERERRIES . RRUESR. POBUAR T M &R, &0
ES. FAEUES JFIRIES .
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IEMF= AR | X 2018-4-2.

(45517 ER]

1 REARHIKIBETRABRIANATENRE, ERFASNELMEARFRSER, #
FERRAFRBINTHES . MRMESHITREARRNESE , ROFNILERMTEN
FEMMETMEEMRIE, ETRIEEXUL/STFIE A L ETHHEH, TRERFKLTH
ZEHMXBEANANERR S RERTEEI R AR E TEEXFREITANAR.

2. KBEHREML DRRFUNTE IR IR ERIN, SR NRABTMERRE
B LB RERZTRABHRASIE IR AR E MR XK &SRB R, F3E
ERARRARFSI & EESREERAM A EM =T,

3v AEIRFIABREAZFEEX, MBEE, UBEXEERGRIREREENAIE,

4, EEHALRATERREERRPRERIN. FARKIEURSSER . BMRTH
FENEEMZAEESE”, EMREEE—ERT, ETRIERREE. REERETHL
AEENEENANERZREERE. BHFHRAPSEIXH. BEREANK, REZEHE
&

5. KBEHREMENRERXMA~REAKRARRE, REVBEITH, EAIBMDTARE
UERIERES FIT. AFkSHEH5IH, EAEHTREHTEAMBIZRENM TSN,

[ EXEIRR]

LREMLEMHAEEHTFTRESEATRERAERITREERLEAMNG, &
EEBATMRIEEE—ERF, BARIERREE.
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