Wi R G E EWEBINE I ERR

—\ WIATES

2023 4 06 A 20 H

HATNER, NP RITEREZ R ESE T, 202356 F 20 H
ANEARATUFR ZHARF RFFE T 1820 1o B #AE. HEYH 7
AT, PARFIE 1.90%, 4 H A 20 /2703 B W2 1, A FF w354 1k

1800 47,90, Shibor ¥ F~—,

@7 Shibor # 23.9bp Z 1.989%, 1

J& Shibor ¥k 5.9bp % 2. 043%, 2 J& Shibor # 19bp = 2.201%, 1 A

Shibor ¥k 2. 5bp % 2. 046%, 3 F Shibor 3 1.2bp & 2. 126%.

—\ RN RGWEE U HETE

LKA FIERER M4 2 HE3h (BP)

il 28 42 X 7D 14D M 3M 6M oM 1Y
W as FEiEe s 2t 2k (AAAD -5
Wi s R UE IS i 2 T2k (AA+)
Weas ik e 2k (AL -5 -5
Wi s AR UE IS i 2 T 2k (AA-)
W as SR UE IS 2 R i 2 (AD -5

2. Wil A XM E (%)

i 28 4 Fx 7D 14D 1M 3M 6M oM 1Y
Wt FEuEf am it 2 (AAAD 1.90 | 2.00 | 2.10 | 2.30 | 2.50 | 2.65 | 2.75
Wi fEir s R M4 (AA+) | 2.25 | 2.35 | 2.45 | 2.65 | 2.85 | 3.05 | 3.20
Weas e s R M 28 (AAD 2.60 | 2.70 | 2.80 | 3.00 | 3.10 | 3.25 | 3.40
Wk IR s R M2 (AA-) | 2.90 | 3.00 | 3.10 | 3.25 | 3.35 | 3.55 | 3.70
W as FEiE i 22k (A 3.15 | 3.25 | 3.35 | 3.55 | 3.65 | 3.80 | 4.05




= i REW T R

E bR S SR e

55

4.5 -

T (%)

1.5

1 1 1 1 1 1 ]
30 90 180 270 360 340 730
HER ()

7

1. 84 £ 445 F RS 447 740 45 AAA. AA. A. BBB. BB. B. CCC. CC #n C,
BAERR <+, o BEHITHE, RTEEHREETREL, AT AR FE
R ZAR AR T R oW a0 K AT A B2 Ao ) Az f R, O B kA
s IR A W AR AN FEEARTRESE. EFRENXWwT:

F5 | FE/5 7 X

AAA RS I BE IR, SEARAZARE TN, 2 XA

AA ARSI RE VIR R, RARZ A AR, BANERIK

A ARG RE T EGE, B RARATIE R, 4 KUK

BBB BEERUSRET L RAMAETFIAFFEECR, AR )

Ol [ W (DN |+

BB EEHSRE VB, RAMAEGEIMGRIIRA, AR




6 B IS5 R RE TR AR T R AF R 5r i Es, 2 AR =
7 CCC PEIRAT 25 I RE I T R I BRI, 3B 20 KUK =
8 cC PER = B A B AT SRAF ORI DN, AR AR UF 2R 5 5%

9 C N RSN

2. B ZAT AR A Rt 2, ERRER —R T B HRATT BNAEEER
WM F1E RgmE, FTEAR—R T BAE G WAL LA AR5 H . A
M BN R R ARAE (LT ER FIERN”) A RE & #E g A
TEMETEEAFRIE. ABEREFEEEE LA RAEMIES. 28 f
ot 2 B TR BT 2 S SR e AR A A U R A D e ] e R AR
H P& E1E Rk e Bk, FILRNAAEETFTERTE. ARE R+
RN PTA . REH BT RN AT UEEAR A8 Z8. FIE.

CEEPE T EETE

WEE (KER%): $iE (010) 83897569/H45 zhaozhw@emdm. org. cn




