Wi R G E EWEBINE I ERR

2020 4 12 A 25 H
—\ MIAEhTS
SATNER, NEFFERTIEFFE, 12 A 25 B A REAH
AFFET 400 o EGHE, FEWH T KM, FAFIE 2.20%,
AH A 100 A2 o8 By 28, A FFwdgigE ik 300 12,50, Shibor 48
A 9 08 %% A, [ 7% Shibor ¥ 18. 4bp % 0. 793%,1 J& Shibor 3 37. 7bp
% 2.151%, 2 J& Shibor 3 3.1bp % 2. 829%, 1 /~F Shibor % 0. 1bp
% 2.702%, 3N Shibor B 1bp & 2. 766%.

—\ RN RZGWmEIEHES
1. RS RIER IR % 2 HE3) (BP)

il 28 42 X 7D 14D M 3M 6M oM 1Y
W as FEiEe s 2t 2k (AAAD 5 5 -5 -5 -5 -5
W as FEiEe s it 2k (AA+) 5 5
Weas ik e 2k (A 5 5 5
W as FEiEe e it 2k (AA-) 5 5 5
Wzt FEiE e s R 2k (A

2. Weat AR R BAIRK AR (%)

Hh 2844 FR 7D 14D M 3M 6M oM 1Y

W ad SR ZE R B 2R (AAA)D 2.35 2.70 2.75 3.05 3.20 3.25 3.30

W RN a2 B 28 (AA+) 2.55 2. 80 3. 05 3.40 3. 60 3.65 3.70

W s RIS B R 2R (AAD 2.90 3.05 3.35 3.65 3. 80 3.90 | 4.00

Weas IR aE R A 28 (AA-) 3.10 3. 30 3. 60 3.90 | 4.00 | 4.10 | 4.30

Weas FE IR 2R R A 28 (A 3. 30 3. 45 3.80 | 4.15 4.30 | 4.40 | 4.60




= i REW T R

E bR S SR e

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. 84 £ 445 F R4 47 740 45 AAA. AA. A. BBB. BB. B. CCC. CC #n C,
BAERR <+, o BEHITHE, RTEEHREETREL, AT AR FE
R ZAR AR T R oW a0 K AT A B2 Ao ) Az f R, O B kA
s IR A W AR AN FEEARTRESE. EFRENXWwT:

F5 | FE/5 7 X

AAA SRS I RE IR, AR RARIZGEAEE N, A RS RAR

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

A ARG RE T EGE, B ZARATERI R, H L KSR

BBB RS RET— ML AN TFIAFEECR, AR i)

Ol [ W (DN |+

BB R HSRE B, RAMAGEIMERIIRR, R




6 B IS5 I RE TR R T R A5 Es, 2 XEAR =
7 CCC PEIRAT 25 I e S EE AT R U A TP, 3B 20 AR =
8 cC FER = B A B A IRTF ORI DN, AR AR UF IR 5 5%

9 C NN

2. B ZAT AR A Rt 2, ERRER —R T B HRATT BNAEEER
WM F1E RgmE, FTEAR—R T BAE G WAL LA AR5 H . A
M BN R R ARAE (LT ER FIERN”) A RE & #E g A
TEMETEEAFRIE. ABEREFEEEE LA RAEMIES. 28 f
ot 2 B TR BT 2 S SR e AR A A U R A D e ] e R AR
H P& E1E Rk e Bk, FILRNAAEETFTERTE. ARE R+
RN PTA . REH BT RN AT UEEAR A8 Z8. FIE.

CEEPE T EETE

R AL (Y= W4 ): BiE (010) 83897992/HF44 liuyhdemdm. org. cn




