wIN ARG EEEE R EIE G E B R

2020 & 4 A 22 H

—\ MHAFIT

RATNER, BRRITERRZRIELRERXTAETHBATF, 4 A
22 HAFF RS EGEE., S H LB EEE A, AT ELK. TH
% ., Shibor ¥ # B3, [E#& Shibor # 0.901%, EAL5 F—H#HF,

1 & Shibor % 3bp £ 1.576%, 2 & Shibor % 1. 1bp & 1.296%, 1 4

H Shibor & 0.2bp £ 1.300%, 3 /> A Shibor % 0. 5bp £ 1. 391%.

—\ MM EGWEEIUEEEE
1.k EEk R E L 2 HE 5 (BP)

il 28 42 % 7D 14D M 3M 6M oM 1Y
s FEiE R R 2k (AAAD
s FEIE R R 2k (AA+)
Wi s R UE IS A 2 it 4 (AAD -10 -10
W e UF IS e 2t 4 (AA-) -10 -10
W as FE iR e ZE 2k (A -10 -10

2. i FiEA X EAR R (%)

i 28 4 Fx 7D 14D 1M 3M 6M oM 1Y
W st FEUE am it 2 (AAAD 1.90 | 2.00 | 2.00 | 2.10 | 2.10 | 2.10 | 2.15
Wi iEir s R M2 (AA+) | 2.70 | 2.80 | 2.80 | 2.90 | 3.00 | 3.10 | 3.20
Weas FEUEf m it 2 (AA) 3.00 | 3.10 | 3.20 | 3.30 | 3.40 | 3.50 | 3.65
WS R s 2k (AA-) | 3.30 | 3.40 | 3.60 | 3.80 | 3.90 | 4.00 | 4.15
W as FEiE e s ZE 2k (A 3.50 | 3.60 | 3.80 | 4.00 | 4.10 | 4.20 | 4.35




%’%J}([ﬂ “‘I’”‘ “_»

= N R T R 2k

45

AR (%)
o s

w

2.5

27—/

1 | 1 I 1 Il 1 1 1 1 Il 1 Il 1 |

1.5

FH:

45 90 135 180 225 270 315 360 405 450 495 540 585 630 675 720

HIBR(CKR)

1. /M & 5z A XA EM 4717 @45 AAA. AA. A, BBB. BB. B. CCC. CC #u C,

Ak =2

HTHATHM, TS EmR KT AFR, BORTREE

R ARV TR RIE AT ANERENERER, HE kgl
Wi BRI R AL RN FHEERTRESS ., EFREXWT:

5 | S5 & X

1 AAA SRS MIRE IR, AR AR LTI RN, B2 KA
2 AA ARSI RE VIR R, RARMZFHAT R I AR, E4XERIK
3 A AR RE R, B RANATIIRRI M, 4 KRR

4 BBB BEERSRE— ML RAMZGEIMTRER, AR — K

5 BB RS RETBES, AN GRS =

6 B IS5 IRE BRI T RIF AR5, MR m

7 cce LI F55 MIRE IR BT R A e 5r A 8E, B2 K il =

8 cC FERS BRI AT SRS ORI BN, AL A5 5

9 C AREELIERIS

2. BHR AR ERG L, EERER—RZABFRATZBNBELRL

2




BN FELEF, TEAR—Z HEETHRE T ENNEFEESE. Pl
MR R R A PR 8] (LU AR Rl ®m ") AR EE S W EH LA
TEETEEFMRIL. AREREFTEEAEEH T REMILR. &8 &K
HoA AT TR SR AT 28 7 SR s B R B B Do X T B K [ R ] AR 4 R
HEAraEMEAMERNRKL, FIUERNTAEECTEERME. RRERRI F
RN TR, REHEFTEANERSASFUETLRBR. Z67. FIE.

A Bk - F o iEER R -

A (EREE): BiE (010) 83897849/ 45 duchao@sac. net. cn



