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BEAT, 12 A3 BAFREAEFEE. 58 LHEEGEH, AF
W EHRH. EE %, Shibor K% 3%, FEE Shibor # 49. 4bp F
1.694%, 1 J& Shibor # 11.9bp £ 2.737%, 2 J& Shibor # 8bp %
2.905%, 1/~ Shibor # 0. 3bp & 2. 9785%, 3 A F Shibor % 0. 1bp
Z 3. 020%.

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

it 52 7D 14D M 3M 6M oM 1Y
R RIS AR AR it 2k (AAAD -20 -30 -25 -10 -5 5
W s R TR R AR it 2k (AA+) -20 -30 -25 -10
W s IR R A it 2k (AAD -20 -30 -20 -10
s RIS R AR it 2k (AA-) -20 -30 -20 -10
W a SRR R R 2R (A) -20 -30 -20 -10

2. KA FEA R BBI R R (%)
#1222 R 7D 14D M 3M 6M oM 1Y

W ad SR ZE R B 2R (AAA)D 2. 50 2.60 2.70 2.90 3.00 3.10 3.20

W RN a2 B 28 (AA+) 2.70 2. 80 2.90 3.20 3. 40 3. 50 3.70

W LRI 2 R B 28 (AAD 3.00 3.10 3. 30 3. 60 3. 80 3.90 | 4.10

Weas IR aE R A 28 (AA-) 3. 20 3. 40 3. 60 3.90 | 4.10 | 4.20 | 4.40

Weas FE IR 2R R A 28 (A 3. 40 3. 60 3. 80 4,10 4. 30 4. 40 4, 60




= i REW T R

LEAIA R (%)

7

1. 3 % 5045 | 047 74045 AAA. AA. A. BBB. BB. B. CCC. CC Fu C,
BAGRR <+, = FEHITHE, RTREHREERTREL, BT AEFE
R ZAR AR F X o 38 I AT A R A B A A Ak BR O B el A
s IR A W AL H AN FEEARTRESE. EFREXWwT:

5.5

B
o

N

w
3

25

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

0 45 90 135 180 225 270 315 360 405 450 495 540 585 630 675 720
JABR(R)

5 | SH5/F5 & X
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2 AA PRI S5 HIRE SRR, SZAFIL BB A KR, B4 KRR
3 A PR RE IR, B O AR ST, B2 KSR
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W RN R FBEARAE (LTER RN ) A HEE B oy A
TEMETEEAFRIE. AREREFEEAE LA RAEMIES. 28 h
ot B B TR BT 2 S SR e AR Y R A U XA I e e R AR R
H P& A8 Rk e Bk, FIERNAAEETFIERTE. A RS R+
RN, REHE TR ATEUEFAR . Z8. TIE.
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