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Jh. Shibor 2% 3%, FE7 Shibor 3 39.6bp £ 2. 057%, 1 J& Shibor
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28 4 FK 7D 14D M 3M 6M oM 1Y
W as FEiEe s 2t 2k (AAAD 5 10 10 10
W as FEiEe s it 2k (AA+) 5 10 15 10
W as FEiEfe s it 2k (AA) 5 10 20 15
W as FEiEe e it 2k (AA-) -5 -5 -5 5 10 20 15
W e uE IS e 2t 2 (A -5 -5 -5 5 10 20 15

2. Wi IER R R RR R (%)

il 2 42 R 7D 14D M 3M 6M oM 1Y
WS R R 2k (AAA) | 2.00 | 2.05 | 2.10 | 2.50 | 2.60 | 2.70 | 2.75
WS AR R 2k (AA+) | 2.30 | 2.35 | 2.45 | 2.90 | 3.00 | 3.15 | 3.25
W as FEiEe s 2t 2k (AA) 2.80 | 2.85 | 2.95 | 3.40 | 3.50 | 3.70 | 3.80
Wi iEir s R M2 (AA-) | 3.15 | 3.20 | 3.30 | 3.80 | 4.00 | 4.20 | 4.30
Weas FEUE am 2 i 2k (A 3.55 | 3.60 | 3.70 | 4.20 | 4.40 | 4.60 | 4.70
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Vo2 06T 2 o B R IOR R S % . S R T

5 | SH5/F5 & X

1 AAA SR 5 T RE IR, FEARAZ AR LB SR, B2 KBS
2 AA PRI S5 HIRE SRR, SZAFIL BB A KR, B4 KRR
3 A PR RE IR, B O AR ST, B2 KSR

4 BBB PRI S5 RE )T — M, ARG TR R R R, B2 KU — %

5 BB PEIBfRSSREITEES, ARG TF AR K, BN R

6 B PEIRAT 55 1) BE TR UK T R A 2 0F A 58, 3B 2 AU AR =

7 e IR 55 I Be S AR T R AT B IAEE, 120 RS

8 cC TEA = B A B AT SRR BN, FEAA B AR £ 15 55
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