wIN ARG EEEE R EIE G E B R

2020 45 12 A 30 H
—\ TIAENTS

RAT SRR, AEFFRMAMTAR, 12 A 30 8 DR EB5H
ATFRET 400 L n B e, HEMA T KB, A E 2.20%,
AH A 100 {2k Bl W 2138, AT 374 8% 300 4270, Shibor 4&
HA 5 Fk £ %% E4T7, BB 7 Shibor 3 2bp % 0. 644%, 1 J& Shibor ¥k 4. 4bp
% 2.308%, 2 J& Shibor # 15. 9bp & 2. 964%, 1 A F Shibor 4 2. 702%,
HARE F—H#HTFE, 34 A Shibor g 0. 2bp F 2. 755%,

Z N BRZWEEIEREE

LR Mm% 2 BXs (BP)

iR 7D 14D M 3M 6M oM 1Y
2 SEUEUR 2R R 28 (AAAD
e IR aE R A 28 (AA+) 10 5

W as IR s R 2k (AAD

et FEUENS 2 K T 2 (AA-)

ez e R 2R (A

2. e AR R IRK AR (%)

£ 2 7R 7D 14D M 3M 6M oM 1Y

s IR 2E R A 28 (AAAD 2. 45 2.70 2. 80 3.15 3.25 3.25 3.30

Weas IR 2E R A 28 (AA+) 2. 65 2. 80 3.10 3. 45 3. 60 3.65 3.70

W as B UE S R R 2k (AAD 2.90 3.05 3.35 3. 60 3.75 3.85 3.90

W LRI a2 B 2R (AA-) 3.10 3.30 3. 60 3.85 3.95 4.10 | 4.30

W SRR R B 2R (A 3. 30 3.45 3.80 | 4.20 | 4.30 4.40 | 4.60




= N R T R 2k

BRI SR

55

4.5 -

T (%)

w

2.5

1.5

1 1 1 1 1 1 ]
30 90 180 270 360 340 730
HER ()

7

1. 3|/ & 545 RSB AR R 40 45 AAA. AA. A. BBB. BB. B. CCC. CC #u C,
BARF Hr. T FEEHATHE, RrBER BT ARER, MEAREHE
R ZARRAR F R FIE AT A e E R, AE 2R ER
Kt AR R AR BN FBEARTRESE . 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 A BUS RE TS, AN GFIFRIRR, MR




6 B IS5 [ RE TR T R AF A BRI EE, 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 R &, FRRER K B RRATT BNEEER
WG R gmE, TEAR—R T BAES T304 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 B 9 T LB 2 S SR B AR Y R A U R AT I P A R A i
HPr & Ef{E SRR A, FIERN A AREEAERETE. RBEBAVI F
RN PTH, REHEFTEAIMDATT UMY R ZH. FIE.

IFPESE TS

XKL (W EE g ): BiE (010) 83897992/#44 1iuyh@emdm. org. cn




