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A+ T B DX LK RITE.5/L., 35T E, RLEZR
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3M AAA 4T 2 S AL A 1.99%, T AT 2. 7Tbps; 6M AAA
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IEFN A 2.17%, T 47 2.88bps; 5Y AAA b 4a ) 2RI E 5
KA 2.26%, TFAT 3.09bps. HRA £ 5@, 1Y-6M ) £ A&
2.98bps, &[4 1. 01bps; 5Y-3Y #] £ # 8. 32bps, I F 0. 21bp.
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ARA (%) ﬁﬁ AR+ (%) ﬁﬁ A %) ﬁﬁ
17 175 Bos 178 P o3 1.83 0.3 ]
38 191 Boz2 195K o2 2,02 0.2
6a 193 F o1 1.99 | 0.1 2,06 -1.8
9n 1.94 e 200 07 2.09  -0.3
14 1.94 e 200 07 2,10  -0.2
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Repo 77 &, 5Y Repo FFEH A XA 1.77%, IKFHAE1.745%, &K
PR 1. 7425%1. 8025%, 5Ll 8, 1Y Repo - &7 1. 665%,
4 KR AE 1. 655%1. 68%., Shibor 7 &, 5Y Shibor m X i
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BKAZ A Jiasheng Xu HAREHE  wi#&: 010-66595027
#44 . Jiasheng Xu

# 48 . murphy@ bank-of-china.com
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B A A PhilChen  FRIkA&R  #1&: 021-20592807
%1% : Zhaocheng Chen

Wi 48 ficc.shu@bankofchina.com
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WA A: NanXiang % ©if: +85239828845
%1% : Nan Xiang

W45 : xiangnan@bocgroup.com
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BX A A Xiaoyu Liu X% w3&: +0044 20 72828706
%14 : Xiaoyu Liu
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