WIN R G EE W am B Em EIE A E R R
202042 A 3 H
—.\ WA

RAT/AERR, 3wk FF 7 37 1 (B W 2 3 o o Rt v 37 K2 & o 2
S F R P, 0 B AT R I RAT IR R 20 P 6 B TR A, 2
A 3 BARBATURREAT AITRT 12000 n# B #E, H
B, 7T REIHE G AT E A 9000 4270, HARAIE 2. 40%, 14 K 3 [H
W A& A 3000 1700, HARFIZE 2.55%, A HA 10500 17703 [ Y
B\H, ANJFH 7% 1500 1275, Shibor s FK %, Fa7& Shibor i
6bp & 2. 504%, 1 & Shibor # 5. 8bp % 2. 607%, 2 /& Shibor & 17. Tbp
% 2.620%, 1 ANF Shibor g 1.6bp % 2.806%, 3 ANF Shibor g

0. 6bp % 2. 852%.,

—. RN RZGWmEIEHES
1R FIER IR % 2 HE3) (BP)

il 28 42 X 7D 14D M 3M 6M oM 1Y
W as FEikfe s Z it 2k (AAAD 5 5 5
W as FE RN s A M 28 (AA+) -5 5 5 5
W as FEiEfe s it 2k (A -5 -5 5 5 5
W as FEUEY s A M 28 (AA-) -5 -5 5 5 5
W sk FEuE s 28 (A -5 5 5 5

2. Weat AR R BAIRK AR (%)

1




2R 2 FR 7D 14D M 3M 6M oM 1Y

WS FEIE R A R il 2k (AAM) 2.70 2.70 2.85 2.90 2.95 3.00 3.05

WS FE IR A R il 2k (AA+) 2.90 2. 90 3.05 3. 20 3.25 3.35 3.45

W as FE U A R B 28 (AAD 3. 20 3. 20 3.35 3.55 3.75 3.85 3.95

WS FEIE R A R il 2k (AA—) 3. 50 3. 50 3. 65 3. 85 4.05 | 4.15 4. 25

WS FEIF A R B 2 (A 3.70 3.70 3.90 | 4.15 4.35 | 4.45 4. 55

= i REW T R

55

»
&)

LA 5 (%)
o

w
3

25

2 1 1 1 1 1 1 1 1 1 1 1 1 | 1 1 |

0 45 90 135 180 225 270 315 360 405 450 495 540 585 630 675 720
JABR(K)

7

1. | & gidz F S F 0 A7 R 4L 4 AAA. AA. AL BBB. BB. B. CCC. CC #u C,
BARORF Hr. 7 [FEHATHON, RTWER R T ARER, MBS REE
R ZARRAR T X i I XAT A5 a iz 8RR, hE 2k
s IR Al A H AN FEERTRESE. EFRE T

5 | FFR/5 g X

AAA SRS I RE SRR, AR RARIZGEA S, A RS RAR

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

A ARG RE T EGE, B ZARLTAERIF, H L KUK

W Do | —

BBB RGBS RES— ML ARG BN, AR — K

2



5 BB SNSRI, ZARETEABERR K, S R =
6 B PEIRAT 25 I e BRI T R aF 25 A EE, 2 RUSHR =
7 CCC PEIRAT 25 I RE S EE A T R U I BF s, 3B 20 B =
8 cC PR = B A B A IRAF ORI DN, FEAAN R AR UF IR 15 5%

9 C NGRS iR

2. B ZAT AR A Rt 2, ERRIER —R T B HRATT BNAEEER
WM F1E RgmH, FTEAR—R T BAE G WAL L A AR5 H . A
M BN R RBEARAE (UUTER FIERN) A RE R & #E g A
FEMETEEAFRIE. ARERELFEEAE LA REMIES. 28" f
Ho At 9 TR BT 2 S SR e AR Y A U XA I e ] R AR A
HPr e E1E ke Bk, FILRNAAEETFTERTE. ARE R+
RN PTA . REH BT RN AT UEER A8 Z8. FIE.

PR L EETE

MHA (WERw%): BiE (010) 83897849/ 45 duchaolsac. net. cn




