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[2022-05-31]

RITREMR, NEHPIRTRRRMEGERE, 5B 31 BLARIRBIRASIFRT 100 {27t 7 REBEREWERE, FirflE 2.10%, $H 100 {27t
[EIRZIER,

- L

EfR7IE, 354D(K 2)210008 321 1.965-1.9675; 4.64Y220002 BYAZTE 2.54; 4.87Y220007 pYAZ{E 2.53-2.5375; 5.01Y200008 p3z#E 2.60-
2.605; 6.81Y220006 pEAZ7E 2.7525-2.7575; 8.99Y210009 F a7t 2.8275-2.8475; 9.72Y220003 B3 fx 2.7725-2.793; 9.96Y220010 B3 fE 2.7325-
2 75; 29.38Y210014 pa7E 3.305-3.32,

FERE(= (%) 1.8200 2.185 2.5025 2.7675 3.2925
SHE(RR(%) 1.8200 2.22 2.5400 2.6950 2.7925 3.3200
(%) 0.0000 0.0350 0.0375 0.0350 0.0250 0.0275

L

SRIERAME, 357D220206 paXTE 1.9375-1.94; 1.61Y paZfE 2102022.295-2.305; 1.76Y210213 padfE 2.47-2.50; 2.61Y200203 F327E
2.51; 4.28Y210208 B3 fE 2.725-2.7325; 4.74Y220203 F3ZfE 2.69-2.7275; 8.75Y210205 p%321E 3.0925-3.1; 9.63Y220205 pk327E 3.06-3.075;
9 89Y220210 pY3Z1E 2.96-2.9825,

FEBIFEERL{R(%) 1.3000 2.3400 2.7000 2.7850 3.0800
SHIEEERLR(%) 1.3000 2.3400 2.7425 2.7850 3.0800
T (%) 0.0000 0.0000 0.0425 0.0000 0.0000
FEEEFR(%) 1.8900 2.4900 2.6850 2.9000 3.0550
SHEAR(%) 1.8900 2.5000 2.7275 2.9000 3.0725
@ (%) 0.0000 0.0100 0.0425 0.0000 0.0175

B seuss

SHEMRIIBARIERK, MREEEPEZHR AAAAA+IGRIF-fR. Bin/AHE, 2D012280941.1B22 #is/R SCPO0TAAA BATE 1.98%fIE,
HE&HA57, 31D012280784.1B22 T SCPO06AAA BATE 1.85%UE, NiAtSAESE,; FKin/5HE, 108D012280296.1B22 JRFERRE SCPO0TAAA
BRAZTE 2.10%A18, Wit kES, 161D012281803.1B22 3K TRl SCPOOTAAA FEARTE 2.03%(UE, RITHIAES; Kig/AmE, 230D012281546.1B22
Se(THEE SCPOOTAA+BRAZTE 2.41%UE, WHt9AHRIT, 359D042280230.1B22 HEBE#ERE CPO0T1AA+FERTE 2.45%(UE; MRS, SHEMKE

7.

I T TV VO VI T T
AAA 1.75 2 2.11 2.29 2.35

AA+ 2.05 2.2 2.4 2.48 2.55
HIFYER==

AA 24 2.65 2.8 3.1 35

AA- 3 3.45 4 415 4.45
AAA 1.75 0 1.97 3 2.11 0 2.28 1 2.34 1
T - AA+ 2.05 0 2.2 0 24 0 2.48 0 2.55 0
(BP) AA 2.4 0 2.65 0 2.8 0 3.1 0 35 0
AA- 3 0 3.45 0 4 0 415 0 4.45 0

T

SRPERRIBEERTS, TEEFE AAA TR, HIRLA3Y )AE, 1Y-3Y i@, 18 B MTNOOS (AAA, 1.48Y) RIRTE 2.62%; 22L&
MTNOO1 (AAA, 1.87Y) BRAIFE 2.51%fT4L; 21 ZEHR MTNOO3 (AAA, 2.5Y) RREZTE 2.73%; 22 Eig MTNOOT (AAA, 2.82Y) BE3ZTE 2.80%., 3 %
5 SEHABR, 20 SRAGER MTNOO2 (AAA, 3.45Y) 7E 2.96%FE3%; 22 1B MTNOO2 (AAA, 4.73Y) 7E 3.27%Hk3%. 5 FLALHAIR, MAREE, SRS,

4B R B AIE AT,



______
3.25 3.49

AAA + 2.73
AAA 2.39 2.93 3.36 3.62
PO L 6 E
AA+ 2.53 3.21 3.63
AA 275 3.55 3.91
AAA + 229 1 2.71 2 323 2 347 2
v — AAA 237 2 2.91 2 333 | 3 36 2
(BP) AA+ 2.5 3 3.18 3 36 3
AA 273 2 352 3 388 3

B cus

SAPUERIGER. 11T, B2, 58, RRASHEENESS5. ARRSE, 19 %8 03AAA BIAIE 2.68%., 22 Ik 02AAA pi3ZTE
2.84%, 22 HBEY 02AAA RYRXFE 2.75%., BEEERH, MIGIA. WIRTIHE, 21 38 02AAA pAFE 3.22%. 18 iGIRMR AA+RREIME 2.90%, 22 &5 01AA+
FY3ETE 3.25%. Kim/oHE, 22 EE G6AA+RLAITE 3.57%, 21 £8E 05AAA RELTE 3.50%.,

-

EERIEKRE, BREaRES, REFEBERFTEEE 3-5bps, TMT FRRITIRIREINRY, BNEESFEFER Sbps, IEHFT AN TRERITARIT

ETURIPAARERK, MANBEEEOREERE., WIRIRIRZIER, T/ T K, FAKIRERR TYSTOW25 £ 4.66%AMZ. Hi BRI AL 545
99, 4l COGARD Rk 2-3pts, JE¥E CIFIHG F#k 0.25-0.75pt.

% BEfRRRE3Z
i
48D 229915 1.45
55D 229916 1.49
74D({K 2) 200011 1.54
74D({K 2) 200011 1.55
354D(fA 2) 210008 1.965
354D(fA 2) 210008 1.9675
1.8Y 220005 2.225
3.52Y 180028 242
3.52Y 180028 2.425
4.2Y 210011 2.535
4.64Y 220002 2.54
4.87Y 220007 2.53
4.87Y 220007 2.5325
4.87Y 220007 2.535
4.87Y 220007 2.5375
5.01Y 200008 2.6
5.01Y 200008 2.6025
5.01Y 200008 2.605
5.17Y 170018 2.5
5.95Y 210007 2.6975
5.95Y 210007 2.7
5.95Y 210007 2.7025
6.37Y 210013 2.74
6.81Y 220006 2.7525
6.81Y 220006 2.755
6.81Y 220006 2.7575
6.98Y 190006 2.7075
6.98Y 190006 2.71
7.97Y 200006 2.825
7.97Y 200006 2.83
7.97Y 200006 2.8325
7.97Y 200006 2.835
7.97Y 200006 2.8375
8.99Y 210009 2.8275
8.99Y 210009 2.83
8.99Y 210009 2.8325
8.99Y 210009 2.835
8.99Y 210009 2.84
8.99Y 210009 2.8425
8.99Y 210009 2.845
8.99Y 210009 2.8475
9.47Y 210017 2.823
9.47Y 210017 2.825
9.72Y 220003 2.7725
9.72Y 220003 2.775
9.72Y 220003 2.7775
9.72Y 220003 2.78
9.72Y 220003 2.7825
9.72Y 220003 2.7875

9.72Y 220003 2.79



9.72Y 220003 2.7925

9.72Y 220003 2.793
9.72Y 220003 2.794
9.72Y 220003 2.795
9.96Y 220010 2.7325
9.96Y 220010 2.74
9.96Y 220010 2.7425
9.96Y 220010 2.745
9.96Y 220010 2.75
27.79Y 200004 3.33
27.79Y 200004 3.3325
27.79Y 200004 3.3375
28.29Y 200012 3.3325
28.29Y 200012 3.335
28.87Y 210005 3.3175
28.87Y 210005 3.325
28.87Y 210005 3.33
28.87Y 210005 3.3325
28.87Y 210005 3.335
28.87Y 210005 3.3375
29.38Y 210014 3.305
29.38Y 210014 3.3075
29.38Y 210014 3.31
29.38Y 210014 3.3125
29.38Y 210014 3.315
29.38Y 210014 3.3175
29.38Y 210014 3.32
29.87Y 220008 3.26
29.87Y 220008 3.2625

SHEERMEMIZ

it
227D 220201 1.89
259D 220401 1.89
259D 220401 1.9
259D 220401 1.91
357D 220206 1.9375
357D 220206 1.94
359D 180408 1.935
1.19Y 200207 2.15
1.61Y 210202 2.295
1.61Y 210202 2.305
1.67Y 190203 2.3425
1.73Y 092218001 2.39
1.76Y 210213 2.47
1.76Y 210213 2.5
2.05Y 210207 2.405
2.43Y 210313 2.5
2.45Y 210218 2475
2.45Y 210218 2.485
2.61Y 200203 2.51
2.61Y 200203 2.515
2.62Y 180401 2.52
2.62Y 180401 2.54
2.79Y 220202 2.491
2.79Y 220202 2.4925
2.79Y 220202 2.495
2.79Y 220202 2.4985
3.12Y 200212 2.5925
3.12Y 200212 2.595
3.28Y 150218 2.64
3.76Y 210203 2.68
3.76Y 210203 2.69
3.76Y 210203 2.7025
3.81Y 210403 2.745
3.85Y 160210 2.755
3.85Y 160210 2.7575
3.85Y 160210 2.76
4.28Y 210208 2.725
4.28Y 210208 2.7275
4.28Y 210208 2.728
4.28Y 210208 2.73
4.28Y 210208 2.7325
4.28Y 210208 2.74
4.66Y 220305 2.81

4.66Y 220305 2.815



4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.86Y
5.23Y
6.1Y
6.1Y
6.61Y
6.61Y
6.65Y
6.97Y
6.97Y
6.97Y
7.78Y
8.05Y
8.39Y
8.39Y
8.75Y
8.75Y
8.75Y
8.75Y
9.02Y
9.02Y
9.02Y
9.02Y
9.02Y
9.02Y
9.02Y
9.02Y
9.02Y
9.29Y
9.29Y
9.29Y
9.29Y
9.29Y
9.29Y
9.29Y
9.43Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.78Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
13.65Y

220203
220203
220203
220203
220203
220203
220203
220203
220203
220203
220203
220203
170210
170215
180210
180210
190205
190205
190401
190210
190210
190210
200205
200210
200215
200215
210205
210205
210205
210205
210210
210210
210210
210210
210210
210210
210210
210210
210210
210215
210215
210215
210215
210215
210215
210215
210410
220205
220205
220205
220205
220205
220205
220205
220205
220205
220205
220205
220205
220310
220210
220210
220210
220210
220210
220210
220210
220210
220210
220210
220210
220210
220210
220210
220210
160205

2.69
2.6975
2.7
2.705
2.71
2.7125
2.715
2.7175
2.72
2.7225
2.725
2.7275
2.8325
2.86
2.9475
2.96
2.9975

2.995
3.015
3.0175
3.02
3.08
3.091
3.095
3.1
3.0925
3.095
3.1
3.1025
3.09
3.0925
3.095
3.0975
3.098
3.099
3.1
3.1025
3.105
3.09
3.0925
3.095
3.0975
3.1
3.1025
3.105
3.1
3.06
3.0625
3.065
3.0675
3.0695
3.07
3.0705
3.071
3.072
3.0725
3.073
3.075
3.1
2.96
2.9625
2.965
2.9675
2.97
2.971
2972
2.9725
2.973
2974
2.9745
2.975
29775
2.98
2.9825
3.28



SHERRER

RIRKE

8D
10D
14D
17D
19D
21D
26D(fk 1)
28D
28D
28D
28D
31D
45D
54D({k 1)
84D
99D
108D
119D
148D
161D
161D
161D
168D
179D
179D
194D (K 1)
194D({k 1)
205D
208D(fx 1)
229D({k 2)
230D

SEEE

BRR s BERE (RTH) _

110D(fK 1)
140D
326D(fk 2)

354D+ NY({k 2)

1.05Y

1.07Y+NY({k 2)
1.26Y+NY({k 1)

1.61Y
1.61Y
1.86Y
1.87Y({k 1)
1.9Y
2.38Y
2.38Y
2.41Y+NY
2.41Y+NY
2.54Y(fk 2)
2.62Y

SHEIERREIR

FIRKE
13D
13D
70D
86D

90D +2Y

202D
232D
298D
298D
299D+2Y
1.12Y
1.12Y+NY
1.13Y
1.13Y

012280941.1B
012281271.1B
042100237.1B
012103461.1B
012280472.1B
012103487.1B
012280132.1B
012103602.1B
012281957.1B
012281957.1B
012281957.1B
012280175.1B
012280784.1B
042100441.1B
012103891.1B
012280879.1B
012280930.1B
012280296.1B
012281285.1B
012281258.1B
012281803.1B
012281803.1B
012281803.1B
012280603.1B
042100619.1B
042100619.1B
012281459.1B
012281459.1B
012281836.1B
012281255.1B
012281503.1B
012281546.1B

102001795.1B
101901377.1B
102000809.1B
102001022.1B
102001230.1B
102001286.1B
102101792.1B
102100018.1B
102280051.1B
101900476.1B
102100667.1B
102100816.1B
101901386.1B
101901386.1B
102102163.1B
102102163.1B
102103245.1B
102280093.1B

&S

1280175.1B
1280175.1B
151747.SH
127255.SH
1980258.1B
162775.SH
175637.SH
163337.SH
163337.SH
166388.SH
163711.SH
163715.SH
163736.SH
163736.SH

22 #fi#gE SCPO01
22 =#% SCPO10
21 BE#r CPOOT

21 EE&HF SCP004
22 BB SCPOO1

1 R SCP0O06

22 7ipgE SCP003
21 &(5 SCP004
22 §% SCP001
22 FiZE SCPOO1
22 §% SCP001

22 HREXEER| SCP002
22 TP SCP006
21 EBf CP0O12
21 #E SCP003
22 FRizfEEE SCPOO1
22 EZ# SCP004
22 JREEIREE SCPOOT
22 FhizigAk SCP003
22 {g/R&ts SCP003
22 5KiT=#t SCPOOT
22 3K TERL SCPOOT
22 5KiT=#t SCPOO1

22 Bk SCPOO1

21 5T % CP001

21 KTF%& CP001
22 75E# SCPO01
22 BEE SCP0O01
22 A1 SCPO11
22 5 SCP0OO1

22 fRE=HE SCP003
22 55i7¥R% SCPOO1

20 Mk MTNO05
19 #ri8%E MTNO04
20 ;C€ MTNOO5
20 %£E8 MTNOO4A
20 H3ZiE MTN002
20 FaZEHT MTNOO5
21 EEXE MTNOO1
21 73|Itk MTNOO1

*EBEFRHF MTNOO1

19 FRiBER MTNO002

21 75358 MTNOOT(Z 3R

21 ;T777K MTN002
19 458 MTNOO5
19 sA5H MTNOO5
21 ZEEE MTNO06
21 ZEEHE MTNOO6

21 EXIMR MTNOO2

22 K TFH A MTNOO1

=5 (R1TNHE)
12 £KiE 01
12 K& 01
19 %0 01
PR AR
19 BRI R 01
9 &R 01
21 13 G1
20 HFE 01
20 HPET 01
20 lig#s 01
20 (5% G4
20 FEE Y3
20 {51X G1
20 51X G1

AAA
AA+/A-1
AA+
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AA+
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA
AA
AAA
AAA
AAA
AA+
AA+
AA+

AA+
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AA+
AAA
AA
AAA
AAA
AAA
AAA
AA
AA

_

AAA
AA
AA+/AAA
AAA
AA+
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA

s B (RiTHID) _

1.98%
4.20%
1.90%
3.07%
1.65%
1.87%
2.57%
2.05%
100 &4
100 &1
100 &4
1.83%
1.85%
1.85%
2.08%
2.60%
3.70%
2.10%
2.04%
2.50%
2.03%
2.03%
2.03%
2.14%
2.50%
2.50%
2.20%
2.20%
2.07%
2.30%
2.50%
2.41%

2.12%
2.44%
2.28%
2.46%
2.48%
3.72%
2.63%
2.51%
3.40%
2.75%
2.58%
3.08%
2.62%
2.62%
3.10%
3.10%
3.46%
3.66%

1.65%
1.65%
3.60%
2.50%
1.90%
3.80%
2.17%
2.28%
2.28%
2.49%
2.29%
2.96%
2.45%
2.45%



1.39Y+5Y
1.39Y+5Y
1.4Y
1.4Y
1.66Y
1.83Y+2Y
2.46Y
2.46Y
2.64Y
2.65Y+2Y
2.8Y+2Y
2.91Y
2.91Y
2.91Y
2.93Y
2.93Y+5Y
2.93Y+5Y
2.93Y+5Y
2.94Y
3.18Y+5Y
3.21Y+5Y
3.46Y+5Y
3.97Y
3.97Y
4.24Y
4.24Y
4.44Y+5Y
4.44Y+5Y
4.44Y+5Y
4.46Y+5Y
4.64Y+NY
4.64Y+NY
4.64Y+NY
4.73Y+NY
4.73Y+NY
4.94Y
8.81Y
Hifth
210D
2.62Y+2Y
13D
13D
70D
86D
90D +2Y
202D
232D
298D
298D
299D +2Y
1.12Y
1.12Y+NY
1.13Y
1.13Y
1.39Y+5Y
1.39Y+5Y
1.4Y
1.4Y
1.66Y
1.83Y+2Y
2.46Y
2.46Y
2.64Y
2.65Y+2Y
2.8Y+2Y
2.91Y
2.91Y
2.91Y
2.93Y
2.93Y+5Y
2.93Y+5Y
2.93Y+5Y

1828012.1B
1828012.1B
143887.SH
143887.SH
175690.SH
175907.SH
2128041.1B
2128041.1B
185287.SH
185301.SH
194149.SH
2228028.1B
2228028.1B
2228028.1B
185742.SH
2028013.1B
2028013.1B
2028013.1B
149912.5Z
2028025.1B
2028024.1B
2028049.1B
188128.SH
188128.SH
188648.SH
188648.SH
2128033.1B
2128033.1B
2128033.1B
2128039.1B
185283.SH
185283.SH
185283.SH
2228011.1B
2228011.1B
149914.5Z
175886.SH

031900933.1B
032280060.1B

1280175.1B
1280175.1B
151747.SH
127255.SH
1980258.1B
162775.SH
175637.SH
163337.SH
163337.SH
166388.SH
163711.SH
163715.SH
163736.SH
163736.SH
1828012.1B
1828012.1B
143887.SH
143887.SH
175690.SH
175907.SH
2128041.1B
2128041.1B
185287.SH
185301.SH
194149.SH
2228028.1B
2228028.1B
2228028.1B
185742.SH
2028013.1B
2028013.1B
2028013.1B

18 HFIRIT LR 02
18 HPEIRIT 4K 02
18132 10
18 4% 10
21 ZKf% 01
21 HE 03
21 ITRIRIT/IMMR
21 IRIBAT/IMIER
22 $Ria] C2
22 jFgE 01
22 B 02
22 EERIT 01
22 PEER1T 01
22 ER1T 01
22 #8611
20 RIASRIT—4% 01
20 FRAVERIT”4% 01
20 RIASRIT—2% 01
22 37 02
20 BRIFIT—R 01
20 PERIT R
20 TrpfRIT—4% 02
21 EE& G4
21 EE G4
21 &%= 03
21 #5503
21 g7 —4R 03
21 BRRIT "R 03
21 g7 —4R 03
21 FERIT "4 03
22 £E Y4
22 &8 Y4
22 £E Y4
22 RAVERITKEL R 01
22 RAVERITIKER(R 01
22 #1504
21 K% 01

19 kiM=EL PPNOO1
22 i&BHEI% PPNOOT
12 $%5& 01
12 $%& 01
19 3¥0 01
PR itf5R
19 P& 01
19 853 01
21 13k G1
20 HRE 01
20 HREL 01
20 lIf5#% 01
20 {512 G4
20 L Y3
20 (51X G1
20 {51X G1
18 HfSERIT 4R 02
18 HPSFIRIT 4K 02
18 1342 10
18 4% 10
21 %Rf& 01
21 H& 03
21 ITRIRITIVRIR
21 ITRIRIT/IMIR
22 R C2
22 w01
22 Bl 02
22 EER1T 01
22 PfZER1T 01
22 EER1T 01
22 %61 C1
20 KRAVERIT 4R 01
20 FAVERIT”4% 01
20 FRAVERIT”4R 01

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AA+/AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AA+
AA+
AAA
AAA
AA
AA+/AAA
AAA
AA+
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AA+/AAA
AAA
AAA
AAA

2.52%
2.52%
4.00%
4.00%
2.54%
3.35%
2.67%
2.67%
2.90%
2.78%
3.36%
2.73%
2.73%
2.73%
3.39%
2.95%
2.95%
2.95%
2.98%
3.06%
3.05%
3.13%
3.04%
3.04%
3.18%
3.18%
3.37%
3.37%
3.37%
3.38%
3.60%
3.60%
3.60%
3.53%
3.53%
3.42%
3.90%

4.47%
3.22%
1.65%
1.65%
3.60%
2.50%
1.90%
3.80%
2.17%
2.28%
2.28%
2.49%
2.29%
2.96%
2.45%
2.45%
2.52%
2.52%
4.00%
4.00%
2.54%
3.35%
2.67%
2.67%
2.90%
2.78%
3.36%
2.73%
2.73%
2.73%
3.39%
2.95%
2.95%
2.95%



2.94Y
3.18Y+5Y
3.21Y+5Y
3.46Y+5Y
3.97Y
3.97Y
4.24Y
4.24Y
4.44Y +5Y
4.44Y+5Y
4.44Y+5Y
4.46Y+5Y
4.64Y+NY
4.64Y+NY
4.64Y+NY
4.73Y+NY
4.73Y+NY
4.94Y
8.81Y
210D
2.62Y+2Y

149912.5Z
2028025.1B
2028024.1B
2028049.1B
188128.SH
188128.SH
188648.SH
188648.SH
2128033.1B
2128033.1B
2128033.1B
2128039.1B
185283.SH
185283.SH
185283.SH
2228011.1B
2228011.1B
149914.5Z
175886.SH

031900933.1B
032280060.1B

22 #7102
20 JERRIT"R 01
20 PEIRIT R
20 TrfRIT—4% 02
21 EE& G4
21 BE G4
21 1%z 03
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