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. i

J3T 20D 229953 1.52-1.525, 2.72Y 220026 2.5125, 4.86Y 230002 2.683-2.6875, 6.78Y 220027 2.832-2.835, 9.7Y 220025 2.8725-2.88, 29.64Y

220024 3.27-3.278

e s e s e ] m

FERE(R(%) 2.1000 2.4400 2.6775 2.8050 2.8830 3.2770
2.8050

SHER(%) 2.0850 2.4400 2.6775 2.8725 3.6500

EnN(%) -0.0150 0.0000 0.0000 0.0000 -0.0105 0.3730

T

ERYERSE 358D 230401 2.5075-2.515, 1.61Y 092218005 2.66-2.665, 2.74Y 220412 2.755-2.7625, 2.99Y 210203 2.73-2.745, 4.28Y 220208 2.86-
2.8725, 6.5Y 220307 3.04, 8.87Y 220205 3.055-3.06, 9.64Y 220220 3.065-3.055

S Y T - N R

FEBIEEERR (%) 2.4350 2.6950 2.8850 2.9900 3.0650
SHIEEERR(%) 2.4350 2.6950 2.8850 2.9900 3.0600
TN (%) 0.0000 0.0000 0.0000 0.0000 -0.0050
FEREIFHR (%) 2.4025 L 2.8725 3.0100 3.0650
SHEFR(%) 2.4025 2.6750 2.8550 3.0100 3.0560

T5(%) 0.0000 0.0000 -0.0175 0.0000 -0.0090



B eousEs

SHERMZRIBERER , AREEEPESIR AAA AA+IGREm. &im/oE, 33D 012283544 22 EgEFEES SCPO05 AAA BYAZTE 2.73%(IE,

HEHAENF, 67D 012380508 23 KEEFHEE SCP002 AAA FRATE 2.75%ME, fRITHLAEN; i<isAmE, 119D 012283543 22 IREKFHE

SCP012 AAA FRAITE 2.79%NE, {RITHLBES,; 150D 012380392 23 EHAEEEZA SCP0O01

AAA  BRTE 2.7A%NE, RITHEES, KinHH,

186D 012284340 22 &%k SCP012 AAA FIRTE 2.88%fUE, RITHELEES, 206D(K7) 012380810 23 Xitgigss SCP00T AAA  BRAFE 3.04%f

, BeHeREE, BUAMsS, SHERMEEE.
I N N T A
AA+ 2.54 2.68 2.86 2.94 3.1
POl
AA 3.18 3.26 3.65 3.95 418
AA- 3.6 4 4.41 4.65 4.85
AAA 2.6 -8 2.63 -1 2.65 3 2.76 4 2.9 -3
S5ERYEZE IR AA+ 2.53 1 2.74 -6 2.89 -3 2.96 -2 3.1 0
(BP) AA 3.2 -2 3.31 -5 3.65 0 4 -5 418 0
AA- 3.6 0 4 0 4.41 0 4.65 0 4.85 0

B ou=mE

SHPERRBEET. 1-3 FRrthE, XREERIFAKREEE, 2.0Y Miakosskd, 21 FEERR MTNO0T (AAA, 1.12Y) 7£ 2.90%pk3, BEFATT

3bp; 23iC& MTNOO1 (AAA, 1.99Y) BRSEEHE 2.925%%0 2.92%mk38, WHEATT 1bp; 22 JEKEHE MTNOO2A (AAA, 2.30Y) £ 3.01%R3Z; 22 #ZXE

GNOO3(H5fR) (AAA, 2.60Y) 7£3.12%pk32 3 %, WHFATT 2bp. 3 B 5 FHAR, Aliaz—AR, 21 BEE MTNO13 (AAA, 3.67Y) BRAME 3.21%; 22 BB

MTNOO3 (AAA, 4.38Y) 1£3.21%pk3Z; 22 Bzt MTNOO3(BEIRIREUFAIGR) (AAA, 4.55Y) 7 3.36%mi3Z 6 £, SHERRFE.

s, SATERERARRES, HME T

5Y RLALHRRR, BiZZZ. &

o

AAA+ Null
AAA 294 3.22 34 3.59 Null
U
AA+ 3.04 3.67 4 Null Null
AA 3.33 3.95 4.27 Null Null
AAA+ 2.8 -1 3.04 -1 3.25 0 3.43 0 Null Null
5reRIsRIERNXIER AAA 2.96 -2 3.23 -1 3.41 -1 3.59 0 Null Null
(BP) AA+ 3.06 -2 3.7 -3 4 0 Null Null Null Null
AA 3.35 -2 3.96 -1 4.27 0 Null Null Null Null



B cus

SHEWMRIREAER, BE, 58, 17, RENSFERENEESS. AR5 E, 20 ERE 02 AAA RIIE 2.65%, BEEH, BEXA. 21 EE
G3 AAA FRZFE 2.81%., 21 HZz 03 AAA BRRTE 3.31%, tRITSEH, BESSTA. HIRI5HE, 20 i8E 03 AAA BAZTE 2.97%21 B JHIERR 04 AAA BRZTE 3.22%, 35

BEEH, R, 22 254 04 AA+ FRAZTE 3.96%, KimAE, RREE,

- EE

PRAEMRNEERAIETT, THARKIREMKE. RERISE, AT REEEAFRAEEE, EBHARIAKTRERR LK 0.2-0.3pt = 100.3/100.6, 25 FEIHAEMRKR

TKERIRPLAITE 5.90% I8, WIS, FAME TS JJUCID JVMERSEL 0.1pt 2 100/100.3, ESIREEMAINALITS., Hr=iRik, SiHPIRHEMAEETK.

£
5D AAA

012284323.1B 22 3T SCP030 2.37%

11D 012282245.1B 22 RBiE14 SCP003 AA+ 2.45%
11D 012284385.1B 22 Kfi#E SCP003 AA+ 2.54%
14D 012380601.1B 23 Y ERR SCPOO1 AAA 2.30%
14D 012380133.1B 23 thiE—/5 SCP001(RIBIZEHE) AAA 2.30%
14D 012380619.1B 23 84 SCP002 AAA 2.35%
18D 012284087.1B 22 [BEER SCP0O13 AAA 2.52%
22D({k 2) 012283829.1B 22 EIERFE SCP004 AA 3.30%
25D 012380360.1B 23 [BE% SCP002 AAA 2.66%
29D({% 2) 012300210.1B 23 EIEE SCP001 AA+ 3.05%
32D 012282490.1B 22 fEMitE#z SCP004 AAA 2.70%
33D 012283544.1B 22 E#ERRE SCP005 AAA 2.73%
37D(1k 1) 012380260.1B 23 HEEME SCPO0T (RIBIEHR) AA+ 3.01%
38D 012282561.1B 22 EMH#% SCPO01 AA+ 2.79%
53D({k 2) 012283842.1B 22 HE=# SCP002 AA+ 3.16%
59D 012283700.1B 22 ERY SCP013 AAA 2.62%
59D 012283700.1B 22 BB SCPO13 AAA 2.62%
61D 012380422.1B 23 RE SCP001 AA+ 4.40%
61D 012380422.1B 23 RE SCP001 AA+ 4.40%
61D 012380422.1B 23 R SCP001 AA+ 4.40%
67D 012380508.1B 23 KEEFAEE SCP002 AAA 2.75%

67D 012380508.1B 23 KEFRE SCP002 AAA 2.75%



67D

67D

74D

75D

75D

95D

95D

103D

103D

108D

114D({% 1)

119D

131D

131D

133D

133D

133D

135D({K 1)

146D

150D

150D

152D

154D

164D

174D

186D

186D

206D({K 7)

249D

260D (% 2)

268D({k 1)

268D({k 1)

012380508.1B

012380508.1B

012283035.1B

012284067.1B

012284067.1B

012283233.1B

012283245.1B

042280547.1B

042280547.1B

012283422.1B

012284473.1B

012283543.1B

012380352.1B

012380352.1B

012380600.1B

012380600.1B

012380600.1B

012380658.1B

012380413.1B

012283888.1B

012380392.1B

012380448.1B

012283918.1B

012380621.1B

012380409.1B

012284340.1B

012284340.1B

012380810.1B

012380559.1B

012380727.1B

012380846.1B

012380846.1B

23 K/EFEE SCP002

23 KEFEEE SCP002

22 55PhE SCP002

22 FiFEE SCPO03

22 BFEE SCP003

22 AJ5EIAHAL SCPO02

22 Mgtz SCPOO1

22 8% F#% CP002

22 8% % CP002

22 FXEE SCPOO01

22 th3zFEN SCPO03

22 IBKFEEE SCPO12

23 B2 SCPO03

23 B SCP0O03

23 ZZFHEE SCP003

23 Fr=zfE%E SCP003

23 ZFHEE SCP003

23 =¥ SCP005

23 &5 SCPO0T

22 FEEtEL SCP004

23 EReEA SCPO01

23 FhEREA SCPOO1

22 iFgf= SCPO02

23 g SCP008

23 HzZiF#E SCPO01

22 E4NEk SCPO12

22 &Mk SCPO12

23 SHRIZEE SCPO01

23 §hiEFE SCP002

23 B)IliEg#z SCPO01

23 %effipk SCP002

23 %effi, SCPO02

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA

AA+

AAA

AAA

2.75%

2.75%

2.80%

4.60%

4.60%

2.90%

2.75%

3.40%

3.40%

3.25%

2.79%

2.79%

2.67%

2.67%

2.96%

2.96%

2.96%

7.75%

2.85%

2.69%

2.74%

2.87%

2.71%

6.52%

291%

2.88%

2.88%

3.04%

3.29%

3.96%

3.00%

3.00%



FIRKE

6D
24D+NY
25D
31D+NY
31D
34D
45D
48D
112D+NY
165D
178D+NY
181D+NY
187D+NY
187D+NY
187D+NY
188D
202D+NY
202D+NY
234D+1.99Y
310D+1Y
1.11Y
1.11Y
1.12Y
1.13Y+2Y
1.14Y
1.23Y
1.38Y
1.46Y+2Y
1.46Y
1.5Y
1.61Y+NY
1.75Y+2Y
1.82Y
1.95Y
2.01Y
2.11Y
2.62Y
2.92Y

2.97Y+NY

2.97Y+NY

SHEIMERRIR

FIRKE

42D+2Y
48D+5Y
48D+5Y
48D+5Y
48D+5Y

fRERES RENE (R1THHE)

102000355. 1B
102000355. IB
102000581. 1B
101800352. IB
102000610. 1B
102000611. IB
102000629. 1B
102000817. IB
102000856. 1B
102001300. IB
101800921. 1B
102001703. IB
102001732. IB
102101847. IB
102101847. IB
102101847. IB
101801068. IB
102001843. IB
102001843. 1B
102002016. IB
102200090. 1B
102100711. IB
102100711. IB
101900586. IB
102100863. 1B
102100903. IB
102101011. IB
101900986. 1B
102101654. 1B
102281934. IB
102101838. IB
102282288. IB
102103192. 1B
102280004. IB
132380008. IB
102000364. 1B
102280836. IB
102282333. 1B
102380179. IB

102380323. IB

102380323. 1B

20 T H MTNOO2
20 " HL# MTNOO2
20 F1 7 MTNOO1
18 H3E# MTNOOSB
20 5 Bt MTNOO1
20 A% MTNOO1
20 E A& & MTNOO2
20 B EHTIR MTNOO1
20 fH[E X MTNOO1
20 =l MTNOO3
18 IE I MTN0O2
20 YL THIEL MTNOO3
20 7 LI E ¥F MTN002
21 KJFH4E MTNOO3
21 KJHEE MTNOO3
21 KJH4E MTNOO3
18 WrHEJE MTNOO3
20 FFEHAE MTNOO2
20 B2 MTN002
20 BT MTNOO1
22 1] =38 MTNO0O1
21 F5iE T MTNOO1
21 J5 =Btk MTNOO1
19 i i MTNOOS
21 FERE#E MTNOO1
21 ERedid MTNOO1
21 EZ e MTNOO1
19 B4+ MTNOO1
21 #5563k MTNOOL
22 FIE MTNO12
21 &34 MTNOOS
22 iz MTNOO2
21 Kbt MTNOO2
22 {RINHT A% MTNOO1
23 FFIRLEE GNOO1 (B A1)
20 4> MTNO0O4
22 #5435 MTN002
22 ZREHLIZH MTNOO2(4r4)

23 [ 75 %Pt MTNOO1
23 K HL MTNOO3 (e I {11t
R £5)
23 KJ#H & HL MTNOO3(RE TR £t
FER)

fREREI RENE (R1THE)

163449. SH
1828002. IB
1828002. 1B
1828002. IB
1828002. 1B

20 V€ 03
18 fMVARAT — 2% 01
18 VAR T — 2% 01
18 fMVARAT — 2% 01
18 AOVARAT — 2% 01

IIIIIIH%%HIIIIII
AAA

AAA
AAA
AAA

AA+

AA/AAA

AA+
AA+

AA+
AA+

AA+
AA+

IIIIIIH%%HIIIIII
AAA

AAA
AAA
AAA

2.20%
2.20%
2.79%
3.70%
3.24%
2.96%
2.70%
3.12%
3.15%
2.79%
3.09%
3.06%
3.16%
2.85%
2.85%
2.85%
2.72%
3.15%
3.15%
3.30%
3.80%
3.06%
3.06%
2.81%
3.02%
4.23%
2.84%
3.00%
3.25%
8.15%
3.09%
3.85%
3.25%
3.14%
3.33%
2.925%
3.65%
3.22%
3.28%

3.59%

3.59%

100 &
2.72%
2.72%
2.72%
2.72%



48D+5Y
76D
97D
110D
146D+2Y(fK 1)
150D
154D
167D+2Y (K 1)
197D (K 2)
227D+5Y(fK 1)
227D+5Y(4k 1)
273D+2Y
280D
313D+2Y(fK 2)
335D
360D
1.02Y+2Y
1.04Y+5Y(4K 1)
1.08Y+NY
1.08Y+NY
1.13Y+5Y
1.14Y+5Y(4K 1)
1.17Y+2Y
1.17Y+2Y
1.23Y(4K 2)
1.23Y(4K 2)
1.37Y+2Y
1.39Y+NY
1.39Y+NY
1.4Y
1.44Y
1.44Y+2Y
1.45Y
1.45Y+NY
1.45Y+NY
1.6Y
1.7Y+5Y
1.74Y
1.8Y+NY
1.86Y+2Y
1.96Y+NY
2.17Y+NY
2.17Y+NY
2.17Y+NY
2.26Y
2.26Y
2.33Y+NY
2.33Y+NY
2.34Y(1K 2)
2.4Y+5Y(fK 2)
2.4Y+5Y(4K 2)
2.4Y+5Y(fK 2)
2.43Y+5Y

1828002. IB
163551. SH
163654. SH
194842. SH
114797. 57
2028029. 1B
163903. SH
167398. SH
2026003. 1B
1828012. 1B
1828012. IB
177333. SH
177394. SH
138831. SH
175741. SH
175780. SH
178088. SH
1928006. 1B
175964. SH
175964. SH
1928011. IB
1928010. IB
188097. SH
188097. SH
2122028. 1B
2122028. 1B
133046. 57
1928018. IB
1928018. IB
188445. SH
149599. 57
188607. SH
2120071. 1B
1928021. IB
155622. SH
2122055. 1B
1923009. 1B
2128046. 1B
1928038. 1B
185250. SH
2028003. 1B
2028017. 1B
2028017. 1B
2028017. 1B
2220045. 1B
2220045. 1B
2028023. 1B
2028023. 1B
194831. SH
2028025. 1B
2028025. 1B
2028025. 1B
2028024. 1B

18 AOVARAT — 2% 01
20 [E ., 02
20 [EEk G1
22 B¥ D2
20 ¥y 03
20 ZZIEARAT 01
20 i 08
20 1% 04
20 JCFHRAT 02
18 TF{E4RAT 4% 02
18 FEHRAT 2% 02
20 513 03
20 74 C1
23 &4 01
21 i1 02
21 P C1
21 1&tF 01
19 TRRAT =2 01
21 =M Y1
21 &M Y1
19 TRHRAT —%% 03
19 “F224R4T 4%
21 & 01
21 & 01
21 @55 03
21 #{EM 5t 03
21 75Kz 07
19 T FRAT 7K 825t
19 TR #RAT 7K 8215t
21 5% 04
21 [#7g 02
21974 01
21 BT
19 AVAR4T 7K 85t 01
19 KfE Y6
21 FAICTH P <Rl A5t 05
19 KPR
21 i K ARAT 02
19 P2 4RAT K Bi5t 01
22 %7101
20 ~F 22447 7K 2245t 01
20 AV ERAT K 225t 01
20 AV ARAT 7K 2245t 01
20 AV ER-AT K 225t 01
22 TURHRAT 03
22 TPERAT 03
20 FH A RAT K 2265t 01
20 P ER-AT 7k 22 15% 01
22 E% 03
20 JHRERAT — 4% 01
20 HRERIT =4 01
20 JHRERAT — 4% 01
20 FEHAT

AA+
AAA/AA+

AA/AAA
AA/AAA

2.72%
2.65%
2.76%
3.10%
4.80%
2.60%
2.64%
3.67%
2.88%
2.85%
2.85%
3.09%
2.92%
3.21%
2.77%
2.95%
4.03%
2.93%
2.99%
2.99%
2.93%
2.99%
3.02%
3.02%
2.90%
2.90%
3.80%
3.11%
3.11%
3.24%
2.99%
2.92%
2.85%
3.13%
3.02%
3.05%
3.25%
2.86%
3.47%
3.31%
3.53%
3.30%
3.28%
3.28%
2.93%
2.93%
3.40%
3.40%
4.07%
3.26%
3.25%
3.25%
3.25%



2.52Y+5Y 2028034. 1B 20 W RARAT =4 03 AAA 3.27%
2.52Y+5Y 2028034. 1B 20 R HRAT =2 03 AAA 3.28%
2.54Y+NY 2028037. 1B 20 JRKERAT 7K S5t AAA 3.45%
2.54Y+NY 2028037. 1B 20 S RERAT K S5t AAA 3.45%
2.65Y+5Y(fk 1) 2028044. IB 20 ] RARAT =4 01 AAA 3.31%
2.65Y+5Y(1k 1) 2028044. 1B 20 )7 REUT =4 01 AAA 3.31%
2.73Y+2Y 114305. SH 22 #5402 AA+/AAA 4.35%
2.76Y+NY(fk 1) 2028053. IB 20 HE AT K 2215 03 AAA 3.42%
2.76Y+NY(fk 1) 2028053. IB 20 T E R AT K 224t 03 AAA 3.42%
3.25Y+NY 2128021. IB 21 TR HRAT K 82457 01 AAA 3.54%
3.25Y+NY 2128021. 1B 21 LRHAT K 225 01 AAA 3.54%
3.36Y(fk 1) 2180277. IB 21 E1HUIER 04 AAA 3.22%
3.42Y+5Y(fk 1) 2128025. IB 21 @WRAT =4 01 AAA 3.44%
3.42Y+5Y(fk 1) 2128025. IB 21 FBRARIT =2 01 AAA 3.44%
3.42Y+5Y(fk 1) 2128025. IB 21 @WIRAT =2 01 AAA 3.42%
3.45Y+5Y(4k 2) 2128028. 1B 21 MRAEERAT =21 01 AAA 3.42%
3.45Y+5Y(fk 2) 2128028. IB 21 BRAEERAT — 4% 01 AAA 3.42%
3.47Y 188648. SH 21 4142 03 AAA 3.31%
3.47Y 188648. SH 21 4% 03 AAA 3.31%
3.69Y+5Y(fk 1) 2128039. IB 21 P ERAT =4 03 AAA 3.48%
3.72Y+NY 2128044. 1B 21 LR HAT K 825t 02 AAA 3.62%
3.96Y+NY 2228011. 1B 22 FOVHRAT K 2245t 01 AAA 3.67%
3.96Y+NY 92280003. 1B 22 HE{EEAT 01 AAA 5.01%
3.99Y+5Y 2228017. 1B 22 WEEERAT — 2% 01 AAA 3.53%
4.99Y+2Y 2380047. IB 23 IR L& T it AA+/AAA 3.71%
4.99Y+2Y 2380047. IB 23 i L& TFF A5 AA+/AAA 3.71%
360D+1Y 32280247. 1B 22 EREMEL PPNOO6 3.25 3.25%
1.49Y 32100997. IB 21 B M [E ¥ PPNOO1( 2 AR M 4.14 4.14%
1.87Y+2Y 32280107.1B 22 H AL PPNOO1 3.88 3.88%
1.87Y+2Y 32280107.1B 22 NI #E PPNOO1 3.88 3.88%
2.67Y(K 1) 32200279.IB 22 BT PPNOO3 4.85 4.85%

3 / Derek Huang, Ethan Yuan, Teddy Chen, Oscar Wu

BHRA: Yolanda Fang
#8#: Yolonda Fang@cfets-nex.com.cn
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