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1.  

1.1. 2800  

 

2 10 -2 16 1 1.28

2800

2 17

24 2 10

9000 7 2000 14 7000 7

 

 

2 17 -2 23 1.22

2 20 LPR  

 

 1  

 
Wind 

 

 

1.2. DR007 2%  

 

SHIBOR

SHIBOR 1 2 7 53.7BP 7.3BP

1.2560% 2.2330% 11.4BP 17.0BP  

 

7 14

R007 DR007 2 14 R007

2 7 2.7BP 2.2351% DR007 2 7

13.5BP 1.9826% 2% R001 DR001 49.7BP 46.9BP

1.3592% 1.2237%  
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1M  3M 6M 2

14 1 AAA 2.2159% 2 7 16.6BP

3 6 AAA 2.4243% 2.5889%

14.5BP 6.1BP 6.7BP 12.1BP  
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2.  

2.1.  

 

2 14 6 2.5249%

2 7 8.0BP AAA+

2 14 4.8BP 2 7 14.5BP  
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 5  
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2.2.   

 

2 14 1 3

5 AAA 79.66BP 68.23BP 75.48BP 2

7 0.15BP 11.14BP 9.45BP 3 5 AAA

9.28BP 6.33BP

1 AAA 1 9.27BP

9.12BP  

 

2010 1 3 5 AAA

22.9% 10.0% 7.3%  
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 6  

 

Wind 

 

3.  

3.1.  

 

2201.6

250.0 1951.6 2 3 -2 9

1097.2 1951.6

530.0 250.0 979.6

2 10 692  

 

2 16 2020 2 913.32

3641.72 1

8763.96 7821.38

2020 8480 2019 11 1

2020 18480 2 16

708 7216

43% 3  
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7    8  

 

 

 

Wind  Wind 

 

3982.4 457.1 3239.7 1471.7

742.7 1928.8  

 

1M 3M 6M

2 14 1 3 6 2.6069%

2.8090% 3.0769% 1 2 7

14.73BP 4.99BP 3 6

4.01BP 12.39BP  

 

9    10 3M 6M  

 

 

 

Wind  Wind 

 

3.2.  

 

2 14 1 

10 1.9613% 2.8631% 1

2 7 9.12BP 3.73BP 10

6.07BP 15.19BP 90.18BP

1 10 2.0070%
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