Wi R G E EWEBINE I ERR

2020 4 10 A 21 H
—\ WA

RATNEMR, AREFRATERZMDEEETHE, 10 A 21 HAR
RATUR EBAF A AT ET 800 {2 mt By #Hie, HEMA 7 KM,
FOARAIE 2.20%, A H BHEW R, AT ERK 800 12T,
Shibor K% b4T, &7 Shibor i 17.4bp % 1.988%, 1 & Shibor B
5.4bp £ 2.207%, 2 JA Shibor # 2. 4bp F 2.369%, 1 A H Shibor #
1bp % 2. 645%, 3 /~H Shibor ¥ 2. 6bp £ 2. 855%,

=\ N B EEIEEER

1 Mg EAE A 4 2 H &30 (BP)

28 4 FK 7D 14D M 3M 6M oM 1Y
W as FEiEe s 2t 2k (AAAD 5 5 5 10
Wi s R UE IS i 2 T2k (AA+) 5
W as FEiEfe s it 2k (AA) 5 5 5
W as FEUEY s A M 28 (AA-) 5 5
Wzt FEiE e s R 2k (A

2. Weat AR R BAIRK AR (%)

Hh 2844 FR 7D 14D M 3M 6M oM 1Y

W ad SR ZE R B 2R (AAA)D 2.30 2.35 2.45 2.85 3.00 3. 05 3.10

W RN a2 B 28 (AA+) 2. 60 2.85 2.95 3.30 3. 50 3.55 3. 65

W LRI 2 R B 28 (AAD 2.85 3.15 3.40 3.70 3. 80 3.90 3.95

Weas IR aE R A 28 (AA-) 3. 20 3. 40 3. 65 3. 85 4,05 4.15 4. 30

Weas FE IR 2R R A 28 (A 3.55 3. 70 3.95 4,20 4,35 4. 45 4,55




= i REW T R

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

LEAIA R (%)

1 1 1 1 Il 1 Il 1 |

15 | 1 | 1 I 1 Il
0 45 90 135 180 225 270 315 360 405 450 495 540 585 630 675 720

HIBR(CKR)

7

1. 3 % 5045 | 047 74045 AAA. AA. A. BBB. BB. B. CCC. CC Fu C,
BAGRR <+, = FEHITHE, RTREHREERTREL, BT AEFE
R ZAFPAR T R0 FEIE K AT A 25T ) ffzf B, A 2 dk s A
s IR A W AL H AN FEEARTRESE. EFREXWwT:

5 | SH5/F5 & X

1 AAA SR 5 T RE IR, FEARAZ AR LB SR, B2 KBS
2 AA PRI S5 HIRE SRR, SZAFIL BB A KR, B4 KRR
3 A PR RE IR, B O AR ST, B2 KSR

4 BBB PRI S5 RE )T — M, ARG TR R R R, B2 KU — %

5 BB PEIBfRSSREITEES, ARG TF AR K, BN R

6 B PEIRAT 55 1) BE TR UK T R A 2 0F A 58, 3B 2 AU AR =

7 e IR 55 I Be S AR T R AT B IAEE, 120 RS

8 cC TEA = B A B AT SRR BN, FEAA B AR £ 15 55

9 C NREEIL i 55

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

X AL (MR ): ®iE (010) 83897992/#344 1iuyh@sac. net. cn



