wIN ARG EEEE R EIE G E B R

—\ MHAFIT

RATA

2021 410 Al 18 H

ER A EFRITERR R E ST, 2021 F 10 A 18

H R 247 IR T 100 L mH B g8 1E. HEM A 7 XM, +

FrRAIZE 2. 20%,

5. Shibor ¥k —,

A B A 200 {2 T E IR R, AT H % E %

100 12,

f& 7% Shibor # 6. 6bp £ 2.131%, 1 J& Shibor

#K 4.2bp £ 2.174%, 2 & Shibor # 13.3bp % 2.278%, 1 A Shibor

5 0.12bp £ 2. 357%, 3 F Shibor fk 0. 02bp % 2. 422%,

—.\ RN BZGgWmEIEHES
1. R EIER R E % 2 HE 3 (BP)

il 28 42 % 7D 14D M 3M 6M oM 1Y
W A UE IS A 2 it 4 (AAA)D 10 10 10 10
W FEUE IS e 2t 4 (AA+) 10 10 10 10
W as R uE IS e 2t 4 (AA) 10
Wk FEuE e s F M 28 (AA-) 10
W as FEiE i e ZE 2k (A 10

2. Wag BIEARER B EE (%)

i 28 4 FR 7D 14D M 3M 6M oM 1Y
WS s R M2 (AAA) | 2.20 | 2.30 | 2.40 | 2.60 | 2.65 | 2.70 | 2.75
WS R R 2k (AA+) | 2.50 | 2.60 | 2.70 | 2.90 | 3.00 | 3.05 | 3.10
Weas ik e M2k (A 2.80 | 2.90 | 3.00 | 3.30 | 3.40 | 3.50 | 3.60
Wi iEir s B M4 (AA-) | 3.05 | 3.15 | 3.25 | 3.55 | 3.65 | 3.80 | 3.95
Weas PR m R i 2k (A 3.35 | 3.45 | 3.55 | 3.85 | 4.00 | 4.15 | 4.30




= N R T R 2k

ERalesl eyl eaEaiitss

55

45 +

FAWETE (%)

1.5

1 1 1 1 1 1
30 90 180 270 360 540 730
iR ()

P

1. M % 542 A X A7 742 % AAA. AA. A. BBB. BB. B. CCC. CC #u C,
BRKA 7. T FEHATHOR, RSB T ARER, BORT R E
R ZAR PR T R s BIEXAT A2 Ga iz mER, YE 2 kaER
Kt AR i R AR R AN FBEARTREST . Z2FREN T

F5 | FF/5 X

AAA RS HIRE IR, FEAARARZGEAE W, A RS HRAR

AA AR HIRE VIR R, AL AT AR, EANERIK

A AR RE VR, B RANATIIRRI, 4 XRBIR

BBB RS RE— ML RARMZGEIERIER, R — K

Ol | |W ||+

BB RS RET S, AN GRS




6 B IS5 I RE TR T R F A BRI 5, B2 MR =
7 CCC PEIRA 25 I RE I FE MR T R P IR BRI SR, 3B 24 KU AR =
8 cC TR = B A B AT IR R N, AR LRI £ 151 55

9 C NREZIE 55

2. B H RATE AR A R &, FRRTER K B RRATT BNEEER
WG R gmE, TEAR—R T BAES T304 R A AR 5% . A
B N R R A RS (LT iR Rmn”) dARBEE & mEREMm
TEENEEFTRIL. AR E R EAE LR TMRETIE R, &8~ &3
oAt B9 T LB 2 S SR B AR Y R A U R AT I P D R A i
HPr & Ef{E SRR A, FIERN A AREEAERETE. RBEBAVI F
RN PTH, REHEFTEAIMDATT UMY R ZH. FIE.

IFPESE TS

HA (R L): BiE (010) 83897849/H45 duchao®emdm. org. cn




