i e|
4=
= e

mTRT EERYIE

RITA R LS

BP T —BAT LD RARE, BRATHREAR LK 3.77%, LR LK 067%, 4%
TR S B KHEL 3/31, R EFHEL LA 2345, AR AT A JE 42
RBATeH EH. BREFARE, SHWESRITREER 17.77%, EL2ITL
FHELF 2, LAMARZBRATOH IR, XEBRTRBIAME, ERAXELH
BAT. RLBAT. ITHRBAT,
m RATHRBRAAIR R
A ABBBITRE T, NET @ AR 42 RBATES ER, BERE,
REAE A, BATFHKEH 2.81%, FH PIB A 0.73X: BEWi-FH
Fkta A 5.41%, F¥ PIB H 0.63X; WMET-FHKMEH 3.30%, F# P/B
# 0.73X; REATARE T 2.48%, -F3 P/IB # 0.68X, Fikatia &
&, BAATAEL /A PG H 6.95%; IEm4AFiE—AN A 3k H 11.63%:;
WMAATIE—A A kg 7.34%; RETE—A A KA 4.82%.
A 15 R BIE LA A RRARAT HIZRRM A 9 A Lk, AH IE M £ &
2 0 Fp FR N 4R AT (88.45%) , " — B M A R A 4RAT A B 4447 (-0.50%) .
n FEMRBRBER
KB AT NTE T G ARA B IR LR B, B AL 6522 1L, i ENH
B 20275 127, AT 5 A4 © % 13753 12T

& ZE A& & SHIBOR g & A1 % % 1.31%, % L& T 4% 6bp, SHIBOR7 X
AR A 1.42%, B L T4 25bp. #ZE B BA4AT B A7 X & [ & A &
RO01 # 1.36%, 4 LA T 10bp, — A4y EH 34.05 Hict, &L
J& b4+ 1.55 F Aot AATIE R A7 X & g 7 £ A% ROO7 4 1.49%, % L+ )&
T & 43bp, MR EAH 346 HAL, B LR T 211 T, HKEAMH
Jiir X = s & A% DROOL # 1.31%, # EJ& TF& Sbp, A EHAMA
7 X @ 7 XA %F DROO7 # 1.42%, #_EJ& T 27bp.

RABEL LG ZEIATHNA, KB 3M B, 0 A R EIR BT,
FEANE ., HAEEKRTIT. REARA, BIRT. WET 3M Bk
A E 5 A A 1.25%. 1.36%, 34 LA L5+ 12bp, FF A WA F 45 LR
T % 18bp.
m GFRTHHER

KA F T B ekt £t 10356.4 1270, F|E 6039.4 /27T, HakK A 4317.0
L7, B LR ¥EHe 13731270 ARMMA LT LB T % 10413.1 12,
A B B4 LA T IE 105504 108, AJAaTt LiT. MsstikA KiTE
FEXEMRIE, RTHERFRARALEGERATET SRS, R LGFELIHNE
Kt T, AR Bk K4 2800.8 12T, 4 LJA¥EH 1690.8 12T,

SR KRB RBAEL AR LA, AnAE T, BRAERERY K
(447 L 4R} 20250701 1bp; BEFFfKsuAlF 4P L, 483545 F % 3bp, MEA£D K 3bp.
(47 L R 4D 20250625 REAAEBG 1 FMIESH 1.34%, % E B FE 1bp, 10 ik
(5 A &axgiE £3F) 20250619 #5 K 164%, MEFEEAAREF, 10Y-1Y HFRA £ 4 H lbp:

B 1 P E RN 1.45%, B EATHE 3bp, 10 FHlkEF£H
4R B FRIE R A A TR A 8] 1.69%, % EJA & A#H-F, 10Y - 1Y MR A] £ % 34 3bp. 42ak P 275 @,
AEIERBTFHOLFTA PP A ZHE AAAHL SFHIE I E £ 1.66%, & ER T 3bp, 3
AT FINA 1.77%, R ERA T4 Sbp; PLMZHE AAAL SR MK EEH

1.68%, %% L& T4 2bp, 3-5#A% 1.78%, %L TF % Sbp.
ﬁ#?ﬁﬁfﬁﬁ% AR R kB8 RAT 401 2426 e, B LR 4838 1L ; KATAmR-F
guanjia.hne@bocichina.com WA E Y 1.62%, kKA A% T % 2bp.

PR E b SE S %5 . S1300525040002 )
B AR T: HEBEYhFEBRITEERT AR EENRBAH.
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L & - A 4
BB AT B oottt ettt e e e e e a e et e et e ettt ettt et e et e et e e et ateater e e nteartenre et are e 4
BB AT AN oottt ettt ettt 4
S T I ARSI 8
S I TR TRTPTPRTRPR 8
B T T T B2 0 oottt ettt ettt ettt ettt e ettt et e e ettt aes 8
BHEFIEE oottt ettt 9
G L AR OO 10
B T e B oottt e e e e eee—eee—ee——eao—eaeeeai—ea———eao—eeaeeeeteee—eai—eaa—eaa—eaa—e s 10
B R T oottt ettt ettt ettt ettt et 10
Y AL 3 T 3T LI oottt ettt e ettt en ettt ettt ettt r ettt n ettt erneees 12
B B R T A oottt 13
B A= A SRS U SRR UURRRRURRRRO 14
R A TT ettt ettt et e e e e e e e et e e e e et e e e —e e e e e e e e ae e aateaa—eeaaaaans 15
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& HX

Bk 1 BATHEEAIT WINA 2 A FER ..ot 4
B2 ABREERARITIERTERE oot 4
I - o ey B T 4
BlE A A BRBRITARIE =TI oot 5
BAESARBITEIMEIL (EHIT) et 5
BE 6 AMBRBITEIMEIL EBIT) oot 5
BA 7T ABBAITEIEIL GRETIT) oottt 5
BE 8 ARBITEIMEIL CEBIT) e 5
BA QAR HIREILBBMNFE oot 6
Bl 10. A BRARAT — B FEEEDE oo 7
B 1L FATATF T I oo 8
BA& 12, KRBT AFVEBEIL oo 8
B & 13.SHIBOR FUZ ..ottt 9
B 1A FRATKEHIFTE ettt 9
B & 15 BEREMMBRITREIAZ e, 9
BR 16 BRIREATZ oottt 9
BA 17 AR EEAIET I oo 9
B& 18 AR T BRI T oo, 10
& 19 RBARIETT I RATEEH oottt 10
Bk 20, KFRIEAVEIEDL oooooooieeeeeeeeeeeeeeee e, 11
Bk 21 BERBIBIICE R A Z e, 11
Bk 22 B R BRI BEAZ e, 11
B& 23 PAMEREINILE R, BRAFZE e, 11
Bk 24 BB EBIRICEF e, 11
B& 25 Bl A B AT R ATERAE o oo 12
B& 26 BB EEATI FE I oot 12

20257 H7H

ARAT Ak JB 3R 3



@ 4R IER

FATR AR R L

AR ATHR IR

KAAGAT GRFPET ks £) B8 L3k 3.78%, FlH Wind 4 A 33 L7k 1.220, A R44T 45K
Wind & A #5640 256 N a b, BBRITERRE, BATIEH LK 2.76%, A7 iT454 L7k 4.38%,
WREAT AR L3R 4.03%, REITHE L3k 2.74%,

A& 1. RATHHEAR Wind & A & B 2 ARSXBRITHBKR

0%
60% 0%
50% 70%
40%

10%
o MRS W i o N

0% AT N \‘\I

-10% I "
-10%

-30%
-20% N O a® o v N

R A AP 00 (O @0 (a0 oh ab oh A bl (A0 (a0 A ) D
SOPP S SN\ BRSNS O N AT VT T AT AR OV T R N @ AN VT R TV, O

AR Y I N N G A O Y Y AN A AN A A T A A A A N N

A5

AR : T, P RIEFR AR : TTH, FARAER

Bl —BAT e EARAE, SRATARIEAJE L9k 3.77% (LB £k 0.67%) ; 4RATHR IR IKZE MG & & 21K
HEL 331, R ERHEL LA 2345, ARRH A LAY H T RAGHER 25 MT e e LK, £
W 4R 4k AT Ak K 08 5.06% B B 4.

A& 3. ARBATL—FKE

25%
20%
15%
10%
594
0% ~—g— it
5%
-10%
-15%

LA

R
%

AR : T, P RIER

BATAE

AR ABRBTIHE T, MET@ AR 42 RBTAR bk, BERE, REARALA, BAITTH
dkba A 2.81%, “F3 PIB A 0.73X; JaiT-F3ikhe A 5.41%, “F35 PIB 4 0.63X; IRAIT-FH ke
7 3.30%, -F3# P/B % 0.73X; REIT AR -F¥ikta 2.48%, -F3) P/B # 0.68X.

EkuR&E, BAHFTAEE—ANA FREA 6.95%; RMWITHE—AAkMEH 11.63%; R ITH—/
A iktah 7.34%; REITHL—A A 3KMEA 4.82%.

A 15 P AL B e A BRARAT H RRREN A 9 R bk AH BB % 5% 5 69 4 #50 4- 47 (88.45%) ,
B MR AT A B AT (-0.50%) .

20257 H7H 44T Ak B4R 4



@ 4R IER

Bk 4 ABRBITHRR—FABL

. BAT-FH kR (%) 84734 PIB LR (M) TR HKE (%)
AR A %ER AB LA ®ErE XA A %rX@A AB LA # LA
P A RAT 3.50 0.28 3.22 0.69 0.67 0.02 42 22 20 378 0.86 2.92
E A 4T 2.81 0.75 2.06 073 071 0.02 6 5 1 2.76 1.18 1.58
R AT 5.41 1.09 431 0.63  0.60 0.03 9 6 3 4.38 1.23 3.15
WEAT 3.30 0.43 2.87 073 071 0.03 17 9 8 4.03 0.33 3.70
REAT 248  (1.16) 3.64 0.68  0.66 0.02 10 2 8 274 (1.02) 3.76
FHFR: TR P RGEK
Bk 5 ARafTamid (BA4T) Bk 6. ARBITEBEA (R
18% 1 45%
16% 40% A
14% 359% A
Yo 30% 4
12% 25% A
10% A 20% A
8% A 15% 4
6% A 10% A
- sl IO DO IO T O I T
N | u
& i s # i B, = & # i + #
L g il % £ I % L & 3 i
H L B 28 B A L8 28 i B
T 1 T 1 f i T iT 7 T T T iT
i E=—A R Bitked Fodn EARE | B 3 dE—A A Bt Sdn FSkhg
HAFFRR: T FRAER TR : T 1L P HRIEHK

Bx 7. ARBRBATEMEIL GRHIT) A% 8 ARBITHEMEIL (RAAT)

40% 1 30% 1

3504 4

35% <oy
25% o

30% A

259 20%

20% 1 15%
15%

10% A
10%
5%
0%

L} j\-‘ f-’lu':\\“i LA i g T
HAFR: AR P ARGER TARR: TR P HRAER
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BE9 AR, HEARAZENR

ARL H &

AT B#h (L) ARE#*E (%) B4 () AR (%) AH ZEHE (%)
FIRRAT 9.80 4.59 7.48 2.24 30.96
oA AR AT 8.89 5.08 7.07 1.31 25.68
R ARAT 6.03 2.55 5.19 (0.70) 16.26
IR ARAT 7.75 3.33 5.59 (0.17) 38.70
B % ARAT 5.61 2.37 5.05 (0.18) 11.10
FRARAT 11.41 3.63 7.94 4.56 43.72
R, A 4R AT 5.09 6.49 4.47 7.64 13.96
AR ARAT 3.68 7.92 2.75 2.37 33.69
Al 4R AT 8.22 2.24 6.70 (1.21) 22.70
mREAT 7.41 2.77 6.24 0.74 18.68
F B AAT 5.13 1.58 3.90 0.94 31.50
B RAT 47.07 1.84 47.31 (2.06) (0.50)
W B 4R AT 5.70 1.79 417 (1.93) 36.54
M SRAT 2.13 1.91 1.13 4.43 88.45
X KARAT 4.38 5.54 3.62 1.66 21.04

HHRM: TR FRAER
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A& 10. A BRABRAT— B HK3kTE

AR H—A S E A

4= s FsTMRIR ABATFRIE Fastide  ARstFAR _ Fasti  ARstFAk
L aRAT @ (%) (%) (%) #*&ta (%) (%) (%) #*% (%) (%) (%)
I ARAT 3.33 (0.45) 0.58 9.15 0.47 1.79 14.37 (6.32) 1.96
Rk AT 2.55 (1.23) (0.21) 7.49 (1.19) 0.12 15.56 (5.13) 3.15
AT 4.59 0.81 1.83 8.89 0.21 153 16.73 (3.96) 4.32
P E AR AT 1.79 (2.00) (0.97) 4.59 (4.09) (2.78) 8.06 (12.62) (4.34)
WA ARAT 2.37 (1.41) (0.38) 4.66 (4.02) (2.70) 3.62 (17.06) (8.78)
KBRS 2.24 (1.54) (0.52) 6.89 (1.79) (0.47) 11.32 (9.36) (1.08)
B ARAT 1.84 (1.94) (2.54) 5.85 (2.83) (4.05) 19.77 (0.91) (5.80)
F AT 3.28 (0.50) (1.10) 11.07 2.38 1.17 11.07 (9.62) (14.51)
LA AT 5.39 1.61 1.01 10.30 1.62 0.41 35.63 14.95 10.06
A T AT 7.92 4.13 3.53 16.94 8.26 7.04 32.21 11.52 6.64
KA 5.54 1.76 1.16 9.50 0.82 (0.40) 16.25 (4.43) (9.32)
R APAT 7.60 3.82 3.22 18.34 9.66 8.45 41.69 21.01 16.12
A AT 5.08 1.30 0.70 5.71 (2.97) (4.19) 27.36 6.68 1.79
BT PRI 5.55 1.77 117 13.37 4.68 3.47 9.87 (10.81) (15.70)
R A RS 6.49 2.70 2.10 13.62 4.93 3.72 23.24 2.56 (2.33)
FIRARAT 2.37 (1.41) (1.66) 7.02 (1.66) (2.15) 17.19 (3.49) (5.17)
2 44T 2.76 (1.03) (1.28) 6.53 (2.15) (2.64) 8.36 (12.32) (14.00)
o HAT 3.07 (0.72) (0.97) 5.81 (2.87) (3.36) 19.58 (1.11) (2.79)
ARARRAT 2.53 (1.25) (1.50) 7.27 (1.42) (1.91) 20.81 0.12 (1.56)
38 AT 1.24 (2.54) (2.79) 0.16 (8.52) (9.01) 22.08 1.39 (0.29)
BT 1.58 (2.20) (2.45) 3.58 (5.10) (5.59) 36.42 15.74 14.06
B IVRAT 2.49 (1.29) (1.54) 11.11 2.43 1.94 26.87 6.19 4.50
BT ARAT 3.52 (0.27) (0.52) 8.71 0.03 (0.46) 15.25 (5.44) (7.12)
M 4R AT 5.16 1.38 1.13 8.07 (0.61) (1.10) 18.21 (2.48) (4.16)
B 5 4RAT 2.53 (1.26) (1.51) 5.45 (3.23) (3.72) 12.47 (8.22) (9.90)
Kb AT 4.10 0.31 0.06 8.06 (0.62) (1.11) 22.16 1.48 (0.20)
LA AT 4.59 0.80 0.55 12.47 3.78 3.30 31.84 11.16 9.48
S M AR AT 2.99 (0.79) (1.04) 10.66 1.98 1.49 14.40 (6.28) (7.96)
EiARAT 7.53 3.74 3.49 9.69 1.00 0.52 2755 6.86 5.18
T ARST 4.05 0.26 0.01 12.32 3.64 3.15 19.47 (1.22) (2.90)
FRH AT 1.1 (1.87) (2.12) 4.93 (3.76) (4.24) 1.43 (19.26) (20.94)
F R AT 3.63 (0.15) (0.40) 2.88 (5.80) (6.29) 28.16 7.47 5.79
¥ WARAT 1.88 (1.91) (0.86) 4.97 (3.71) (7.42) 13.92 (6.76) (5.84)
HARARAT 1.05 (2.73) (1.69) 6.10 (2.58) (6.29) 2355 2.87 3.79
FAAAT 2.62 (1.16) (0.12) 7.56 (1.12) (4.83) 13.79 (6.90) (5.97)
HRWAT 2.72 (1.06) (0.01) 7.10 (1.58) (5.29) 24.01 3.33 4.25
PREAT 3.49 (0.29) 0.75 2.62 (6.07) (9.78) 2058 (0.10) 0.82
LA ARAT 3.13 (0.66) 0.39 6.68 (2.00) (5.71) 19.19 (1.50) (0.57)
AR AT 2.77 (1.01) 0.03 1.20 (7.48) (11.19) 28.37 7.69 8.61
HERAT 1.53 (2.25) (1.21) 2.05 (6.63) (10.34) 10.23 (10.45) (9.53)
KRBT 2.63 (1.16) (0.11) 3.76 (4.92) (8.63) 12.39 (8.30) (7.38)
T BRAT 3.01 (0.78) 0.27 6.16 (2.52) (6.23) 11.37 (9.31) (8.39)
FHE S TR P AGER
202547 A 7H HAT b B 3R



@ P4 IEHK

KM #H
R AT A

KB RAITNFT B R @ M A%, ¥ @I 6522 12T, # e M E| 20275 12T, ANFF
49 % 13753 12 .

Bk 11. RFAFT %%

60,000 -
50,000 1
40,000 1
30,000 1
20,000 1
10,000 A

o |

-10,000 4

-20,000 4

-30,000 -

AR : T, P RIEFR

BRAT 18] T % ) R
# % A8 £ SHIBOR [ 4% % 1.31%, % L& T 6bp, SHIBOR7 XA H 1.42%, % LB T
25bp.

R E B BARAT I8 R 4w X & W [ &) & RO0L A 1.36%, % LA T & 10bp, — & & s & # 34.05 H 1L
T, 8B ERE LS 155 FALa; AT R4y X @t 7 XA RO07 A 1.49%, 4 _EJE T4 43bp, MR
4346 FLA, BEFTFTHE 211 FitT.

BB R AR A7 X @ W [ 70 & DROOL 4 1.31%, % L J& T4 Sbp, A EHMRIr X = 7 X4
# DRO07 # 1.42%, %:i_tJA T4 27bp.

B 12 ARATEAEBRR

SHIBOR fai 77X #| £ (7D-O/N)

B 18 AR LA B ER AR LA #®ER AR A K LA
FI& (%) 1.31 1.37 (0.06) 1.42 1.67 (0.25) 0.11 0.30 (0.19)
VELENCT) R001 R007 #] £ (7D-1D)

B 1) AR Y| ®ER AR Y ®ER AR Y #% LR
F1& (%) 1.36 1.46 (0.10) 1.49 1.92 (0.43) 0.13 0.46 (0.33)
AEE (FILT) 34.05 32,51 1.55 3.46 5.57 (2.11)

BHRENM RSB DR001 DR007 #] £ (7D-1D)

A 18 AR LA B ER AR LA #®ER AR A K LA
F1& (%) 1.31 1.37 (0.05) 1.42 1.70 (0.27) 0.11 0.33 (0.22)
lERa kAR FRO001 FRO007 #| £ (7D-1D)

B 18 AR A #® R AR LA #®LER AR A # LR
F& (%) 1.37 1.44 (0.07) 1.50 1.85 (0.35) 0.13 0.41 (0.28)
FAFFR : T AE P ARGER

20255 7H7H AT B AR
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E % 13. SHIBOR #] £ Bk 14. RarX@miyfl £

(%) (%)
S 5.0 9

2.0 1 40 A

A A l \ ‘A'\‘,\f"""f.-;, N o
1 MWV\J‘/W va"\-’"\*«a—u 0 \
" 0 -WAWPMWJ\/‘

|
\L‘ ‘ M'\n’\*l\;\...-‘_i\ . '1\

0 1.0
0.0 0.0
& 4 > ® N > ® ) > o > o » ® >
aond & W - D g & & & & o7 N ,\“'\ N } p\\ N 7 “q?\ & e
© A Y Y = g & & & 5 (1.0; g;} - i v <0 < w & <
SHIBORM ML 4] £ (7TD-O/N) ~ ——SHIBOR O/N SHIBOR 7D Ji 7 £ 6 7 7% £] £ (RO0OT-R001)  ——RO01 RO0T
gl e Py o
FAHFR: T, P HGEK FHFNR: TR P AIEFK

B% 15. AHEEMWMA TG B £ Bk 16. B2 &F) £

(%)

(%)

25 A 3.5 9

3.0 A1

- R R T

- 1.0 A
0.5
0.5
0.0 oo
o > o g > s 5 >
5 ¥ 3 >(\\1 o > b(\\ S i o ‘ '\-,f P \\, L‘,\"\} 0 7 > v & i o >
(0.5 ey v Y v & ey v S (0.5) & S ¥ o o - ¥ - -
’ g ’ ’ v ’ Y v ’ v o & & < & < & -~
£ # &4 adnd R 47 X B 1 #7241 £ (DR007-DR001) ——DRO01 —— DRO0T ¥ W) % 7L TR A1 £ (FROOT-FRO0I)  ——TFRO01 FROO7
Py P R el P N
HH R T 1R P RIER HHRR: 1R P RIER

ZHEAF

AR 2 2 RAY BB LAT HMA, KB M RS, HIEAF LA LT, FEAM. A F Lk
TiT. REAF L, BRAT. RET 3M AR 5514 1.25%. 1.36%, % EJF LA 12bp, ¥4
0] 5 3 4 kA F % 18bp.

B& 17 AREBAELHHR

2EAT Bk (%) BH (%) =K (%)
; AR | % LR AR iy - AR | LR

3M L 1.25 1.13 0.12 1.36 1.24 0.12 1.55 1.45 0.10
F 4 A b 0.98 1.16 (0.18) 1.09 1.27 (0.18) 1.28 1.46 (0.18)
3M 4 (E RZ ) 1.20 1.10 0.10 1.31 1.21 0.10 1.50 1.40 0.10
5 A (E R E) 0.94 115 (0.21) 1.05 1.26 (0.21) 1.24 1.45 (0.21)
3M #15 (GER) 1.25 1.15 0.10 1.36 1.26 0.10 1.65 1.55 0.10
4 BN (SRR E) 0.99 1.20 (0.21) 1.10 1.31 (0.21) 1.39 1.60 (0.21)

HHRH: T, o HGEA
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i 7 O

BLTEE

KA AT H ekt 10356.4 12, 2|H 6039.4 1274, #ak¥H 4317.0 7, % LA K 137.3
ft7t; AR HF RATAALE LB T & 10413.1 10T, A& B 24 LA T % 10550.4 12T, A J8 % ok
#E4T,

MNEMFFERITE I 2L BRI, HABFRARALEELITETHRER S, ALGEI M KM
T, A E% A4 2800.8 1274, % _tEJ&¥EH 1690.8 12T

M& 18. ARMATHERTHL

AR EA
23

B
o7 B AR
[l b 75 %
iy
K
IR
48R ERTH
F =X HIEHR
EE Ziy
re

AT (L) 2H (o) #ay (L)
AR .y ¥E AR iy WE AR LA ¥
10,356.4  20,769.5 (10,413.1) 6,039.4  16,589.8 (10,550.4) 4,317.0  4,179.7 137.3
2,800.8 1,110.0 1,690.8 801.5 0.0 8015 1,999.3 1,110.0 889.3
721.4 6,416.4  (5,695.0) 504.9 812.9 (308.0) 216.5 56035  (5,387.0)
2,437.1 72646  (4,8275) 24579 11,3781  (8,920.2) (20.8) (4,1135)  4,092.7
2,041.0 1,989.0 52.0 641.0 2845 356.5 1,400.0 1,704.5 (304.5)
593.6 838.4 (244.8) 386.7 798.7 (412.0) 206.9 39.7 167.2
757.7 1,352.3 (594.5) 355.0 460.1 (105.1) 402.8 892.2 (489.4)
727.9 698.7 29.2 411.4 1,562.0  (1,150.6) 316.5 (863.3) 1,179.8
169.9 798.0 (628.1) 243.4 825.8 (582.4) (73.5) (27.8) (45.7)
35.5 11.7 23.9 24.9 178.8 (153.9) 106 (167.2) 177.8
714 290.4 (219.0) 212.7 288.9 (76.2) (141.3) 15 (142.9)

AR : T, P RIEFR

AR 19. ARBETHRITEH

798.0 1172904 11100 o7t
698.7
13523

838.4
6.416.4

1.989.0

B =BT s Rl kAR =sakfh eaEfh o PSR =saMaRTA WA AMER s THEG -

AR : T, FARGER

R FANF

AR BRKHAELRSF LR, AnfETH, PRAZKERAY X 1bp; BF MM KA EHF
LR, 48354 E T & 3bp, HMEAZE D K 3bp.

MEARR BB LIS EHN 1.34%, K ERATHE lbp, 10 SFHcE EH 1.64%, ki fi EAL
AH-F, 10Y - 1Y HMRA) £ A 14 1op; B A 15800 54 1.45%, 3 LR T4 3bp, 10 FHidk i
F 7 1.69%, & _EFAAFF, 10Y-1Y BRA)Z A K 3bp.

sagkP E o m, PP AR AAAHL FHIR KA E N 1.66% K LA T4 3bg 3FHH 1.77%,
# F AT Sbp; P4EHAE4E AAAL SFRBBICE £ 1.68%, R LA T 2bp, 3544 1.78%,
3 _E B T % 5bp.

Rk 4% @, AAA S B IcAE 1 AR K 1.50%, % LA T& 17bp; 3 AMA % 1.53%, # E
JI TR Qop: 6/4NA 4 1.56%, %% LT 6bp: 1F#1% 1.59%, % £ J8 T & 4bp.
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@ 4R IER

B & 20. KB HF AR

HAMR 1Y (%) 5Y (%) 10Y (%) 10Y-1Y #1 £ (%)
B 18 A8 LA %A AB LA XKEA AB LA XKLEA AB LA # LR
£y 134 135 (0.01) 149 151  (0.01) 1.64 1.65 (0.00) 0.31 0.30 0.01
B 5 145 148 (0.03) 156 157 (0.01) 1.69 1.68 0.00 024 021 0.03
HAMR 1Y (%) 3Y (%) ERAE 1Y (%) FERAZ 3Y (%)
B 18 A8 LA %A AB LA XKEA AB LA XKLEA AB LA # LR
WA Z 4 AAA+ 166  1.69 (0.03) 177 182 (005 032 0.34 (0.02) 0.28 0.32 (0.04)
PaEHEH AAA 168 1.70 (0.02) 178 1.83 (0.05) 0.34 0.35 (0.01) 029 0.32 (0.03)
HAMR 1M (%) 3M (%) 6M (%) 1Y (%)
B 18 A8 LA %A AB LA XKEA AB LA XKLEA AB LA # LR
[a] b 75 3 150  1.67 (0.17) 153 1.62  (0.09) 1.56 1.62 (0.06) 159 164 (0.04)
FHFR: TR P RGEK
Bk 21 BB IS ERNE B %k 22. EFth 2 Ak s £ 4 £

3;) g 359

2 3.0

2.0 25 'W

2.0 A

! 1.5 4

1.0 1 10 4

0.5 0.5

. I;\:F 1R

AR : T A, P RIEFR AR : TH, FARAER

Bk 23 vHaMEZRIHKEE ERAAL Ak 24 RALAEIHLEE

(%) (%)
35 q 3.0
3.0 1 25
- 2.0
2.0 .
1.5
15
1.0
1.0
0.5
0.0 ,
Wb .."\ > £
e R
S &
(AAAY1IAS A ] ok £
(AAA)6A ] =——Fl ik A

HAHFR: T 1L P RIEK RAFR: TAR P ARIER
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B W A ¥ 77 3% B FR
AR R GE RITET 2426 10T, B ERBR Y 4838 1L t; RATHACRFHAIES 1.62%, % LE K
471 % T % 2bp.

B RE, INMNAYEERITER T8 1L, B LEKR Y 8631, mBAEH 1.57%, & EAT
% Tbhp; 3ANA A 73 1L, % BRI T 2153 127L, AeiflFH 1.62%, % EE T lbp; 6 A A
26 127, B LT 187110, mBRAIEH 1.63%, R EALAZF; OMA K 1671CT, K LA
By 790 1L, AmARAlE S 1.63%, # LT 3bp; 1554154 1783 e, 4% LB LA 840 L1,
AR AV H 1.63%, 4 EJETF & dbp.

BRITENKAE, BATOELRITEN 46410, BERB Y 1544 1L, mBAIFEH 1.60%, 3K
LB T 3bp; B ATH 971 LT, B ER T4 1308 124, mARAIEH 1.61%, & LR T4 2bp;
WHEATH 709 12, B ER TR 1717 12, mBRAIEH 1.64%, 32 EFETHE 2op; EEHMA 283
fe7t., % LR T 2681, mBAEA 1.66%, % _EE T lop.

A& 25 RLAEEARRITHE

HHR

M 3M 6M M 1Y

AF LA %% XA LA X¥¥ AF LA H¥ AB LA ¥¥ XA LA XF¥

KiT% (fe): 378 1241 (863) 73 2226 (2,153) 26 1897 (1,871) 167 957 (790) 1,783 943 840
A% (%) 157 164 (0.07) 162 163 (0.01) 1.63 164 (0.00) 1.63 166 (0.03) 163 1.67 (0.04)

BRA

BA 4T B 4T WA AT A

AR LR ¥E iR LA #¥ AF LA H#¥ LB LA #¥

RiF% (L): 464 2,008 (1,544) 971 2279 (1,308) 709 2426 (1,717) 283 551 (268)

Al (%) : 160 163 (0.03) 1.61 1.62 (0.02) 164 1.66 (0.02) 1.66 1.67 (0.01)
Bt AR LB #E
KiT% (L) : 2,426 7,264 (4,838)
Al (%) : 162 164 (0.02)

AR : T A, P RIEFR

B % 26. Bl A ¥ K475 L

e

15,000 1
12.000 A

9.000 4

2.50
| |, | |
" 1 2.00
I ! |
1 1.50
J II = [l 1 I 1 I | I IO,‘O
0.00

-3.000 -

6.000

3.000

0

q}\"’?

(%)
3.00

A o 5 o a 2 N 1 o A 5, - @ 9 a a - o
A 02 o\ i g AT > et "l N g s L N B\ig N e N
ST BT LAV LAV O T T T 8T ST O AT T a8 T e
NS PN N I\ B\ P\ N ARV [N AQY A Q¥ ARV .’\\”ff ¥ N ..}\"/
— 7 AT FRAF

AR : T, FARGER
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[BRAkE] BRAKEN B 52HA 3000 2T H 452025 5% =3 “AE” FXAH, Ei, &
F 8000127 “ME” HiZRAFLOLLARTELE,
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N NN

[(FE#47] ZHFLXLRAFHRR, #LFTERATERE LTRSS

[ % #BT)] XL T T, BEBRIAT. BN E R LAIT7F L,

[ 750447 )E K E AR A Z KA TR A 14%38 £ 15% o B & £ F A3 H0% 14.9161%),
FRIEAHIL 0.0839%. BEFEFT LM A AATE, TRAZHIN,

[ARAT]) 2024 F 04 10 R R a2 1.20 T (BAL) , RAR & H 202557 98,
[z 774047 ) 2024 F E AR K2 A) 02144 T (BAHL) , AR & H 202547 A 10 H,
(L7447 ) 2024 F EH MR KA 4] 0200 T (BAL) , AR & H 202547 A 10 H,

[ &4047]) 2024 F EH MR K44 0100 T (BAL) , AR & H 202547 A 11 H,

[ R ARAT) 2024 F AR K& 4) 0.062 £ (BAL) , AR S H 202547 A 14 B,
[#BH#AT) 2024 5 F AR R A A) 2000 T (BH) , RARREH 202547 A 11 8.,

X
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REBEH M FHBATEERT A RESNAIM RATEHMARIT L, e bh KESZFK
BAakMik. RULFARYMRREF, KinHrafiT ke &2 AT > RELAN. o REIHES)
TREANZFRANTAT, RITHEEZRT > REAEBLRAE, K@ RiTe BFIRT .
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VAR R AR B )G 2 8) BU AT Ak 46 300K 3% b8 AR 3T B AR A8 & T A5 S e sk sk ha ey R AL A
B BRI
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