FRE R 17 Bl B W 71 e fh 1B H

2024 4 04 F 23 H
—\ WiRBENE

RATNERR, HEFRITRZ T EEIE A, 2024 F 4 F 23
HARBATUNEBRT AT 20 L mt B g1, SHEEA 7
KH, AR 1.80%. 48 A 20 2 nb B G 2| 1, AFF 87 SR ALK
KM E B % . Shibor FEHIffk K% T47, WA Shibor ¥k 0.8bp %
1.788%, 1 J& Shibor # 0.7bp & 1.824%, 2 J& Shibor £ 0. 4bp
1.952%, 1 F Shibor 2 0.9bp & 1.963%, 3 H Shibor £ 0.9bp
2. 018Y%,

=\ PRI E EIE S E R

Lk FEiEkaEE ML 2 BEX5 (BP)

i 28 42 K 7D 14D 1M 3M 6M oM 1Y
Wi as R UF IS 2 2k (AAA)D -5
Wi as FEUF IS R 2 4k (AA)
W RIS a2 2 (AA) 5 -5
W o FEUEY s F M 28 (AA-) 5 5
g g AR U i Rl 4 (A

2. Weat SRR A IRK AR (%)

1 2842 R 7D 14D M 3M 6M oM 1Y

W SRR 2 R B 2R (AAA)D 1.90 1.95 2.00 | 2.10 2.25 2.35 2. 40

W SRR ZE R B 2R (AA+) 2.10 2. 20 2.25 2.35 2.40 2.50 2. 60

W FE R AR R B 2R (AAD 2.45 2.50 2.55 2.70 2.80 2.95 3. 05

e FEUER 2R R A 28 (AA-) 2. 60 2.65 2.70 | 2.85 3. 00 3.15 3.25

YA g FE R R R (A 2.75 | 2.80 | 2.90 | 3.05 | 3.15 | 3.25 | 3.40




= PR E E I E FR 2

BRI E R

55

4.5 -

TR (%)

1.5

1 1 1 1 1 1 ]
30 90 180 270 360 540 730
R ()

U

1. HE 4R M2 F R IR A7 R 45 AAA. AA. AL BBB. BB. B. CCC. CC #u C,
BRARF 7. 7 FEHATHOE, ETB R ETAER, BT RLHE
R ZAR VAR T R das BIEXAT A G iz mER, Y E2kER
fodE IR G R AL AN S EAR T RIS, EFRE T

5 | A5 X

AAA SRS IRE IR, FEARA ARG TG RN, L KA

AA RS HIRE ARG, RARZ GBI AK, L RER K

A RS RE VR, B RANATFIIRRIT M, H24 XRBIR

BBB RS REIT— RARIATFIAE R MR, X — K

Ol || W ||~

BB A BUS RETEES, RARMZ GRS




6 B SIS I RE T BRI T R UF R 5F 8, R AR =
7 cce BG5S A RE IR T R 5P, B2 XSk

8 cC FERE BB LN RERAG ORI B, FEAANGE PR B 5 55

9 C AREEEILFSS

2. B H R AT AR A R 2, EBRTER -G HERATT BNMAEEEX
W FE &, TEAR—X D BAES T BN AR SH . il
B R R AR E (LT R FERN7) AR EE & s
TEMETEEAFRIE. ABEREFEEAE R RAEMIES. 28
ot B HE T AL BT A S SR e AR Y A T XA I P R A 4
HPr & Ef{E SRR KA, FIERN A AREETEREFTE. RBPERAVI
RN, REFEF TN ATEUEAY KB Z8. 7IE.

A E M 4B R

BEE (KB EWE ) BiF (010) 83897569/H 45 zhaozhwiemdm. org. cn




