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BERE /X TRAERLERNAZ S RTBCR W@ L) fo (FBARSRST
EXeRmEEETHELAXRTERGZE AL THANERA X FANBL) |
BHFBEEBELN, ST BR N BRI, GEHEBIAERTAF TR
B puFAafa KB R, SR it AR E®, RIEFH
ERBFHNZFAREEES, RITAHREFTHSE, AEARAHT,
KRNV BITRBEERMN. F—, REAAHKE, TRBITHRARIT. &
Z, BERVBITERTOERE. F=, MBITHESE: THLT. ML
. KRITRITE.

n AEHGARANAH, RETARELIT TS

F—, RIS BEEHEBAFRAEGAR, B X EAFEHKLRH E A
F, R T KA RAAETACARA HH AN A FREE TR, BPRFAT
JRAT 3R A P IR B BAE 5 T AR 5 5 A B BOR T IR,

Y=, BEEBAEIKTFEARRE, 2FRITAAMAELEBEBAE, A
AAE B R R BB F 8B F IR T HRAZT B TR, &A1# 2015 F2
AR B I A B B A B Fo LA AT H 0 H G E BRI R KB 4.62%, 4
R 2016 FELSHIE, HBEHEBAERKM 4.73%, 4o RMHEEE P KA
PE, MEAFEL R, HIKTEARIRE 5.1%.

%=, SIRAERERG T AN WERIFEAAAMES T RA E G o F) F L
A, 2016 4 5] 2023 F 2 FF, F¥Hhok 38bp, AeA-FHhe k 42bp, Ao klb
B0 5k 2017 52022 F, e RAR P TR-FHHEF LPR, A4
M & 38bp, 4R TIR-F3 LPR+5bp, AR ATEMa 32bp, 4= R TMR-F3% LPR-
Sbp, AR 2TFEHE 43bp. SFFRIEHE T AR AL T 38bp: 4B BIFaIH S RBILEA
LFmEdy; A—RBERRITREEERAK, BRATHEBRARFERR
8, EREFAHFCEAARSHFTRRAMAS TF,

ERPATRA, 0 9 ARG, RIApHURaNF 1 2R, ES5FUhE
P AF AFZREIERRITABITEAHH, RTEEBEZNHN2HK. KHF
S#RRAERF 1 FE, UFEFHEE @R KIT 4-6bp, BRWIT 4-
2bp, Al AT 2-0bpo ELARMH WM& .

v, Rlet, &RMNE2 9 A 1 BFBKITFRITLTRGERANE, | F
.2 S FH. 5 FHEMAZEMRA E S AT A 10bp. 20bp.
25bp. 25bp. AL —FH%, ¥ HEEEBIAEG A,

n TRAEBEEMHFRARTR, —KERERHEXTF, —25AEHN
T

A2EAELEEBATIE TRE—Z 20%, —F2 A% —ZF 30%, IR
IR T K MasAr. —BFIEEZE LPR M5 20bp, Ku@MEAKAIE, &t
AH. TMAFIRETRANTRE. BHREBRFEELELSN, REHEFER
B, HBERERELETRROES, BRANBFERABEFERE2F. &
BOR AR .

B AR T: 2FKETH, BINESHLBTAM.
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AR 1L AFERAES LT RITLEEY AT (F: FHFA)

L AT A AR AR R
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[030%m [eusaspmest Crmn (9] 4% i
-200p | -30bp | -50bp | 2023Q3 [ 2023Q4 [20234 4] 2024Q1 [ 2024Q2 [ 2024Q3 [2024 44| it [eaw

TEHT -0.03%  -0.05%  -0.08%  0.00%  -0.01% -0.02% -0.01% -0.01% -0.01% -0.03% -0.05% 1447198
MR AAT -0.04%  -0.06%  -0.10%  0.00%  -0.01%  -0.02% -0.02% -0.01% -0.01% -0.04%  -0.06% 1473223
KeiAr | -0.05%  -0.03%  -0.05% -0.08%  0.00%  -0.01% -0.01% -0.01% -0.01% -0.01% -0.03% -0.05% 12029.87
wERHF [ 2005% | -004% -005% -009%  0.00% -001% -002% -0.02% -0.01% -0.01% -0.04% -0.05% 11063.17
BT -0.04%  -0.03%  -0.04%  -0.06%  0.00%  -0.01%  -0.01%  -0.01% -0.01% -0.01%  -0.03%  -0.04% 3403.11
BRFE4LIT | -005% | -0.03%  -0.05%  -0.09%  0.00%  000%  0.00% 000%  000% -0.05% -0.05% 5088.97
WA | -0.04%  -003% -0.04% -007%  0.00% -0.01% -001% -001% -001% -001% -003% -0.04% 3126.18
HREIT  -003%  -002%  -003% -0.06% 0.00% -0.01% -001% -001% -001% -001% -002% -0.03% 196272
RW4IF | -004%  -0.03%  -0.04% -0.07%  0.00%  0.00%  0.00% [12003%1 000% = 0.00% -004% -0.04% 246898
WATRAF | -0.04%  -002%  -004%  -006%  0.00%  0.00%  0.00% | -0.03% 000%  000% -0.03% -0.04% 219585
RAR4F  -003%  -002%  -003% -004%  0.00%  000%  0.00% -0.02%  000%  000% -0.02% -0.03% 1289.87
K K4IF -003%  -0.02%  -0.03%  -0.05%  0.00%  000%  0.00% | -0.03%  000%  000%  -0.03% -003% 1327.01
Fg4dr -0.02%  -0.01%  -0.02%  -0.03%  0.00%  0.00%  -0.01%  -001%  000%  000% -0.01% -0.02% 639.70
EEARF -003%  -0.02%  -0.03%  -0.05%  0.00% -0.01% -0.01% -0.01% -0.01%  0.00% -0.02% -0.03% 71578
FERIF -001%  -0.01% -0.01% -0.02%  0.00%  0.00%  0.00% | 0.00% 000%  000% -0.01% -001% 24131

-0.03%  -0.02% -0.03%  -0.06%  0.00%  0.00%  0.00% | -0.03%  0.00%  0.00% -0.03% -0.03%  762.92

-0.01% -0.01% -0.01% -0.02%  0.00%  0.00%  0.00% -0.01%  0.00%  0.00% -0.01% -0.01%  183.20
FAAT | -001%  -0.01% -0.01%  -0.02%  000%  0.00%  0.00% 0.00%  000%  -0.01% -0.01%  144.64
LT -002%  -0.01%  -0.02%  -0.03%  0.00%  0.00%  -0.01% -0.01%  000%  000% -0.01% -0.02% 370.68
STORAT -0.03%  -0.02%  -0.03%  -0.05%  0.00%  0.00%  0.00% | -0.02% 000%  000% -0.03% -003% 551.28
AT -002%  -0.01%  -0.02%  -0.03%  0.00%  0.00%  -0.01% -0.01%  0.00%  000% -0.01% -002% 20231
FraE | 001%  -001%  -001%  -002%  0.00%  0.00%  0.00% | 000% @ 000%  000% -001% -001% 4393
BT -0.03%  -0.02%  -0.03%  -0.05%  0.00%  -0.01% -0.01% -0.01% -001%  000%  -0.02% -0.03% 19433
Regar -0.02%  -0.02%  -0.02%  -0.04%  0.00%  -0.01%  -0.01% -0.01% -0.01%  0.00%  -0.02%  -0.02% 14848
FMALT -0.02%  -0.01%  -0.02%  -0.04%  0.00%  -0.01% -0.01% -001% -0.01%  000%  -0.02% -002%  84.92
Fihdr -003%  -0.02%  -0.03%  -0.05%  0.00%  -0.01% -0.01% -001% -001%  000% -0.02% -0.03% 104.53
FoHET  -002%  -0.01%  -0.02%  -0.04%  0.00%  -0.01% -0.01% -0.01% -0.01%  0.00%  -0.02% -002%  76.84
G -002%  -0.01%  -0.02%  -0.03%  0.00%  0.00%  0.00%  -0.02%  0.00%  0.00% -0.02% -002% 5572
EIV44T  -0.02%  -0.02% -0.02% -0.04% 0.00%  0.00% -0.01% -0.01%  0.00%  0.00% -0.02% -0.02%  G62.88
FEAAT -003%  -0.02%  -0.03%  -0.05%  0.00%  -0.01% -0.01% -0.01% -0.01%  0.00% -0.02%  -0.03% 104.77
FRAMAT -002%  -0.01%  -0.02%  -0.03%  0.00%  000%  -0.01% -001%  0.00%  000% -0.01% -002%  93.54
T4 -002%  -0.01%  -0.02%  -0.03%  0.00%  -0.01% -0.01% | 000% | -001%  0.00% -001% -002%  22.35
RABEAT -0.02%  -0.02%  -0.02%  -0.04%  0.00%  -0.01% -0.01% -001% -0.01%  0.00%  -0.02% -002% 3630
FOMAUT -002%  -0.01%  -0.02%  -0.03%  0.00%  0.00%  0.00% -0.01%  0.00%  0.00% -0.01% -0.02% 3125
FoAAAT  -002%  -0.01%  -0.02%  -0.03%  0.00%  0.00%  0.00% = 0.00%  0.00%  0.00% -0.01% -0.02% 2045
HEKIT  -002%  -0.01%  -0.02% -0.03%  0.00%  000% -0.01% -001%  0.00%  000% -0.01% -002%  23.92
WRFAT -002%  -0.02%  -0.02%  -0.04%  0.00%  0.00%  0.00% -0.01%  000%  000% -0.02% -002% 21817
HRFIT -002%  -0.02%  -0.02%  -0.04%  0.00%  -0.01% -0.01% -001% -001%  0.00%  -002% -002% 7165
waisr OO0 000%  0.00%  000%  0.00%  0.00%  0.00% 000%  0.00%  0.00%  000%  0.00
PR -003%  -0.02%  -0.03%  -0.05%  0.00%  0.00%  0.00%  -0.01% -0.01%  0.00% -0.02%  -0.02%  254.90
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