Wi R G E EWEBINE I ERR

—\ WIATES

2023 4 07 A 11 H

RAT M ER, NEPRATERR R AR, 2023467 A 11 H
ARBATUR BT XAART 20 L nHE i, #EEWY 7 X
B, AR 1 90%, A H A 20 L nH EE R, AT SRR
&7 Shibor # 2.9bp & 1.183%, 1 /&

W EFE %, Shibor B —,

Shibor ¥ 1.8bp % 1.744%, 2 J& Shibor # 2.6bp £ 1.756%, 1 F

Shibor J§ 2. 078, 2K 5 I —H #FF, 3 F Shibor # 1bp = 2. 118Y%.
—.\ iR EEIEHEF

LR FIERER % 2 HE3 (BP)

il 28 42 X 7D 14D M 3M 6M oM 1Y
W as FEiEe s 2t 2k (AAAD 5 5 5 5
Wi s R UE IS i 2 T2k (AA+) 5
W s R UE IS e 4 (AA) 5
W as FEiEe e it 2k (AA-) 5 5
W e uE IS e 2t 2 (A

2. Wi A XM REEE (%)

fih 28 42 % 7D 14D M 3M 6M oM 1Y
Wt FEuEf am it 2 (AAAD 1.90 | 2.00 | 2.10 | 2.30 | 2.40 | 2.55 | 2.70
WS iEir s R M4 (AA+) | 2.25 | 2.35 | 2.45 | 2.65 | 2.75 | 2.95 | 3.05
Weas e s R M 28 (AAD 2.60 | 2.70 | 2.80 | 3.00 | 3.10 | 3.20 | 3.30
Wk SEIF s R M2 (AA-) | 2.90 | 3.00 | 3.10 | 3.30 | 3.40 | 3.50 | 3.70
W as FEiE s 22k (A 3.10 | 3.20 | 3.30 | 3.50 | 3.65 | 3.75 | 4.05




= i REW T R

BRI SR

55

4.5 -

T (%)

1.5

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

7

1. 3 % 5045 R0 #7740 45 AAA. AA. A. BBB. BB. B. CCC. CC Fu C,
BAORF or. 7 BEHATHE, TR ERE AT ARER, ML HTHE
R ZAERAR T XK i I RAT A5 a iz R, hE 2k
s IR A W A H AN FEERTRESE. EFRE N wT:

F5 | FE/5 7 X

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

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

A ARG RE T EGE, B ZARATERI R, H L KSR

BBB RS RET— ML AN TFIAFEECR, AR i)

Ol [ W (DN |+

BB RS RE IS, RAMZLGEIMERIRR, AR




6 B IS5 I RE TR R T R A5 Es, 2 XEAR =
7 CCC PEIRAT 25 I e S EE AT R U A TP, 3B 20 AR =
8 cC FER = B A B A IRTF ORI DN, AR AR UF IR 5 5%

9 C NN

2. B ZAT AR A Rt 2, ERRITER —R T B HRATT BNAEEER
WM F1E RmE, FEAR—R T ARG WAL R A AR5 H . A
RN R FBEARAE (LT ER RN ) A HEE 8oy A
TEMETEEAFRIE. ABEREFEEEE LA RAEMIES. 28 f
ot B B TR BT 2 S SR e AR A A U XA I e e R AR R
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




