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B e=

E{R7®E 6D 229969 1.75-1.8, 83D 239909 2.1, 247D 220023 2.21, 1.13Y 210004 2.2, 1.84Y 220028 2.45-2.455, 2.76Y 220026 2.555-2.56, 3.45Y
160017 2.62, 4.65Y 220022 2.695-2.7025, 5.65Y 210013 2.78, 6.82Y 220027 2.864-2.87, 9.73Y 220025 2.912-2.9199, 29.15Y 220008 3.291-3.3025

FERE(= (%) 2.2100 2.4400 2.7000 2.8300 2.9180 3.2990
SHER(%) 2.2100 2.4700 2.6900 2.8250 29175 3.2950
FER(%) 0.0000 0.0300 -0.0100 -0.0050 -0.0005 -0.0040

T

ERMFRAE 78D 220304 2.15, 106D 220404 2.18-2.2, 267D 220308 2.42-2.44, 346D 190203 2.47-2.475, 1.11Y 210303 2.535-2.55, 1.79Y 220332 2.63,

2.39Y 200212 2.7225-2.74, 3.03Y 210203 2.7825-2.7975, 4.32Y 220208 2.8825-2.9, 6.25Y 190210 3.02, 9.17Y 220210 3.092-3.095, 9.67Y 220220 3.08-
3.093, 2.93Y 160205 3.245

FEBIEEERR (%) 2.4450 2.7000 2.9050 2.9850 3.0900
SHIEERRR(%) 2.4300 2.7000 2.9050 2.9850 3.0950
BT (%) -0.0150 0.0000 oo 0.0000 0.0050
FEBEFFR(%) 2.4400 2.6700 2.8950 3.0325 3.1000
& EEFHE(%) 2.4100 2.6775 2.8850 3.0200 3.0930
BTE(%) -0.0300 0.0075 -0.0100 -0.0125 -0.0070

B eouns

SHERBIRIBERER | AR EEEPESHIR AAA AA+ERE M. fEiRJJE, 16D 012380387 23 £2HE SCPO03  AAA BYAXME 2.58%AIE, IRITHLES

E%, 30D 012380434 23 =5 SCP001 AAA FRA(E 2.62%NE, RITHLES,; PKiHSME, 118D 072210165 22 {=iEIG CP006  AAA FYAZTE



2.52%008, HEEHAERT; 170D 012283936 22 JLEEE SCP006 AAA FRANTE 2.69%IE, $RITHAES, Kif/AE, 254D 012380396 23 B3N

SCP001 AAA BRARTE 2.79%(UE, fRITHLEES, 331D 042380054 23 ZHEEE /I CP001 AAA BEARTE 3.03%(UE, RITHLES: 2AMsS, SHERWEE

e

AA+ 2.65 2.9 3.02 3.1 3.2
B EEE

AA 3.2 3.45 3.85 4.0 4.2

AA- 3.65 4.0 4.45 4.65 4.9
AAA 24 2 2.52 3 2.58 0 2.82 0 2.98 0
SrERIRZERNIIER AA+ 2.6 5 2.88 2 3.02 0 3.07 3 3.2 0
(BP) AA 3.2 0 3.45 0 3.85 0 4.0 0 4.2 0
AA- 3.65 0 4.0 0 4.45 0 4.65 0 4.9 0

B o=z

SHAEIRIEERER, MREEERE 1-3 FHR. 1-3 FEHTPE, 22 FEIE MTN025 (AAA, 2.48Y) RRATE 3.06%, HEMHIEMK; 19L&
MTNO18 (AAA, 1.67Y) FXAITE 2.88%, Sfh{E 1bp AE3Z; 22 $3E5/E MTNO02A (AAA, 1.18Y)7E 3.0%EK3AZ, {FfH{E 1bp AR3T; 20 EFRHNZZ GNOO1 (AAA, 2.01Y)7E

3.17%RAZ, =E{E 1bp A2, 3 B 5 FHARR, A3Z—AR, 22 EBRY MTNOO07 (4.52Y) 7E 3.25%Bk32, =fff{E 3bp BaZ. 5Y RLALHARR, 22 )I[88R MTN002 (6.34Y)

£ 4.01 B32, BATS, SHPEMIRER, WakiRE 17,

—-----

AAA+ 2.7 .0 2 4 None

AAA 2.9 3.23 3.45 3.67 None

Cabo Vg e

AA+ 3.07 3.78 4.09 None None

AA 3.52 4.07 4.5 None None
AAA+ 2.77 2 3.07 -2 3.26 1 3.49 0 None  None
5iER T IRIER AAA 2.88 2 3.24 -1 3.43 2 3.67 0 None None
(BP) AA+ 3.08 -1 3.8 -2 4.11 -2 None | None @ None @ None
AA 3.54 -2 4.08 -1 452 -2 None None None None

B cus

SHEWFERRERNER, B2, 5@, 17, RRISFHZENESS. JRMSMH 21 PE 01 AAA BRIE 2.81%, FEsEtl, IRITEN. 215REK
04 AAA PYRTE 2.82%, HEEEH, EELN, BIRITHE, 20 1R¥T6R AAA A 3.19%, $RITSEH, RITEN. 19 82 02 AAA BAZTE 3.36%, HEt, EEX

Ao KiH/5HE, 18 8 24 AAA FEAZTE 3.05%,

L



THIABIASIIER, IRBRIRIR, RS TR, FIEEE BABA/FSIH TENCNT/F{E HAOHUA FRIFHEE(AENE 7-8bps. IR, HrARz ik

1 GZUIHG 26 FRIMAME, £ 7.9%MAABE/NERR. ERBFTRAKS, TinEaBERE, MREMR ofr iR, M IRREIMKKREIAA, JMETEL 0.5-1pt, iR

CHINSC 23 7L T E X [EE] 89 ffif.

012283595.1B 22 *E8E7KER SCPO10 AAA 2.20%

8D 012284152.1B 22 B4 SCP002 AAA 2.65%
16D 012380387.1B 23 %E8E SCP003 AAA 2.58%
16D 012380387.1B 23 H£BE SCP003 AAA 2.58%
16D 012380387.1B 23 %£8E SCP003 AAA 2.58%
16D 012380387.1B 23 %58E SCP003 AAA 2.58%
16D 012380387.1B 23 %86 SCP003 AAA 2.58%
16D 012380387.1B 23 %E8E SCP003 AAA 2.58%
19D 012282131.1B 22 ERpEE SCP001 AAA 2.58%
23D 012380564.1B 23 FH4= SCP002 AAA 2.62%
23D 012380564.1B 23 BEE{E SCP002 AAA 2.62%
23D 012380564.1B 23 554 SCP002 AAA 2.62%
23D 012380564.1B 23 54 SCP002 AAA 2.62%
30D 012380434.1B 23 thEE =5 SCP001 AAA 2.62%
30D 012380434.1B 23 =5 SCP001 AAA 2.62%
41D 012380019.I1B 23 #hidsEnts SCPoo1 AA 3.16%
54D 012282571.1B 22 FAGTEREE SCP003 AAA 2.64%
55D 012284350.1B 22 JuiBEE ] SCP024 AAA 2.58%
55D 012284350.1B 22 JiJRE8 7] SCP024 AAA 2.58%
61D 012283699.1B 22 F34 SCP004 AAA 2.80%
69D(fk 2) 012200166.1B 22 1BIREES SCP001 AA+ 3.78%
72D 012380512.1B 23 FH{KE SCP001 AAA 2.62%
72D 012380512.1B 23 54 SCPoo1 AAA 2.62%
72D 012380512.1B 23 FReL= SCP001 AAA 2.62%
72D 012380512.1B 23 FReAE= SCcPoo1 AAA 2.62%
72D 012380512.1B 23 BEE{E SCP001 AAA 2.62%
72D 012380512.1B 23 FH{LE SCP001 AAA 2.62%
75D 012283702.1B 22 E3j SCPO11 AAA 2.57%



77D
77D
77D
77D
77D
77D
77D
77D
79D
79D
85D
87D(fk 2)
92D
114D
114D
118D
119D
153D
170D
170D
170D
170D
175D
175D
178D ({4 2)
178D ({k 2)
189D
189D
189D
209D
209D
209D
230D

230D

012380425.1B

012380425.1B

012380425.1B

012380425.1B

012380425.1B

012380425.1B

012380425.1B

012380425.1B

012380511.1B

012380511.1B

012380507.1B

012282971.1B

072210137.1B

012380279.1B

012283283.1B

072210165.1B

042280287.1B

012283770.1B

012283936.1B

012283936.1B

012283936.1B

012283936.1B

012380568.1B

012380568.1B

012380583.1B

012380583.1B

012284270.1B

012284270.1B

012284270.1B

012380596.1B

012380596.1B

012380596.1B

012380161.1B

012380161.1B

23 ¥F=h X SCP002

23 ¥F=h K SCP002

23 ¥r=shX SCP002

23 ¥7=h X SCP002

23 ¥F=h K SCP002

23 ¥7=sh X SCP002

23 ¥F=h X SCP002

23 ¥F=h K SCP002

23 ;FEE}] SCP003

23 jFEEJ SCP003

23 F{¥R& SCP004

22 HEEEZ5E SCP002

22 BigiES CP006

23 JE#HZ SCP001

22 AEFFHE SCP003

22 HP{S5EE CP006

22 BIGEBIZ CP001

22 3EEEE SCP002

22 JLEREH SCP006

22 JL=[E# SCP006

22 JtEREZ SCP006

22 JtREH SCP006

23 577\l SCPoo1

23 8=l scPoo1

23 #r3ZH% SCP002

23 #3ZE SCP002

22 ;AlEgARE SCP009

22 ;AEainZs SCP009

22 ;AEain= SCP009

23 EFr{RIE SCP002

23 EF{RIE SCP002

23 EF{RIE SCP002

23 Fi&EBEFT SCP001

23 FiEBEFT SCP001

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.89%

2.89%

2.89%

2.89%

2.89%

2.89%

2.89%

2.89%

2.60%

2.60%

2.60%

3.07%

2.50%

6.45%

3.35%

2.52%

4.30%

3.08%

2.69%

2.69%

2.69%

2.69%

2.79%

2.79%

2.69%

2.69%

4.95%

4.95%

4.95%

3.00%

3.00%

3.00%

2.80%

2.80%



254D

260D

331D

363D

364D

364D

364D

RIFREY
47D+NY

54D+2Y

57D

60D+2Y

60D+2Y

60D +2Y

75D+NY

107D

166D +364D

166D +364D

196D

213D

237D

242D

286D

286D

327D

327D

340D

1.08Y+2Y

1.12Y

1.14Y+2Y

1.14Y+2Y

1.18Y

012380396.1B

012380487.1B

042380054.1B

042380087.1B

042380095.1B

042380095.1B

042380095.1B

102000597.1B

102000736.1B

102000739.1B

102000797.1B

102000797.1B

102000797.1B

102000963.1B

102101043.1B

102101458.1B

102101458.1B

101801034.1B

102001821.1B

101801160.1B

102102107.1B

101801425.1B

101801425.1B

102100069.1B

102100069.1B

102100194.1B

102100527.1B

102100611.1B

102100680.1B

102100680.1B

132100045.1B

23 B$¥ SCP001

23 [EBX SCP001

23 HHeE ] cPoo1

23 B3MEE CP001

23 FEgelll cPoo4

23 Haeil cpoo4

23 Heeil cpoo4

20 H221& MTN002

20 Z2PR ¥ MTNO002

20 =— MTNO003

20 ;A ZE MTNO001

20 ;A ZE MTN0O01

20 ;AN ZE MTNO001

20 1BFE5E MTN002

21 (L% MTN0O1

21 EReAEZ MTNOO1

21 EBe%EE MTNOO1

18 FHM=IE MTN002

20 ST EE MTN002

18 &84 MTN002

21 EH8eH 1 MTN009

18 5 MTN003

18 E/&%5 MTN003

21 Bk MTN0OO1

21 &5ik MTN001

21 HfinfEEE MTNOO1

21 FEiEE MTNO0O1

21 LefFFiR MTNOO1

ELEFT MTN002

21 BLWIEH MTN002

1 &5\ GN001(FRHFIER)

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

2.79%

2.81%

3.03%

5.45%

3.10%

3.10%

3.10%

6.55%

3.92%

2.75%

2.61%

2.61%

2.61%

2.75%

2.60%

3.00%

3.00%

3.30%

2.82%

291%

2.96%

2.83%

2.83%

3.10%

3.10%

3.07%

2.95%

3.17%

3.08%

3.08%

2.98%



1.32Y 102101120.1B 21 SEXI# MTNOO1 AA/AAA 4.13%

1.39Y 102101278.18 21 SREKRZ MTN0O3 AAA 2.88%
1.39Y 102101278.1B 21 cREKRZ MTNOO3 AAA 2.88%
1.51Y 102101683.1B 21 425 MTNOO1 AA+ 430%
1.74Y 102103040.1B 21 Jt#=RE MTNOOL AAA 3.27%
1.8Y+NY 102103226.1 21 &858 MTNO0S AAA 3.65%
1.91Y 102280173.1B 22 £hF% MTNOO1 AAA 3.05%
2.02Y 102000213.18 20 BEER (IR AA+ 3.54%
MTNOO1
2.02Y 102000213.1B 20 BEER RRnEE) AA+ 3.54%
MTNO01
2.02Y 102200111.1B 22 Rl MTNOO1 AA+ 3.43%
2.05Y 102000336.1B 20 A5HNEE MTNOO1 AA+ 3.47%
2.32Y 102281296.1B 22 S¢AHEERR MTNOO AAA 3.27%
2.32Y 102281296.1B 22 SEAHEEIR MTNOO AAA 3.28%
2.33Y 102281357.1 22 HBHE3EHE MTNO02 AA+ 4.60%
2.41Y 102281589.1B 22 [E5RIE MTNOO1 AAA 3.26%
2.48Y+2Y 102281794.18 22 FRE7KSS MTNOO1 AA+ 4.47%
2.48Y+2Y 102281794.1B 22 FRE7KSS MTNOO1 AA+ 4.47%
2.48Y 102281796.1B 22 FRAKHEG MTNOO2A AA/AAA 6.60%
2.48Y 102281796.1B 22 FRAKIHEZ MTNOO2A AA/AAA 6.60%
2.48Y 102281841.1B 22 FREIG MTNO25 AAA 3.06%
4.68Y+5Y 102282393.1B 22 FEEF=Ar MTN002 AAA 3.62%

e fRREEE

166367.SH 20 3% 02 2.97%

29D +5Y 1823002.1B 18 K¥EEBE 01 AAA 2.63%
33D 143526.SH 18 &% 01 AAA 2.62%
64D +5Y 1828002.1B 18 RAVERIT—ER 01 AAA 2.70%
64D+5Y 1828002.1B 18 RARIT "2 01 AAA 2.70%
85D 150402.SH 18 &k 01 AAA 3.00%

93D 2028019.1B 20 LRI/ MR 01 AAA 2.50%
96D+NY({X 2) 163555.SH 20 XL Y1 AAA 2.75%
110D+2Y 163594.SH 20 & 13 AAA 2.79%

116D({k 1) 163673.SH EEB# 01 AAA 2.63%



163D+15Y
166D
169D
176D
187D+364D
190D +2Y({k 1)
234D(fX 2)
246D+2Y({k 1)
247D
250D +1.99Y
250D+5Y({k 1)
250D+5Y({k 1)
250D+5Y({k 1)
250D+5Y({k 1)
257D+1.99Y
299D
337D
337D
341D+NY
344D
351D
351D
351D
351D
1.07Y({X 1)
1.09Y+2Y
1.09Y
1.09Y
1.13Y
1.16Y+2Y({k 1)
1.17Y
1.17Y
1.23Y+1Y

1.27Y

167391.SH

2028029.1B

2028028.1B

167473.SH

151810.SH

175071.SH

114838.5Z

149278.5Z

167884.SH

163614.SH

1828013.1B

1828013.1B

1828013.1B

1828013.1B

175365.SH

2028054.1B

175675.SH

175675.SH

1928001.IB

2128005.1B

175741.SH

175741.SH

175741.SH

175751.SH

149410.5Z

178174.SH

2128012.1B

2128012.1B

2128013.1B

185672.SH

175975.SH

175975.SH

166798.SH

151604.SH

20 75 03

20 BT 01

20 LEER1T/IMAIR 01

20 P& C1

19 55 03

20 JAM G1

20 15RETR

20 7#fiE& 08

20 Fi&R 02

20 A% 01

18 FRIRIRIT "% 02

18 FIRIRIT "R 02

18 BIRIRIT "% 02

18 FIRIRIT 4R 02

20 8% G1

20 LLEIRIT

21 &5 01

21 HZ= 01

19 FRERITKESR 01

27 FZARIT/IMAER 01

21 38 02

2158 02

21 EgE 01

21 5%k 04

21 EPH 02

21 HAIRIT 01

21 E&RIRIT 01

21 SZIERAT/IMAIR

22 &FH 10

21 318 03

20 ¥R 02

19 In%& 04

AA/AAA

AAA

AAA

AAA

AA+

AA/AA+

AAA

AAA

AA

AA/AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA/AAA

AA+

3.80%

2.59%

2.62%

2.82%

4.80%

3.48%

3.19%

2.81%

4.65%

3.38%

2.86%

2.86%

2.86%

2.86%

3.25%

2.70%

2.81%

2.81%

3.02%

2.72%

2.76%

2.76%

2.76%

2.75%

2.82%

3.27%

2.75%

2.75%

2.75%

3.94%

2.82%

2.82%

6.65%

3.40%



1.43Y+NY
1.43Y+NY
1.43Y+NY
1.43Y+NY
1.43Y+NY
1.43Y+NY
1.43Y+NY
1.43Y+NY
1.43Y+NY
1.44Y+2Y({X 1)
1.46Y
1.46Y
1.47Y
1.48Y
1.49Y+NY
1.57Y+5Y
1.58Y+NY
1.58Y+NY
1.58Y+NY
1.58Y+NY
1.58Y+NY
1.6Y+NY
1.6Y+NY
1.67Y
1.68Y
1.72Y({Kk 1)
1.76Y
1.76Y
1.8Y+NY
1.85Y(f# 2)
1.9Y+1Y({X 2)
1.92Y({K 2)
1.93Y+2Y

2.01Y+2Y

1928018.1B

1928018.1B

1928018.1B

1928018.1B

1928018.1B

1928018.1B

1928018.1B

1928018.1B

1928018.1B

188468.SH

1780210.1B

151946.SH

188567.SH

151972.SH

1928021.1B

1928026.1B

1928025.1B

1928025.1B

1928025.1B

1928025.1B

1928025.1B

1928031.1B

1928031.1B

152305.SH

155784.SH

2128035.1B

112998.5Z

112998.5Z

1928036.1B

196094.SH

114714.SH

185323.SH

196336.SH

196461.SH

19 TrtRIT7KEMR

19 TrfRIT7KEMR

19 TrtR1T7KE R

19 TrtRIT7RER

19 TrRRITRER R

19 TrtRIT7KER

19 TrtRIT7KEMR

19 TrtRIT7KER

19 TrtRIT7KER

21 %56 03

17 ESPRER R

1955F 01

21 1Bk G9

19 T4 01

19 RAVSRITRERR 01

19 SVRIT 4% 02

~

19 BRI TKERAR

19 ARSI TXEMR

19 ™ RHRITREMR

19185 01

19 X5 01

21 L£EIRT 02

19 ¥ 02

19 i54= 02

19 PSIRITRESR

21 15K 01

23 f51& F1

22 FibR 01

22 56l 01

22 |IFFF 01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA-/AAA

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

3.16%

3.16%

3.16%

3.16%

3.16%

3.16%

3.16%

3.16%

3.16%

3.72%

6.33%

4.25%

2.88%

4.25%

3.17%

3.18%

3.19%

3.19%

3.19%

3.20%

3.20%

3.30%

3.31%

3.60%

3.55%

2.85%

3.36%

3.36%

3.35%

3.94%

3.05%

3.10%

4.69%

4.45%



2.01Y+NY
2.01Y+NY
2.02Y+2Y(fk 1)
2.02Y+2Y(fk 1)
2.02Y+2Y({k 1)
2.04Y({k 1)
2.05Y+2Y
2.05Y+2Y
2.05Y
2.06Y (K 1)
2.07Y+NY
2.07Y+NY
2.07Y+NY
2.1Y(tk 1)
2.15Y(fK 2)
2.15Y(1F 2)
2.21Y(fk 2)
2.22Y+NY
2.24Y+5Y
2.26Y
2.33Y({K 2)
2.45Y+2Y
2.56Y({k 2)
2.56Y+2Y
2.56Y+5Y({k 2)
2.56Y+5Y(fk 2)
2.59Y+2Y
2.64Y+NY
2.69Y({F 2)
2.73Y+5Y({K 2)
2.78Y+2Y({k 1)
2.89Y
2.91Y+5Y

2.91Y+5Y

2028003.1B

2028003.1B

194001.SH

194001.SH

194001.SH

185472.SH

185491.SH

185491.SH

185529.SH

163268.SH

2028006.1B

2028006.1B

2028006.1B

152438.SH

1880072.1B

1880072.1B

149912.5Z

2028017.1B

2028018.1B

185837.SH

2228043.1B

148008.5Z

182688.SH

182666.SH

2028033.1B

2028033.1B

137872.SH

2028042.1B

2220073.1B

2028049.1B

114292.SH

138824.SH

2128002.1B

2128002.1B

20 L ERITIRERSR 01

20 PLITRERSR 01

22 Hiff 01

22 =i 01

22 B8 01

22 3@ C3

22 8&8% 01

22 8%k 01

22 A& 01

20T 02

20 BRAETRITIKERR

20 HRAETRITRERR

20 BRAETRITIRERR

20 HE 01

18 ;BI4f%K 01

18 iRl8fx 01

22 [ #r 02

20 ARAVRITIKERSR 01

20 3BT

22 A& 02

22 FRERIT/IMMER 01

22 A 02

22 ZH 10

22 557 02

20 FIRIT R

20 FIIRIT R

22 B3R 03

20 FIVRITRER R

22 BiER1T

20 TEfRT—4R 02
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3.63%

3.90%
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N / Derek Huang, Ethan Yuan, Teddy Chen, Oscar Wu
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3.53%
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3.59%
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3.59%
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