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RATANER, 96 B, ARBITUREEAT XFFET 400 1
A B i 5 Y E)
B, ANFFRIHERH 400 /750, Shibor A% F4%, 7 Shibor

6.1bp £ 2.597%, 1 J& Shibor jk 1.6bp £ 2.652%, 2 J& Shibor

T E ARIE. RGN T R, FARAE 2. 55,

4.9bp £ 2.652%, 1/~H Shibor # 1. 6bp £ 2. 681%, 3 /MF Shibor

7Kk 0. 4bp & 2. 708%,
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1 RS FIEK R % 2 H A3 (BP)

28 4 FK 7D 14D M 3M 6M oM 1Y
W as FE RN A A M2 (AAAD
W o R UEY s A M 28 (AA+)
W ok AR uE L s A M 28 (AAD
W as FEUEY s A M 2k (AA-) -5 -5
WA a SEUE AR SR I e (A -5 -5 -5 -5

2. R FIERRER R EE (%)

28 4 FK 7D 14D M 3M 6M oM 1Y
WS EIEUR S R 4 (AAA) | 2.55 | 2.60 | 2.70 | 2.85 | 2.95 | 3.00 | 3.05
WS FEIEUR S R 4 (AA+) | 2.80 | 2.90 | 3.00 | 3.20 | 3.30 | 3.40 | 3.45
W o e Rl s A M 2k (AAD 3.20 | 3.30 | 3.40 | 3.60 | 3.70 | 3.80 | 3.85
W U s = itk (AA-) | 3.50 | 3.60 | 3.70 | 3.85 | 4.00 | 4.15 | 4.25
Wk R uE s F M 2k (A 3.70 | 3.80 | 3.90 | 4.10 | 4.20 | 4.30 | 4.45




= i REW T R

55

B
o

AL (%)
B

w
3]

25

I 5 WAL it A i SR RN 2 2 ot 2

AAA AA+ AA AA- A

1 | 1 I 1 Il 1 1 1 1 Il 1 Il 1 |

7

45 90 135 180 225 270 315 360 405 450 495 540 585 630 675 720
JABR(R)

1. et % g2z F R IF U #7242, 35 AAAL. AA. A, BBB. BB. B. CCC. CC #n C,
BAERF 47 7 FEHATHOR, AR ERBETARER BT RLTE
R 2R PR T R as BIERAT A G e Aoz e &R, Bk
g AR Rt R B I A B ERTRESE . BFRE X T

5 | /5 & X

1 AAA i 55 T RE I, FEARAZ AR Z G SR, B2 KRS
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5 BB PEIBfRSSREITEES, ARG TF AR K, BN R
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WM F1E RgmE, FTEAR—R T BAEG W4 LA AR5 H . 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
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RN, REHE TR ATEUEFAR . Z8. TIE.

A BB HIFEIRE:
T (FARES): HiE (010) 83897995/H 45 panyand@sac. net. cn

X AL (MR ): ®iE (010) 83897992/#F44 1iuyh@sac. net. cn


mailto:panyan@sac.net.cn

