BT
RITERZFTHI

BB ERY

C NEX Leamsmee

[2022-05-26]

- EL

SHRITHE 100 12 7 REFEEWERE, B 100 {ZFEWRE, HEZSTRNERE.
EfRJ5ME, 334D 220009 pE3FE 1.90 - 1.92 , 2.75Y 220004 pE3FE 2.285 - 2.29 , 4.89Y 220007 F3ITE 2.47 - 2.49 , 6.83Y 220006 A3
1£2.695 - 2.7975 , 9.73Y 220003 MAAE 2.7375 - 2.76, 29.4Y 210014 FZAE 3.26 - 3.2875,

FERE(R(%) 1.855 2.515 2.69 3.295
SHER(%) 1.855 2.16 2.465 2.64 2.74 3.265
TEEN(%) 0 -0.02 -0.05 -0.05 -0.02 -0.03

I

ERMEAE, 362D 220206 FHAZTE 1.95 - 1.96, 1.62Y 210202 FYAZTE 2.2675 - 2.27, 2.81Y 220202 p3Z1E 2.4425 - 2.455 , 4.75Y 220203 %32
7£ 2.65 - 2.67 , 9.64Y 220205 B3z1E 3.03 - 3.0425,

FEBIEEFERLER (%) 2.315 3.0975
SHIEEF SRR (%) 1.3 2.33 2.72 2.76 3.0625
TEN(%) 0 0.015 0 0.03 -0.035
FEBEFE(%) 1.92 2.5 2.6725 2.91 3.04
SHEHE(%) 1.895 2.48 2.65 2.91 3.03
TE(%) -0.02 -0.0225 0 -0.01

B e

SHERMZRIBEILRIER | AREEEPESIR AAA AA+TEREm,

B, (RIEHLEESE, 50D 012103775.1B 21 jE&EH SCP004

012281422.1B 22 #k555H] SCPO07 AAA piaZfE 2.10%ME, RITHIZEES, 271D 042280079.1B 22 44 CP0O05 AAA BRAZTE 2.33%(E;

E ] =7 E%Emmqiﬁ%%o

’Eim/omE, 5D 012280765.1B 22 588 SCP002 AAA pYaZFE 1.70%fz
AAA BRTE 1.94%UE, RITHEES, PKin/IE, 113D 012281143.1B 22 Eafiiiz
SCP005 AAA FARTE 2.02%UE, RITHIEES, 169D 012281825.1B 22 F SCP006 AAA AAITE 2.09% &, RITHLERE,; KimAmE, 197D

AT

I T T VI AR VR T
AAA 1.8 1.97 2.1 2.3 2.35

a8 [V e

SHEBWERERNIIER
(BP)

G

AA+

AA

AA-

AAA

AA+

AA

AA-

2.05

2.4

1.9 -10

2.05 0

24 0

1.97

2.2

2.65

3.45

2.18

2.65

3.45

2.39

2.8

2.1

24

2.8

2.46

3.1

4.15

2.3

248

3.1

4.15

2.54

3.5

4.45

2.35 0

2.55 -1

35 0

4.45 0

SKPERRIBE M, TEEPE AAATERFE, 1Y-3Y BimPE, 22 75338 MTNO02 (AAA, 2.98Y) RkaZfE 2.80%; 22 J¢BB MTNO002

(AAA, 291Y) BETE 2.78%

3.18%RAS; 22 ERRihAE GNOO2(RxhANfE) (AAA, 4.68Y) 7E 3.30%FK3z. 5 LU FHARR, miacssE. RAm=,

T1; 2135C€ MTNO02 (AAA, 1.4Y) FRATE 2.38%., 3 % 5 EFHAPR, 21 AH&ZE MTNOO2(4RE) (AAA, 3.28Y) &
SHPEKE

FTUTA,



I T I R " T T

AAA+ 2.29 2.72 3.22 3.46 None
AAA 2.37 2.9 3.33 3.58 None
CaPO Vg £
AA+ 2.52 3.2 3.59 None None
AA 2.76 3.54 3.88 None None
AAA+ 2.28 1 2.76 -4 3.23 o} 3.47 -1 None None
SRS SRR AAA 2.38 -1 2.92 -2 3.34 -1 3.58 0 None None
(BP) AA+ 2.53 -1 3.23 -3 3.59 0 None | None None ' None
AA 2.78 -2 3.55 -1 3.89 -1 None ' None ' None | None

B cus

SHEEWFRKIRRER, B, 58, 17, REISHRENESS5. JRENE22 25 ST AAA piRXfE 2.29%, FHRERZRE, EEXA.
20 17T 03 AAA BRRFE 2.30%, HFRSEH, $RITSEN. WdRJTTHE, 12 RENIRIR AAA BRRTE 2.29%, BEE&=H, BEEXAN. PRERS 01 AA f3ZfE 3.55%,
B, BESXA, KiRoE, 18 K51R 01BC(RFH) AAA BEZE 3.51%.

L
STIGERHIAEERLF, BN 2-6bps, FANIBREEEOKE 2bps £2+129/127 (Reoffer +130) , SRIMRIR, WA 2-4bps; AT1 &1, Kin
callable 9= L5k 0.25-0.5pt, IHIgtriR, SCESLERIARERFIT 1Y LUNAES, IS FFEFHaERISLEIEN,; EM3E ZZTRAN 6.5 227 3.35%

BEZEMAL, RINETF XZETDZ 4.5 23 piAAE 3.83%, IImifripii LYURBN 2.6 24 p3Z7E 4.02%, FBithr=iiR, SRIBLERES. GithTEL 10-20pt 5]k MHi%
KiE, 6/22 RHARIES—EERE 70, FElE/JVERE. ERERE/INE pb L&, MSRIFREAST., FfEmLRaR%E, FILNHD 4.8 24 7£61.25 B

32, HfttBFTEX 0.5-2pt,

S HEfRMK3

SR BT

165D
198D({k 2)
198D({k 2)
232D
334D
334D
334D
359D(fK 2)
359D(fk 2)
359D(fk 2)
359D(fK 2)
1.4Y
1.81Y
1.81Y
1.81Y
1.81Y
2.27Y
2.39Y
2.75Y
2.75Y
2.75Y
3.41Y
3.53Y
4.03Y
4.03Y
4.19Y
4.19Y
4.19Y
421Y
421Y
4.44Y
4.65Y
4.65Y
471Y
4.89Y
4.89Y
4.89Y
4.89Y
4.89Y
5.02Y
5.02Y
5.07Y
5.07Y
5.07Y
6.39Y
6.39Y
6.39Y
6.39Y

229917
200018
200018
220001
220009
220009
220009
210008
210008
210008
210008
210015
220005
220005
220005
220005
210012
190013
220004
220004
220004
200013
180028
190007
190007
160017
160017
160017
210011
210011
160023
220002
220002
170004
220007
220007
220007
220007
220007
200008
200008
2000002
2000002
2000002
210013
210013
210013
210013

1.71
1.6
1.62
1.82
1.9
1.91
1.92
1.95
1.9575
1.96
1.965
2.1
217
2.1725
2.175
2.18
2.25
2.21
2.285
2.2875
2.29
2.385
2.38
243
2.46
2.5
2.505
2.51
2.47
248
2.5025
2.475
248
2.38
2.47
248
24825
2.485
249
2.535
2.545
2.5425
2.543
2.56
2.67
2.675
2.68
2.6825



6.39Y
6.39Y
6.83Y
6.83Y
6.83Y
6.83Y
6.83Y
6.83Y
6.83Y
7.99Y
7.99Y
7.99Y
8.14Y
9.48Y
9.48Y
9.48Y
9.48Y
9.48Y
9.48Y
9.48Y
9.73Y
9.73Y
9.73Y
9.73Y
9.73Y
9.73Y
9.73Y
9.73Y
9.73Y
9.73Y
9.97Y
9.97Y
9.97Y
9.97Y
9.97Y
9.97Y
9Y
9Y
9y
9Y
9Y
9Y
9Y
27.16Y
27.16Y
27.16Y
27.16Y
27.16Y
27.81Y
27.81Y
27.81Y
28.3Y
28.3Y
28.88Y
28.88Y
28.88Y
28.88Y
28.88Y
28.88Y
28.88Y
28.88Y
28.88Y
29.4Y
29.4Y
29.4Y
29.4Y
29.4Y
29.4Y
29.4Y
29.4Y
29.4Y
29.4Y
29.4Y
29.4Y
29.89Y
29.89Y

210013
210013
220006
220006
220006
220006
220006
220006
220006
200006
200006
200006
2000004
210017
210017
210017
210017
210017
210017
210017
220003
220003
220003
220003
220003
220003
220003
220003
220003
220003
220010
220010
220010
220010
220010
220010
210009
210009
210009
210009
210009
210009
210009
190010
190010
190010
190010
190010
200004
200004
200004
200012
200012
210005
210005
210005
210005
210005
210005
210005
210005
210005
210014
210014
210014
210014
210014
210014
210014
210014
210014
210014
210014
210014
220008
220008

2.685
2.69
2.695
2.7
2.7025
2.705
2.71
2.7125
2.72
2.79
2.7925
2.7975
2.815
2.775
2.7775
2.78
2.7825
2.783
2.785
2.7875
2.7375
2.74
2.7425
2.745
2.7475
2.748
2.75
2.752
2.755
2.76
2.7025
2.705
2.7075
2.71
2.7125
2.715
2.795
2.7975
2.8
2.8025
2.805
2.8075
2.81
3.29
33
3.305
3.31
3.3125
3.2975
3.3
3.303
33
3.305
3.2875
3.29
3.2925
3.295
33
3.3025
3.305
3.3075
3.31
3.26
3.265
3.2675
3.27
3.2725
3.273
3.275
3.2775
3.28
3.2825
3.285
3.2875
3.2325
3.24



47.08Y 190008 3.3825

SHERMRMAE

ieii
76D 200312 1.6
76D 200312 1.59
152D 190214 1.7
159D 210411 1.73
159D 210411 1.74
225D 092203001 1.78
232D 220201 1.9
264D 220401 1.93

310D(fk 2) 200402 2

362D 220206 1.95
362D 220206 1.96
1.17Y 092118003 2.14
1.19Y 200407 217
1.62Y 210202 2.2675
1.62Y 210202 2.27
1.69Y 190203 2.28
1.69Y 190203 2.29
1.69Y 190203 2.2925
1.69Y 190203 2.3
1.74Y 092218001 2.33
1.77Y 210402 2.33
1.78Y 220302 2.325
1.85Y 210303 2.33
2.06Y 210207 2.34
2.15Y 210406 2.39
2.1Y 190208 2.36
2.1Y 190208 2.3625
2.22Y 190409 2.38
2.45Y 210313 244
2.45Y 210313 24425
2.46Y 210218 24075
2.46Y 210218 241
2.46Y 210218 2415
2.63Y 200203 2.445
2.63Y 200203 245
2.81Y 220202 24425
2.81Y 220202 2.445
2.81Y 220202 24475
2.81Y 220202 245
2.81Y 220202 24525
2.81Y 220202 2.455
291Y 200405 2.505
3.29Y 150218 2.59
3.29Y 150218 2.595
3.33Y 200408 2.6
3.3Y 150314 2.6
3.42Y 180214 2.62
3.62Y 160405 2.665
3.62Y 160405 2.67
3.76Y 190204 2.6725
3.77Y 210203 2.635
3.77Y 210203 2.6375
3.77Y 210203 2.64
3.77Y 210203 2.6425
3.77Y 210203 2.645
3.83Y 210403 2.69
4.15Y 190408 2.72
4.15Y 190408 2.725
4.15Y 190408 2.73
4.15Y 190408 2.735
4.21Y 210408 2.735
4.21Y 210408 2.74
4.21Y 210408 2.745
4.21Y 210408 2.75
4.25Y 160213 2.745
4.25Y 160213 2.765
4.28Y 160310 2.745

4.28Y 160310 2.75



4.29Y
4.29Y
4.29Y
4.29Y
4.29Y
4.29Y
4.29Y
4.29Y
4.29Y
4.29Y
4.64Y
4.67Y
4.75Y
4.75Y
4.75Y
4.75Y
4.75Y
4.75Y
4.75Y
4.75Y
4.75Y
4.75Y
4.87Y
4.87Y
4.87Y
5.25Y
5.25Y
5.29Y
5.29Y
5.69Y
5.69Y
5.71Y
571Y
5.83Y
6.11Y
6.11Y
6.11Y
6.21Y
6.62Y
6.62Y
6.99Y
6.99Y
7.13Y
7.32Y
7.32Y
7.32Y
7.79Y
7.79Y
7.79Y
7.79Y
7.79Y
7.82Y
7.82Y
7.89Y
7.89Y
7.89Y
8.4Y
8.4Y
8.4Y
8.76Y
8.76Y
8.76Y
8.76Y
9.03Y
9.03Y
9.03Y
9.03Y
9.03Y
9.03Y
9.03Y
9.03Y
9.03Y

210208
210208
210208
210208
210208
210208
210208
210208
210208
210208
200204
220305
200307
220203
220203
220203
220203
220203
220203
220203
220402
220402
170210
170210
170210
170215
170215
170415
170415
092118001
092118001
180205
180205
180310
180210
180210
180210
92118004
190205
190205
190210
190210
190406
190215
190215
190215
200205
200205
200205
200205
200205
200310
200310
200404
200404
200404
200215
200215
200215
210205
210205
210205
210205
210210
210210
210210
210210
210210
210210
210210
210210
210210

2.6575
2.66
2.665
2.6675
2.67
2.6725
2.675
2.6775
2.68
2.6825
2.77
2.755
2.76
2.65
2.6525
2.655
2.66
2.665
2.6675
2.67
2.755
2.76
2.78
2.785
2.79
2.81
2.82
2.825
2.83
2.895
2.8975
2.855
2.86
2.885
2.89
2.8975
2.9
2.95
2.95
2.9525
2.9675
2.97
2.98
2.975
29775
2.98
3.025
3.03
3.0325
3.035
3.04
3.0325
3.035
3.0325
3.04
3.045
3.05
3.0525
3.055
3.06
3.0625
3.065
3.0675
3.0575
3.06
3.062
3.0625
3.065
3.0665
3.0675
3.07
3.0725



RIRKE

5D
15D
16D
18D
19D
22D
28D
50D
50D
54D
96D
103D
106D
122D
127D
127D
169D
169D
169D
176D
176D
197D
197D
232D
260D

210310
210310
210215
210215
210215
210215
210215
210215
210215
210215
210410
210410
210410
220205
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
150319
160410
100207

3.065
3.07
3.0575
3.06
3.0625
3.065
3.066
3.0675
3.07
3.072
3.065
3.0675
3.07
3.03
3.031
3.0325
3.035
3.0355
3.036
3.0375
3.038
3.0385
3.0388
3.039
3.04
3.0425
3.07
2.9275
2.93
2.9325
2.935
2.936
2.937
2.9375
2.939
2.9395
2.94
2.9425
2.945
2.9475
3.25
3.245
3.2825

=353

012103275.1B
012280765.1B
012281116.1B
012280502.1B
012103432.1B
012103456.1B
012103778.1B
012281094.1B
012103775.1B
012103775.1B
042100286.1B
042280106.1B
012280909.1B
012280783.1B
012281234.1B
012281399.1B
012281399.1B
012281825.1B
012281825.1B
012281825.1B
012281518.1B
012281518.1B
012281422.1B
012281422.1B
012281547.1B
012281841.1B

RENB (R1TH49)
21 RIS EEE SCP003
22 3¢BH SCP002
22 554 SCP003
22 =R SCPO04
21 E8EJR SCP006
21 LLIZRHZER SCPO12

21 g5 SCPO10(Z ##R%

22 HgE/KE SCPO05
21 ik EH SCP004
21 SE&REHR SCP004
21 kil CPOO1
22 1BZ=Efx CPOOT
22 73NEFK SCPOO1
22 ¥REM SCPOOT
22 jEN SCPO05
22 ARl SCP002
22 thARHs; SCP002
22 =¥ SCP0O06
22 =4¥ SCP0O06
22 45X SCP006
22 /gi@iafs SCP007
22 igi@fa(s SCP007
22 WFEEH SCP007
22 #FEEH SCP007
22 &% SCPO02
22 5Hef¢E SCP002

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

2.00%
1.70%
1.82%
3.20%
1.87%
1.85%
2.05%
1.80%
1.94%
1.94%
2.10%
2.15%
2.15%
2.10%
2.63%
2.09%
2.09%
2.09%
2.09%
2.09%
2.22%
2.22%
2.10%
2.10%
2.23%
2.32%



267D
271D
271D
271D
271D
271D
271D
271D
271D

S ERERNS

FIRKE =35

51D({k 2)
55D
74D
75D
95D
144D
157D({% 1)
185D(fk 1)
192D({% 1)
194D+NY
211D
268D +NY({k 2)
268D+NY({k 2)
268D +NY({k 2)

288D

307D
338D(f% 5)
338D(f4 5)
1.08Y
1.23Y+NY
1.34Y+1Y
1.39Y(f% 2)
1.39Y({% 2)
1.4Y+2Y({k 1)
1.4Y+2Y({k 1)
1.51Y+NY
1.63Y
1.78Y
1.82Y+NY
1.84Y
2.12Y
2.27Y+2Y
2.27Y
2.27Y

2.28Y

2.28Y({% 2)
2.28Y (1K 2)
2.28Y(fk 2)
2.73Y(1K 1)
2.73Y(1k 1)
2.73Y
2.77Y
2.77Y
2.88Y({k 1)
2.95Y
2.95Y
2.95Y
2.95Y
2.95Y
2.95Y
2.98Y
4.48Y

SHEEIVERKEE

FIRKE =353

60D +364D
76D+2Y({k 2)
102D

012281877.1B
042280079.1B
042280079.1B
042280079.1B
042280079.1B
042280079.1B
042280079.1B
042280079.1B
042280079.1B

101575008.1B
101769014.1B
101901041.1B
101775006.1B
101754092.1B
101901366.1B
101771016.1B
101758063.1B
101901645.1B
101901653.1B
101556061.1B
101900194.1B
101900194.1B
101900194.1B

102000282.1B

101800327.1B
102000900.1B
102000900.1B
101800718.1B
102001552.1B
102101962.1B
102001879.1B
102001879.1B
102001918.1B
102001918.1B
102103133.1B
102100031.1B
101900283.1B
102280572.1B
101754025.1B
102101259.1B
102101742.1B
102101769.1B
102101781.1B

102101795.1B

102101825.1B
102101825.1B
102101825.1B
102280270.1B
102280270.1B
102280285.1B
102280425.1B
102280425.1B
102280755.1B
102281055.1B
102281055.1B
102281055.1B
102281055.1B
102281055.1B
102281055.1B
102281088.1B
102103036.1B

155555.5H
163912.SH
155663.SH

22 TRAEiERE SCPO03
22 FHefe= CP0O05
22 Ak CPO05
22 FHAYE CP0O05
22 Ak CPO05
22 FHAYE CP0O05
22 Ak CPO0S
22 FHEALE CPO05
22 Ak CPOO5

RHMRE8 (L1TH43)
15 kg MTNOOT
17 &k MTNOO1B

19 HhzZFEF= MTN002
17 kg MTNOO2
17 $5¥kgE MTNOOT
19 ¢TI MTNOO5
17 4Bl MTNOO5

17 EgEtAEE MTNOO1

19 FBM 23 MTNOOT

19 % 5H MTNO07
15 #2248 MTNOOT

19 ;AT4MEE MTNOO2B
19 jAT4ME MTNOO2B
19 ;AT5MEE MTNOO2B
20 PRI (B2 IERGTE
fZ)MTNOO1
18 EipiE MTNOO3
20 E#8JE MTNOO3
0 £457E MTN003
18 TEMIEE MTNOO1
20 #£E8 MTNOO5
21 i#&Z& MTNOO1
20 [EFEEF MTN002
20 [FEF MTN002

20 m=si8ig MTNOO2

20 I[EZs##% MTNO002
1 E=IE MTN0O2

21 B34S MTNOO1

19 fEFZ5E MTN002

22 Hfe%Ess MTNOO1

17 75 E# MTNOO1

21 73N ERR MTNOO2

21 IBFRHRE MTNOO1

21 EE8 MTN004

21 FYIEA MTNOO1

21 =50 MTNOOT (R4t

)
21 #risiE MTNO02
21 #riEE MTNO02
21 $78%E MTN002
22 {kEg MTNOOTA
22 {kEgE MTNOOTA
22 TR MTNOO
22 %£gE MTNOO2
22 8% MTNOO2
22 ;P83 MTNOO1
22 dkig MTN002
22 F{LAg MTNO02
22 h{kig MTNO02
22 kg MTN0O2
22 h{kig MTNO02
22 F{big MTN002
22 73%E MTN002

21 KiEEE MTNOO02 ()

BRI (RITIHE)
19 3348 19
20 #4215
19 Ef= 01

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

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

AAA

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

AAA

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

AAA
AAA

2.23%
2.33%
2.33%
2.33%
2.33%
2.33%
2.33%
2.33%
2.33%

2.06%
2.12%
2.45%
2.02%
1.99%
2.10%
2.14%
2.25%
2.23%
2.83%
2.27%
2.73%
2.73%
2.73%

2.30%

2.30%
2.49%
2.49%
2.43%
2.52%
2.80%
4.59%
4.59%
2.62%
2.62%
3.72%
2.56%
2.81%
3.60%
2.74%
2.69%
3.35%
2.65%
2.78%

2.69%

3.35%
3.35%
3.35%
2.80%
2.80%
2.78%
2.75%
2.75%
2.80%
2.82%
2.83%
2.83%
2.83%
2.83%
2.84%
2.80%
3.28%

_

2.60%
2.68%
1.99%



103D
144D
177D
177D
228D+2Y
233D+NY({k 2)
285D
301D
301D
301D+5Y
303D
311D+NY
323D
323D
1.07Y+NY
1.33Y
1.34Y({% 10)
1.34Y
1.38Y+5Y
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