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i 1] 3M 1Y 3Y 5Y Y 10Y | 5Y-1Y | 10Y-5Y
2018-01-05 3.41 | 3.54 | 3.72 | 3.85 | 3.91 | 3.92 31 7




2017-12-29 3.94 | 3.79 | 3.78 | 3.84 | 3.90 | 3.88 4
2012 FEDISRPIM | 2.86 | 2.94 | 3.18 | 3.33 | 3.49 | 3.54 39 21
P B EOK 81% | 82% | 78% | 80% | 78% | 80% 42% 12%
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i ] 3M 1Y 3Y 5Y 7Y 10Y | 5Y-1Y | 10Y-5Y
2018-01-05 3.71 | 4.21 | 4.74 | 4.87 | 5.00 | 4.92 5
2017-12-29 4.07 | 4.68 | 4.79 | 4.81 | 4.98 | 4.82 1
2012 FELISRFEHIME | 3.28 | 3.53 | 3.89 | 4.05 | 4.20 | 4.21 16
i 525 r ok - 69% | 77% | 86% | 87% | 87% | 85% 69% 19%
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A 1] 1Y 3Y 5Y
2018/1/5 | WezZiFE | HME | A% | IR | WME | B WaEER | BWE | sk
AAA 5 4.14 | 89% 5. 24 4.4 | 89% 5.41 | 4.59 | 90%
AA+ 5.27 | 4.43 | 85% 5.52 | 4.75| 84% 5.60 |5.01| 82%
AA 5.47 | 4.72| 80% 5.73 | 5.13| 76% 5.9 5.46 | 75%
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2018/1/5 | (5 IR Z | M8 | A% | EHAFIZE | ¥WME | o8 | ERAZE | B1E | o6k
AAA 146 120 | 82% 152 122 | 82% 156 126 | 79%
AA+ 173 150 | 72% 180 157 | 74% 184 169 | 65%
AA 193 178 | 66% 201 195 | 57% 205 213 | 42%
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	一、宏观回顾
	国内方面，本周监管政策贯穿全周，对债券交易、杠杆比例、银行授信管理、委托贷款管理等都做了明确要求，引导银行回归本源，弱化对同业业务的依赖。主要包括以下三方面：

