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B e=

EfR7 ™ 27D({K 1) 200003 2.0-2.03, 343D 230001 2.145, 1.57Y 210012 2.325, 1.88Y 220028 2.40-2.4075, 2.8Y 220026 2.51-2.515, 4.94Y 230002
2.685-2.69, 9.52Y 220017 2.9075, 9.77Y 220025 2.888-2.899, 29.19Y 220008 3.28-3.285

REBEIR(%) 2.0600 2.4300 2.6550 2.8300 2.8900 3.2780
2.8300

SHER(%) 2.0600 2.4200 2.6550 2.8990 3.2840

TN (%) 0.0000 0.0000 -0.0050 0.0100 -0.0050 -0.0040

L

£RYERISE 106D 220206 2.0-2.02, 263D 220216 2.29-2.30, 360D 190203 2.36-2.37, 1.15Y 210303 2.445, 2.82Y 220412 2.73-2.7325, 3.27Y 210305
2.755-2.765, 4.36Y 220208 2.8325-2.8425, 8.95Y 220205 3.065-3.085, 9.69Y 220410 3.1112-3.1175, 9.71Y 220220 3.0525-3.0625

FEBIEE SRR (%) 2.3500 2.6800 2.8800 3.0125 3.0800
& BIEESEE(%) 2.3425 2.6800 2.8800 3.0125 3.0800
FEEN(%) 0.0000 0.0000 0.0000 0.0000 -0.0050
FEREFFR(%) 2.3000 2.6125 2.8425 2.9950 3.0750
& HEFHE(%) 2.2950 2.6050 2.8400 3.0000 3.0800
ER(%) -0.0100 -0.0125 -0.0125 0.0000 -0.0025

B eens

SHERBIRBERINER | ARRTEEPESHIR AAA AA+JERE M. EimomE, 7D 012283561 22 EFA{LT SCP004 AAA piAZfE 2.60%E,

HEHEEM, 35D 012380259 23 F{Lfig SCP002 AAA FRTE 240%(E, RITHERES, FiKimAE, 115D 072210146 22 %E4&iFss CPOOT



AAA RERRTE 2.53%UE, ESteES; 175D 012283875 22 KI5 SCP009 AAA  FRATE 2.98%(UE, RITHEES, Kimsm, 203D 012380382 23

51 SCPO01T AAA RRAZTE 2.70%MIE, $RITHABES, 259D 072310015 23 EZFEZL CP001T AAA FAE 2.60%0E, E£HARIT, ~ikms, SR8
R = .
RN RN
AA+ 2.75 2.83 3.12 3.2 3.25
PO
AA 3.24 3.46 3.91 411 4.23
AA- 3.67 4.0 45 468 49
AAA 2.3 0 2.53 -6 2.7 2 3.0 0 3.07 0
SRS EhYIEE AA+ 2.77 -2 2.85 -2 3.14 -2 3.2 0 3.28 -3
(BP) AA 3.24 0 3.46 0 3.91 0 4.11 0 4.23 0
AA- 3.67 0 4.0 0 45 0 4.68 0 49 0

R

SHAERIGBELLREK. 1-3 FRERPE, XEFEHESTIRTIEM, 21 XESE MTN0006 (AAA, 1.71Y) RATE 3.27%, {Efh{E 4bp BiZ; 22 HheEg
1% MTNO14 (AAA, 2.28Y) FE3STE 3.51%, {Ff&fE Sbhp Aiz; 21 EEEE MTNOOT (AAA, 1.58Y) 7E 2.87%HE3s, EfafE 1bp AiaS; 22304 MTNO06 (AAA,

2.19Y) 1E 2.92%p53%, {IRAHE 2bp F3s; 3 E 5 FHARR, 22 BB MTNO02 (AAA, 4.46Y) 1& 3.23%hpk32, {IRIHE 1bp B3s; 22 EHFiEik MTNO04 (AAA,

4.68Y) £ 3.40%px3Z, (HIEMIAAEE. S5Y RUAEEAMR, BEIEX. SRS,

SHARW@mEILBIER, M@=

BT,

AAA+ None
AAA 2.85 3.22 3.43 3.7 None
Cabo Vg e
AA+ 3.14 3.84 4.11 None None
AA 3.6 4.12 4.53 None None
AAA+ 2.74 -4 3.04 -3 3.27 -2 3.52 -2 None = None
S51ERIEESEENg AAA 2.86 -1 3.24 -2 3.44 -1 3.72 -2 None ' None
(BP) AA+ 3.18 -4 3.86 -2 412 -1 None | None @ None @ None
AA 3.63 -3 413 -1 4.55 -2 None None None None

B cus

SHEWFERRRNER, B2, 58, 17, REISERENESS. JRMSH G21 RS 1 AAA pIRFE 2.75%, EIEH, EEXA. 22 #Ek 01

AAA BRAZTE 2.99%, HEEH, AFEF™

HBIN, KiESE, 20 FHFR 01 AAA FEASTE 3.80%, 21 A& 06 AAA FEAITE 4.29%,

-

EN. WA HE, 22 EER 01 AAA BARITE 3.76%, Fiset, HFREAN. 22 P 01 AAA BacfE 3.63%. IRIASEH,



PR S Rl ER £1T,

$l|_ EE =g %“

FIRKE

7D

14D

24D

25D

26D

28D

33D

35D

35D

35D

35D

35D

38D

39D

39D

42D

47D

47D

50D({k 2)

56D

57D({k 2)

60D

60D

61D

63D

65D(fk 1)

68D

SHMIZRHMES. RERGE, TMT RERER 0-5bps, &, BXAE.

CER I S

EE AR BRENE (R1THHE)

012200159.1B

012283561.1B

012282406.1B

012284301.1B

012284209.1B

012284273.1B

012284449.1B

012284323.1B

012380259.1B

012380259.1B

012380259.1B

012380259.1B

012380259.1B

012380329.1B

012284383.1B

012284383.1B

012380133.1B

012380304.1B

012380304.1B

012282360.1B

012380020.1B

012300210.1B

012282483.1B

012380145.1B

012380172.1B

012380290.1B

012282547.1B

012283665.1B

22 13818 % SCP004

22 E78{k T SCP004

22 [#iE N, SCP003

22 AT %= SCP006

22 =55% SCP002

22 =— SCPO15

22 #eggsEE SCPO07

22 %er T3 SCP030

23 th{{ & SCP002

23 g SCPO02

23 g SCP002

23 Hh{LRg SCP002

23 g SCP002

23 %A SCPOO1

22 KAR3Zi@ SCP003

22 KfR3ZiE SCPO03

23 FhE—f5 SCPO01 (RIBIZEHE)

23 ARzl SCP004

23 fAF|L SCP004

22 ;A SCPO03

23 P& SCPO04

23 E=3EE SCPO01

22 iT7) B8 SCP0O06

23 E5& SCP001

3 B2E% SCPOO01

23 JL=E# SCP001

22 HaBf=hp% SCP006

22 HE4REEH SCP002

AAA

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

3.00%

2.60%

2.69%

2.45%

5.85%

2.65%

241%

2A47%

2.40%

2.40%

2.40%

2.40%

2.40%

2.33%

2.64%

2.64%

2.48%

2.50%

2.50%

2.56%

2.45%

2.86%

2.63%

2.56%

2.54%

2.49%

3.52%

3.05%

NRFEZEIRS, RERRFETHEER, (EKRERER

=i

1%

%, EkiE RLCONS JKRERRTE 5.44%E#H GVN ZE, HiRiRiR, MR TOHRIEERTARIEIR, 24 FEBEBE 7%MITAASEER. HF~HRR/ME T 0-1pt,



70D
70D
88D
89D
113D({k 2)
115D
121D(fk 1)
126D
152D
155D (1K 2)
164D
173D
175D
175D
182D
182D
183D(fk 2)
183D({k 2)
203D
203D
242D
242D
242D

259D

RIFREY
7D+NY
26D
48D
64D
76D
76D
79D

90D

012282605.1B

012282605.1B

012282807.1B

042280239.1B

012284166.1B

072210146.1B

012283217.1B

012283257.1B

012380214.1B

012380251.1B

012283743.1B

012380378.1B

012283875.1B

012283875.1B

012283915.1B

012283915.1B

012283943.1B

012283943.1B

012380382.1B

012380382.1B

012380222.1B

012380230.1B

012380230.1B

072310015.1B

GR35

102000121.1B

102100353.1B

102000543.1B

102000668.1B

102000830.1B

102000830.1B

102000942.1B

102000989.1B

22 TiRgiaAE SCPO04

22 TREIERE SCPO04

22 iR SCP002

22 E3x) CPO05

22 FEERI SCPO07

22 HefgEss CP001

22 AmEF#R SCP002

22 3F[ SCP002

23 F32iEm& SCPO01

23 ianEEZ5 SCPOOT

22 F[EH745 SCP003

23 [@ia< SCPOO0T

22 55 SCP009

22 &5 SCP009

22 {iEiREE SCP007

22 BieiE& SCP007

22 ILIRE SCPO02

22 I SCP002

23 £ SCP001

23 1% SCPO01

23 75, SCP0O1

23 KiEHAZ SCPO01

23 KiFH3Z SCPOO1

23 EZ=E% CP001

B=ENE (R1THHE)

20 ;AJMEE MTNOO1

21 ;& MTNOOT

20 5754 MTNOOT

20 FEXEE MTNOO1

20 BES MTNOOT1

20 BEBS MTNOO1

20 Z U= MTNOO1

20 j@F MTNOO1A

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

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AA+/AAA

AAA

2.47%

2A47%

2.65%

2.48%

3.00%

2.53%

3.43%

2.60%

2.68%

3.70%

2.64%

2.72%

2.98%

2.98%

3.50%

3.50%

2.98%

2.98%

2.70%

2.70%

4.73%

4.46%

4.46%

2.60%

3%
2.30%
2.55%
2.60%
2.56%
2.56%
2.87%

2.50%



101D

127D

201D

223D+NY

290D +NY

338D

338D

344D +2Y

347D

347D

353D

1.04Y

1.06Y

1.1Y+NY

1.21Y+2Y

1.21Y+2Y

1.54Y

1.61Y

1.67Y+NY

1.79Y+2Y

1.93Y

1.96Y+NY

2.04Y

2.08Y

2.11Y

2.19Y

2.19Y+2Y

2.19Y

2.29Y

2.35Y

2.57Y

2.59Y+NY

2.63Y

102001062.1B

102001201.1B

102101736.I1B

102001803.1B

102002196.1B

102100052.1B

102100052.1B

102100117.1B

101900107.1B

101900107.1B

102100210.1B

102100305.1B

101900249.1B

102100479.1B

102100812.1B

102100812.1B

102101681.1B

102101918.1B

102102033.1B

102180042.1B

102380097.1B

102280224.1B

102280353.1B

102000296.1B

102000441.1B

102280825.1B

102280833.1B

102280889.1B

102281136.1B

102281286.1B

102282045.1B

102282075.1B

132280096.1B

20 ;C& MTNOO7A

20 iFIthEx MTNOOT

21 RiEH 3z MTNOO3

20 BRIE MTNOO4

20 BRFER MTNOO5

21 B34t MTNOO1

21 F54tik MTNOOT

21 &=/ MTNOO1

19 £/ MTNO002

19 £55F MTNO02

21 F=ZEYAR MTNOO1

21 Z 1 MTNOO1

19 #ARE#Z MTNOO1

21 &5% MTNO0O01

21 = MTNO03

21 #EE MTNO03

21 E5&E MTNO06(E#HEX)

21 ERRFHE MTNOO2
21 £8<% MTN009
21 IRIskEESE MTNOO
23 R4 MTNOOT
22 BRI, MTNOO2
22 EREETA MTNOOT
20 LT (= iERGE
F)MTNOO5B
20 #E=MIFE MTNOO1
22 FEE MTN003
22 EEXIHIE MTN0O2
22 P MTNOO2
22 [HEEE MTN002
22 JTH% = MTNOO2
22 FhEEIE MTNO27

22 ;1465 MTNOO6

22 FUSR GNOO2(RIBIZEHE)

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AA/AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

2.50%

2.60%

4.45%

3.30%

3.10%

3.10%

3.10%

3.02%

2.73%

2.73%

3.01%

3.07%

3.70%

3.21%

2.97%

2.97%

3.05%

4.40%

3.60%

5.45%

4.30%

4.10%

3.16%

3.14%

4.29%

3.13%

3.76%

3.67%

3.03%

3.55%

3.035%

4.67%

4%



2.63Y 132280096.I1B 22 TT5AR GNOO2(RIBIEHR) AAA 4%
3y 102380170.1B 23 EEEE MTNOOT AAA 100
SHAEIERRER

51D({k 1) 150218.SH 18 {15% 01 AA+ 2.91%
51D({k 1) 150218.SH 18 4tEk 01 AA+ 2.91%
52D 163320.SH 20 AER 03 AAA 2.50%
52D 163320.SH 20 BER 03 AAA 2.50%
61D 143563.SH 18 3T 01 AAA 2.50%
61D 143563.SH 18 3T 01 AAA 2.50%
64D({k 2) 163406.SH 20 {5#% G3 AAA 2.55%
66D+1.99Y 163421.SH 20 EH, 02 AAA 2.59%
66D +2Y 163441.SH 20 4N 01 AAA 2.50%
76D+5Y 1828002.1B 18 RARIT "2 01 AAA 2.62%
76D+5Y 1828002.I1B 18 FAARTT 2% 01 AAA 2.62%
77D 163500.SH 20 Ff% 03 AAA 2.55%
83D+1.99Y 149113.5Z 20 E&E3 01 AAA 2.60%
88D 143636.SH 18 ElBt G1 AAA 2.59%
104D 143653.SH 18 7t& 01 AAA 2.66%
125D+2Y({k 1) 163574.SH 20 PRt 01 AAA 2.60%
125D+2Y({k 1) 163574.SH 20 frie 01 AAA 2.59%
125D+2Y({k 1) 163574.SH 20 fir%e 01 AAA 2.59%
128D({k 1) 163673.SH EEE#z 01 AAA 2.55%
130D 193127.SH TR 02 AAA 3.05%
133D({k 3) 188292.SH 21 EE 07 AAA 2.52%
133D({k 3) 188292.SH 21 4 07 AAA 2.52%
150D+1.99Y 167144.SH 20 _Hi5 01 AA+ 4.64%
167D+5Y 1823005.I1B 18 KN4 02 AAA 2.80%
188D 167437.SH 20 27K 01 AA/AA + 3.59%
188D 167437.SH 20 127K 01 AA/AA+ 3.59%
204D ({4 2) 175059.SH 20 7% G3 AAA 2.65%
207D+5Y 1828006.I1B 18 FEHRIT—% 01 AAA 2.73%
207D+5Y 1828006.I1B 18 FERIT 4 01 AAA 2.73%
209D+5Y 1828007.1B 18 AAIRIT 4 01 AAA 2.75%



209D +5Y

220D +5Y

220D +5Y

220D +5Y

254D({k 1)

256D

283D+2Y

302D({k 2)

311D

335D+2Y(fk 1)

345D(f% 1)

353D

353D+NY

353D+NY

1.05Y

1.07Y

1.2Y

1.21Y+5Y

1.21Y+5Y

1.21Y+5Y

1.22Y+5Y(fk 1)

1.22Y+5Y(fk 1)

1.22Y+5Y({% 1)

1.37Y+NY

1.37Y+NY

1.52Y+NY

1.52Y+NY

1.52Y+NY

1.57Y+NY

1.57Y+NY

1.57Y+NY

1.57Y+NY

1.57Y+NY

1.57Y+NY

1828007.1B

1828009.1B

1828009.1B

1828009.1B

143868.SH

127863.SH

177135.SH

185112.SH

2028054.1B

177530.SH

175644.SH

149373.5Z

1928001.1B

1928001.1B

175789.SH

175785.SH

188030.SH

1928011.1B

1928011.IB

1928011.1B

1928010.1B

1928010.1B

1928010.1B

1928014.1B

1928014.1B

1928021.1B

1928021.1B

1928021.1B

1928023.1B

1928023.1B

1928023.1B

1928023.1B

1928023.1B

1928023.1B

18 iARIT—4K 01

18 ARIRIT "4 02

18 AIRIT 4Rk 02

18 HARIRIT "4 02

18 FE#% 09

18 753Z 04

20 5T 04

21 EE C2

20 LEIRIT

21 %32 01

21 1#E%& 01

21 % 01

19 PERITKERR 01

19 ESRITKERR 01

GC [Egg 01

21 #x 01

21 dt#= 01

19 TrtRiT—%k 03

19 TrR1T—4% 03

19 TRfR1T "% 03

19 LT R

19 FLIMT R

19 PLIRITR

19 LB RIT/KEMR

19 LRI TKERMR

19 AlR{TKERR 01

19 RAVSRITRERR 01

19 AlR{TKERR 01

19 RAKRITKERR 02

19 RUVRITRERR 02

19 AlR{TKERR 02

19 RAVRITRERR 02

19 Al3RITKER R 02

19 RAFRITKERR 02

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.75%

2.75%

2.75%

2.755%

2.66%

2.68%

4.09%

2.79%

2.59%

4.36%

3.18%

2.90%

2.92%

2.92%

2.72%

2.88%

2.75%

2.91%

291%

2.91%

3.075%

3.07%

3.07%

3.18%

3.18%

3.145%

3.13%

3.13%

3.165%

3.165%

3.16%

3.16%

3.15%

3.16%



1.63Y+NY

1.63Y+NY

1.8Y+5Y

1.84Y({K 2)

1.94Y

2.03Y

2.03Y

2.03Y

2.04Y+NY

2.1Y+NY

2.1Y+NY

2.25Y+NY

2.27Y+5Y

2.38Y+5Y({k 2)

2.38Y+5Y({k 2)

2.42Y

2.42Y

2.48Y+5Y({k 2)

2.51Y

2.69Y

2.69Y

2.74Y(1k 2)

2.75Y

2.75Y

2.76Y+5Y({k 2)

3.53Y+5Y(fk 2)

3.79Y+NY

3.79Y+NY

3.82Y+NY

4.04Y+NY

4.12Y+NY

4.12Y+NY

4.54Y+5Y

4.55Y+5Y({k 1)

1928031.1B

1928031.1B

1920074.1B

149722.52

185258.SH

2228009.1B

2228009.1B

2228009.1B

2028003.1B

2028006.1B

2028006.1B

2028017.1B

2028018.I1B

2028022.1B

2028022.1B

185962.SH

185962.SH

2028025.1B

137648.SH

2228050.1B

2228050.1B

137911.SH

2228057.1B

2228057.1B

2028049.1B

2128028.1B

2128044.1B

2128044.1B

2128047.1B

149808.5Z

185584.SH

185584.SH

092280069.1B

092280080.1B

19 IARSRITREMR

19 I RIRITKEMR

19 ZR5EHRIT R

21 &l 02

22 7 02

22 FERIRAT/IMAIR

22 FERIRAT/IMAR

22 FERIRAT/IMAIR

20 FLIRITRERSR 01

20 HBfETRITRER R

20 BRAETRITIKERR

20 AAIRITRERSR 01

20 SZBRIT R

20 RERIT"HR

20 RARIT "R

22 X8l GT

22 X8l G1

20 AT 01

22 25 C3

22 FERIRT

22 FERIRIT

22 R, 01

22 iHARIYT 04

22 [HARIRIT 04

20 TriR1T—4% 02

21 HRAERIT—4R 01

21 TRtRITKERfR 02

21 TrtRiTKERfR 02

27 FERIRITIKER R

22 K Y1

22 1BUE Y1

22 HRIE Y1

22 HeBIRIT T REAR 01

22 SERIRITRA R MK 01A

AAA

AAA

AAA/AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

3.30%

3.30%

3.68%

4.24%

3.70%

2.815%

2.82%

2.82%

3.69%

3.36%

3.33%

3.34%

3.17%

5.40%

5.40%

3.82%

3.82%

3.33%

3.62%

2.84%

2.84%

3.25%

2.85%

2.85%

3.28%

3.47%

3.74%

3.74%

3.93%

3.80%

4.05%

4.05%

3.78%

3.77%



4.55Y+5Y({k 1) 092280080.1B 22 FERBIT—REANER 01A AAA 3.77%
4.73Y 2080335.1B 20 EEEIGE AA+/AAA 4.28%

8.56Y 188692.SH 21 K 06 AAA 4.29%

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

EEELA: Yolanda Fang
@h#E: Yolonda Fong@cfets-nex.com.cn
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B
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