Wi R G E EWEBINE I ERR

2020 4 12 F| 4 H

—\ WIATES

RATNER, NEFRATERRZAMAESE R, 12 A 4 B A
BRI AITRT 1000 EHEE. YA TR, FHAR

2.20%, AHF 1200 {ZnHE G2 #, AF 5 E

% 1100 12 7t.

Shibor JE 3 WM £ %k L 47, &7 Shibor # 18. 5bp & 1. 086%, 1 J&

Shibor ¥ 1.2bp % 2. 116%, 2 & Shibor ¥ 4.2bp & 2. 017%, 1 A

Shibor % 1bp & 2. 696%, 3 /> H Shibor i 0. 6bp £ 3. 083%,

—\ RN RZGWmEIEHES
1. RS RIER IR % 2 HE3) (BP)

28 4 FK 7D 14D M 3M 6M oM 1Y
W as FEiEe s 2t 2k (AAAD 5
s FEIE R R 2R (AA+H) 5
W as FEiEfe s it 2k (AA)
Wi s AR UE IS i 2 T 2k (AA-)
Wzt FEiE e s R 2k (A

2. Wi IER R R RR R (%)

il 2 42 R 7D 14D M 3M 6M oM 1Y
WS R R 2k (AAA) | 2.20 | 2.20 | 2.55 | 3.05 | 3.15 | 3.20 | 3.25
WS R R 2k (AA+) | 2.60 | 2.70 | 2.95 | 3.30 | 3.40 | 3.50 | 3.60
W as FEiEe s 2t 2k (AA) 2.90 | 3.00 | 3.30 | 3.65 | 3.75 | 3.80 | 3.95
Wi fEir s R M4 (AA-) | 3.10 | 3.20 | 3.55 | 3.90 | 4.00 | 4.05 | 4.25
Weas FEUE am 2 i 2k (A 3.30 | 3.40 | 3.75 | 4.10 | 4.25 | 4.30 | 4.50




= i REW T R

5 5 I 5 WAL it A i SRR NS 7 2 pth 2

LEAIA R (%)

1 Il |

15 1 1 1 1
30 90 180 270 360 540 730

HIBR(CKR)

7

1. 3 % 5045 | 047 74045 AAA. AA. A. BBB. BB. B. CCC. CC Fu C,
BAGRR <+, = FEHITHE, RTREHREERTREL, BT AEFE
R ZAR AR F X o 38 I AT A R A B A A Ak BR O B el A
s IR A W AL H AN FEEARTRESE. EFREXWwT:

F5 | FE/5 7 X

AAA SRS I RE IR, AR RARZGEAEE N, A RS RAR

AA RS I RE ARG, RARZ A IA K, BLANERIK

A BHEMISTRE T EGE, B ZARETAERI R, H L KRB

BBB RS REST— L AN TFIAFEEOR, AR i)

BB AR RE IS, RAMZLGEIERIRR, RS

B ST MRE T BOHR T RIF A TR 5T, A X R

cCcC BT I RE IR O T R A 2 5 A, B 20 Uil s

cC FERB™ B LN AT RIS ORI BV, A REIRIEESIE 6 55

N ool BN e p i o) I I OGN N N

C AR RS

2. B H R AT AR A R &, FRRER K B RRATT BNEEER
2



WM F1E RmH, FTEAR—R T ARG WAL LA AR SH . A
W RN R FBEARAE (LTER RN ) A HEE B oy A
TEMETEEAFRIE. AREREFEEAE LA RAEMIES. 28 h
ot B B TR BT 2 S SR e AR Y R A U XA I e e R AR R
H P& A8 Rk e Bk, FIERNAAEETFIERTE. A RS R+
RN, REHE TR ATEUEFAR . Z8. TIE.

A8 b Z B E IR R

XKD (WRFRWL): ®BiE (010) 83897992/H48 liuyh@emdm. org. cn



