wIN ARG EEEE R EIE G E B R

2021 412 Al 08 H
RATNERR, NEFPRITERZRIESE T, 2021 £ 12 A 8
HARSBATUMEZREZT XFFRET 100 oo B gEIE. B Y 7
KH, HARFIZE 2.20%. AHA 100 E R, %H AW
F| B AAE . Shibor B H S Fr 2% L4, B Shibor ¥k 2. 1bp & 2. 151Y%,
1 J& Shibor 7 4.3bp £ 2.202%, 2 J& Shibor 7 8.5bp & 2.252%, 1
F Shibor 3 0.3bp Z 2. 36%, 3 F Shibor # 0. 1bp Z 2. 489Y%.

—\ RN 2 EmEIEHES
1. R EIEREE L% 2 HE3 (BP)

il 28 42 % 7D 14D M 3M 6M oM 1Y
Weas A uE s Z M 28 (AAAD -5 -5 -5
W a SRR R R 2R (AA+) -5 -5
Weas e s R M2 (AAD
s SR UE IS 2 R i 2k (AA-) -5
s SRR 2 R i 2k (A -5

2. WA AR B RKEER (%)

Hh £ 44 FR 7D 14D M 3M 6M oM 1Y

W ad RN 2 R B 2R (AAAD 2.25 2.35 2.45 2.70 2. 80 2.90 2.95

W IR a2 B 28 (AA+) 2. 50 2.65 2. 80 3.10 3.20 3.30 3.45

W SRR 3 R 2k (AAD 2. 80 2.90 3.15 3.45 3. 60 3.75 3. 90

Weas IR aE R A 28 (AA-) 3. 00 3.15 3.35 3. 60 3. 80 3.95 4. 20

W FE IR R R A28 (A 3. 25 3. 40 3. 65 3.90 | 4.05 | 4.25 4. 50




= N RGN T e R 2k

B R R R

5.5 ¢

45

FRlETE (%)

15 I I I I I |
30 90 180 270 360 540 730

iR ()

7

1. W % 545 F R A7 84045 AAA. AA. A, BBB. BB. B. CCC. CC F C,
BAEKR <+, BEHTHE, RTEEHREETRER, BT AEHFE
R ZARRAR F R W I RAT A i R, A E 2k A
Kt IR R AR I FHERTRESE . Z2FREN T

5 | S88/55 7 X

AAA SRS I RE IR, AR RARZGEAEE N, A RS RAR
AA A HUSS I RE ARG, AR LA IA K, B NERIK
A R BUSS RETEG, B ARG, 2 X RHIR

WD |—

2




BBB EIEFUST R RAFIATFIAE R MO, X — K

BB BEIEFUST RIS, RAFATF SRR, AN

B RS MRE VBRI T RIF A TR, MR R

cce BT I RE IO T RAF A BF A, B2 KU b =

cC FERB™ B LN AT SRS R BV, A REIRIEESIE 61 55

Ol |~|o|on| s

C ABEELIE RIS

2. B H R AT AR R &, FERRTER K B RRATT BNEEER
WG R gmE, TEAR—R T BAES T304 R A AR 5% . A
HE RN R FRBEARAE (LT AR “FIERN”) A HEE B oy rEa A
TEENEEFTRIL. AR E R EFE LR TMRATIE R, &8~ &3
oAt B HE T LB 2 S SR e AR Y R A L R AT I P R A
HPr & Ef{E &R R A, FIERN A AEEAERETE. RPEBAVI F
RN PTAH, REH ' T EAIMDATT UMY R ZH. FIE.

A B 5B EIR A

RAES (WEEWL): wiE (010) 83897569/H45 zhaozhwilemdm. org. cn



