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-m

77T 1.86Y 220028 2.4125-2.415, 2.78Y 220026 2.5225, 6.83Y 220027 2.8525-2.855, 9.75Y 220025 2.888-2.8925, 29.17Y 220008 3.28-3.282

FERE(R(%) 2.1000 2.4350 2.6600 2.8100 2.8875 3.2800
SHER(%) 2.1000 2.4350 2.6650 2.8100 2.8900 3.2800
TETN(%) 0.0000 0.0000 0.0050 0.0000 0.0025 0.0000

T

EEIESME 204D 220408 2.29, 353D 190203 2.40-2.4175,
9.67Y 220410 3.105-3.1125, 9.69Y 220220 3.056-3.0595

2.91Y 230202 2.685-2.6875, , 4.34Y 220208 2.8375-2.84, 8.31Y 210210 3.065-3.07,

FERIEEIERL(R (%) 2.3600 2.6400 2.8675 2.9800 3.0750
SBIEEERR(%) 2.3600 2.6400 2.8675 2.9725 3.0750
TERN(%) 0.0000 0.0000 0.0000 -0.0075 0.0000
FEBEIFR(%) 2.3300 2.6050 2.8400 2.9900 3.0700
SHEHHR(%) 2.3500 2.6050 2.8400 2.9900 3.0625
TERN(%) 0.0200 0.0000 0.0000 0.0000 -0.0075

B eomms

% HERMIRIBARIER , MXEEETESHIR AAA AA+GRI™ . BinomE, 39D 012380289 23 fARISCIL SCPO02 AAA BR3ZTE
2.53%IE, BESHARIT, 80D 012283702 22 BRI SCPO11  AAA FR3ITE 2.50%E, SUBSARIT, HKiwAE, 111D 042280296 22
FERY CPO10 AAA FRAITE 2.50%E, $RITHAES; 161D 012283796 22 JMT#% SCPO05 AAA  EIATE 2.85%(IE, {RITHAES,; Kk
M, 245D 012380477 23 ik SCPO03 AAA pRAITE 2.73%(E, WSAES, 309D(GRIR2) 042280568 22 HHEFE] CPO0T AAA B

Z1E 3.05% I E;

ISV

S HERIL

- o
Sy

M A=700

I S T VI VI T T
AAA 2.38 2.5 2.59 2.83 3

AA+ 2.58 2.85 3 3.06 3.2
EXJUTERER

AA 32 3.45 3.86 4.06 423

AA- 3.65 4 448 4.66 49
AAA 2.4 2 25 0 2.6 -1 2.84 -1 3.01 -1
'—EH'FEIlBtﬁEﬂJX‘JFﬁ AA+ 2.6 -2 2.86 -1 3 0 3.07 -1 3.18 2
(BP) AA 3.18 2 344 1 3.85 1 4.05 1 422 1
AA- 3.63 2 4 0 45 2 | 465 1 49 0

B ou=e

SHPERIRIBE M, SETERR
MTNOO3 (AAA, 1.5Y) FEAZTE 2.81%; 21 HEEE MTNO02 (AAA, 1.72Y)7E 2.865%M3Z; 22 FFZEEE MTNOOT (AAA, 1.93Y)7E 2.90%mM3z. 3 2l 5
FEHARR, BRAC—AR, 21 HiEE MTNOO4(§H}EZ“’) (AAA 348Y+2Y) 1E 3.40%5K3%; 22 B MTNOO6 (AAA, 4.53Y) 7E 3.20%B%32, SHERE(L

m}ﬁé&o 1 3‘EE%_EL

mhE, 21 )IEE MTNOOAMYEHE) (AAA, 1.1Y) BRATE 2.84%; 21 BRI

S5Y RUALHAR, mREE, SRS, SHPEMRK BE%.
AAA+ 2.69 3.22 3.47 None
AAA 2.82 3.17 3.37 3.65 None
YRR ER

AA+ 3.06 3.78 4.09 None None

AA 3.52 4.06 4.5 None None
AAA+ 2.67 2 3 0 3.22 0 3.47 0 | None None
'—iﬂﬁﬁﬂiﬁﬁfﬂiﬁﬁ AAA 2.81 1 3.18 -1 3.38 -1 3.66 -1 None None
(BP) AA+ 3.09 -3 3.79 -1 4.09 0 None @ None None @ None
AA 3.53 -1 4.07 -1 45 0 None | None | None | None



B cus

SHPWEIRRAERK, B, 58, £17, RENSHEEHESS. IREAME, 19 &6 11 AAA AT 2.84%, HigsEH, RIESIA. 21 &
T G1 AAARRTE 2.77%, HRBREEN, RIGSCAN., WIREHE, 19 53k EMR 02 AAA AT 3.80%, HRFSEH, BESLA, 22 #1801 AA B3R
£ 5.78%., Kim/HE, 20 #58 05 AAA RYAE 3.11%

B ==n
SHTIFBEES, LEFKELD, RERERENF 3-8bps. SEMRR, AMC EF Sbps, ATT 4EETEL 0.25pt, HHRIRIR, EinHmRiELD, KRS
IR YGCZCH 23 1£ 5.8%# tkn, KimlI/RERR 25 BXNAIR. BHFRR, Fik. BHFEF FEX 0.5-1.5pt, ERMF=FFTEX 0.5pt,

SHRERM3Z
_

042280161.1B 22 HekEF CPO01 3.19%
14D 012284474.1B 22 $3LLEFF SCPO07 AA 3.00%
14D 012282731.1B 22 TRt SCP009 AAA 2.60%
17D 012283171.1B 22 %3 SCPO06 AAA 2.60%
32D 012282245.1B 22 R, SCP003 AA+ 2.73%
39D 012380289.1B 23 fAFsEI SCP002 AAA 2.53%
41D 042280165.1B 22 Rk CPOO1 AA 3.09%
77D 012380512.1B 23 FH4kE SCPOOT AAA 2.60%
77D 012380512.1B 23 J5Hei¢5 SCPOO1T AAA 2.60%
77D 012380512.1B 23 FH4kE SCPOOT AAA 2.60%
77D 012380512.1B 23 J5Hei¢5 SCPOO1T AAA 2.60%
77D 012380512.1B 23 FHAkE SCPOOT AAA 2.60%
77D 012380512.1B 23 5445 SCPOO1T AAA 2.60%
80D 012283702.1B 22 BB/ SCPO11 AAA 2.50%
82D 012283741.1B 22 BB SCPO14 AAA 2.50%
91D 012283015.1B 22 tMES SCP008 AAA 2.60%
119D 012283318.1B 22 336484 SCP005 AA+ 3.15%
123D 012283321.1B 22 FLLFFA& SCPO05 AAA 2.60%
129D 012283400.1B 22 BEFEEET SCPO10 AAA 4.60%
158D 012283760.1B 22 |IfE& SCPOO1 AA 2.90%
161D 012283796.1B 22 ™M T#= SCP005 AAA 2.85%
161D 012283796.1B 22 M T# SCP005 AAA 2.85%
168D 012283897.1B 22 ##JE SCP004 AA+ 3.15%

179D 042380073.1B 23 FHIMFFZ CPOO1 AA 100
182D 012380503.1B 23 ;PERR SCP002 AAA 2.65%
182D 012380503.1B 23 SPERRE SCP002 AAA 2.65%
185D 012284044.1B 22 E4Mgk SCPO10 AAA 2.80%
185D 012284044.1B 22 &Mk SCP010 AAA 2.80%
235D 012380234.1B 23 &gt SCPOO1 AA+ 3.04%
235D 012380234.1B 23 #efEt SCPOO1 AA+ 3.04%
238D 012380534.1B 23 &40k SCPO05 AAA 2.87%
266D 012380466.1B 23 ;T7E35#% SCP002 AAA 2.71%
361D({k 3) 042380065.1B 23 FEERIFE CP002 AA+ 3.40%
362D({k 2) 042380066.1B 23 PRI CPOO1 AA+ 3.12%

SHPER3Z
_

10D+NY({k 1) 102000168.1B 20 &3 MTNOO1A 2.90%
24D 102000343.1B 20 152 MTNOO1 AAA 2.66%
24D 102000331.1B 20 ;ZiEER MTN002 AAA 2.83%
76D 101800592.1B 18 &Iz MTNO11B AAA 5.76%
94D+NY({k 1) 102001026.1B 20 #2580 MTN004 AAA 2.96%
94D+NY({k 1) 102001026.1B 20 #&5 MTN004 AAA 2.96%
94D+NY({k 1) 102001026.1B 20 #£50 MTN004 AAA 2.96%
97D 102001064.1B 20 EERAHE MTNOO1A AAA 2.58%
97D 102001064.1B 20 EERAZHE MTNOO1A AAA 2.58%
100D (% 1) 102001088.1B 20 FARZHE MTNOO1 AA/AAA 2.79%
100D({k 1) 102001088.1B 20 FIEZSH# MTNOO1 AA/AAA 2.79%
115D 102001161.1B 20 FM=#T MTNOO1 AAA 2.63%
190D (% 2) 102101700.1B 21 ¢TI MTNOO1 AAA 2.70%
262D+NY({k 2) 102002075.1B 20 *eREsTAE MTNOO3 AAA 2.85%
341D 101900128.1B 19 E7KigzE MTNO02 AA+ 3.10%
1.02Y 102100302.1B 21 JIIE®E MTN002 AAA 2.83%
1.02Y 102100302.1B 21 )11 MTN002 AAA 2.83%
1.02Y 102100302.1B 21 JIIE®E MTN002 AAA 2.83%
1.02Y 102100302.1B 21 )15 MTN002 AAA 2.83%
1.08Y 102100485.1B 21 )1IZE MTNOO3 (135 H %) AAA 2.84%
1.08Y 102100485.1B 21 )I|EiE MTNOO3 (I ZEH &) AAA 2.84%
1.14Y 102100638.1B 21 RAEK MTNOO1 AA+ 2.96%



1.14Y 102100638.1B 21 RAFEK MTNOO1 AA+ 2.96%
1.17Y+NY({k 1) 102280872.1B 22 183755 MTNOO1 AAA 2.96%
1.35Y 102101196.1B 21 h$EEE MTNOO2 AAA 2.86%
1.39Y 102281512.1B 22 k% MTNOO5 AAA 2.83%
1.39Y 102281512.1B 22 th{kfg MTNOO5 AAA 2.83%
1.94Y 102280221.1B 22 LS MTNOO2 AA+ 5.76%
1.94Y 102280221.1B 22 e LER MTNOO2 AA+ 5.76%
1.94Y 102280221.1B 22 A bE% MTNO02 AA+ 5.76%
2.02Y({k 1) 102280313.1B 22 45 MTNO02 AAA 2.92%
2.04Y+2Y 102280400.1B 22 %% MTNO0O3 AAA 477%
2.05Y 102280443.1B 22 ZrgttE MTNOOT AA+ 4.02%
2.21Y 102281055.1B 22 Hh{kEg MTNOO2 AAA 3.00%
2.21Y 102281055.1B 22 th{kEg MTNOO2 AAA 3.00%
2.27Y 132280046.1B 22 jHEa4REk GN002 AAA 3.38%
2.41Y 102281569.1B 22 3T48 MTNOO1 AAA 3.07%
2.42Y+NY 102281616.1B 22 HRE MTNOOS (RT548E44) AAA 341%
2.42Y+NY 102281616.1B 22 HRE MTNOOS (ATH548E4) AAA 341%
3.48Y+2Y 102101498.1B 21 ¥R MTNOO4(Z KR AAA 3.40%
3.48Y+2Y 102101498.1B 21 #EIE MTNOO4(Z F3HRNM AAA 3.40%
22 FIFENAZ MTNOO3 (BHRFN
4.07Y+NY 102280517.1B =) AAA 3.75%
SHEBIRMERR
BRFL BERB (RITH)
30D(fk 1) 163308.SH 20 $E#% G1 AA+ 3.30%
59D+1.99Y 163421.SH 20 [E#1 02 AAA 2.63%
59D+1.99Y 163421.SH 20 E#1 02 AAA 2.63%
60D 143309.SH 18 7538 01 AAA 2.50%
60D 143309.SH 18 758 01 AAA 2.50%
60D 143309.SH 18 7538 01 AAA 2.50%
60D 143309.SH 18 758 01 AAA 2.50%
70D 111091.5Z 20SZMC02 AAA 2.55%
87D 185796.SH 22 1RIE S1 AAA/A-1 2.45%
97D 143653.SH 18 7TK 01 AAA 2.67%
118D+5Y 1828003.1B 18 #AtRIT—4% 01 AAA 2.81%
118D+5Y 1828003.1B 18 HrEStRIT—4% 01 AAA 2.81%
118D+5Y 1828003.1B 18 #AtRIT—4% 01 AAA 2.81%
118D+5Y 1828003.1B 18 S tRIT—4% 01 AAA 2.81%
118D+5Y 1828003.1B 18 #AtRIT—4% 01 AAA 2.81%
118D+5Y 1828003.1B 18 S tRIT—4% 01 AAA 2.81%
123D 136499.SH 16 A AAA 2.61%
153D 2020041.1B 20 iBUkER1T 01 AA+ 2.75%
161D 1680311.1B 16 HIESH TR AA 3.70%
181D 188590.SH EEE#% 09 AAA 2.62%
181D 188590.SH EF8#% 09 AAA 2.62%
181D 167473.SH 20 ;7% C1 AAA 2.80%
208D +5Y 1828008.1B 18 SP{SHRIT—4K 01 AAA 2.74%
299D 111074.5Z 18 #&4% 02 AAA 2.71%
299D 111074.5Z 18 #&4% 02 AAA 2.71%
344D (K 2) 149369.5Z 21 E2E8 01 AAA 2.76%
1.08Y 2128007.1B 21 HE4R17 01 AAA 2.68%
1.08Y+5Y 1928004.1B 19 FAHRIT—%% 02 AAA 2.87%
1.08Y+5Y 1928004.1B 19 RUASRIT”ZR 02 AAA 2.87%
1.1Y 2128012.1B 21 FARRIT 01 AAA 2.68%
1.1y 2128012.1B 21 HRIRT 01 AAA 2.68%
1.14Y 2120025.1B 21 FuER4T/IMSHE 01 AAA 2.72%
1.14Y 2120025.1B 21 FUNERAT/IMAIR 01 AAA 2.72%
1.15Y+5Y 1928009.1B 19 RASRIT "4 04 AAA 2.88%
1.16Y 175993.SH 21 IRIE C2 AAA 3.02%
1.19Y+1Y({k 2) 185709.SH 22 iR AAA 4.75%
1.28Y 1920042.1B 19 BERR17EH 04 AAA 2.75%
1.3Y 2128020.1B 21 FBRSRIT/IMSIE 02 AAA 2.72%
1.3Y 2128020.1B 21 1BEs R T/IMRfR 02 AAA 2.72%
1.34Y+1Y({k 1) 166994.SH 20 frH 01 AA 5.95%
1.36Y+NY 1928014.1B 19 FERITRER AAA 3.11%
1.44Y({k 1) 2128024.1B 21 FhEERAT 02 AAA 2.74%
1.44Y({% 1) 2128024.1B 21 HFEERIT 02 AAA 2.74%
1.48Y 188541.SH EFE#% 08 AAA 2.78%
1.48Y 188541.SH ElF8#% 08 AAA 2.78%
1.51Y+2Y({k 1) 188630.SH 21 HZE G1 AAA 2.77%
1.51Y+2Y({k 1) 188630.SH 21 HhZE G1 AAA 2.77%
1.52Y 2128027.1B 21 ¥BRIRT/IMMIE 03 AAA 2.75%



1.52Y
1.57Y+2Y
1.61Y
1.61Y+NY
1.69Y(fk 1)
1.75Y({k 2)
1.75Y({k 2)
1.91Y
2.07Y
2.23Y
2.23Y+NY

2.46Y+5Y({k 2)
2.52Y+NY({k 1)
2.52Y+NY({k 1)

2.59Y+2Y
2.6Y+5Y
2.6Y+5Y
2.64Y
2.66Y+NY
2.92Y+2Y
2.93Y+5Y
3.27Y+5Y
3.3Y+NY
3.3Y+NY
3.3Y+NY

3.51Y+5Y(fk 2)
3.73Y+5Y(fk 1)

3.77Y+5Y
3.77Y+NY
3.77Y+NY
3.83Y+NY
3.83Y+NY
4.05Y+5Y
4.15Y+NY
4.15Y+5Y
4.33Y+5Y
4.33Y+5Y
4.33Y+5Y
4.52Y+5Y
4.52Y+5Y
4.52Y+5Y
4.59Y+5Y
4.73Y+5Y
4.73Y+5Y
8.7Y
9.6Y+5Y
41D
118D
2.02Y({k 1)
2.46Y
2.5Y+2Y

2128027.1B
197097.SH
2120086.1B
1928031.1B
188928.SH
2128041.1B
2128041.1B
152388.SH
2228020.1B
2220039.1B
2028017.1B
2028025.1B
2028032.1B
2028032.1B
182763.SH
2028041.1B
2028041.1B
182865.SH
2028042.1B
114701.SH
2128002.1B
2120045.1B
2128021.1B
2128021.1B
2128021.1B
2128028.1B
2128033.1B
2128042.1B
2120107.1B
2120107.1B
185147.SH
185147.SH
2228017.1B
2228023.1B
2228024.1B
2228039.1B
2228039.1B
2228039.1B
092280069.1B
092280069.1B
092280069.1B
137851.SH
092280134.1B
092280134.1B
2180427.1B
092200009.1B
032000228.1B
032000538.1B
032280211.1B
032280684.1B
032280740.1B

21 BERIT/VAIR 03
21 5R%= 02
21 HEERIT/IMIR 01
19 I RARITKEMR
21 2= 04
21 IRIRAT/IMAIR
21 ITRIRIT/IMIR
20 131z 01
22 3V§R1T 02
22 H[RERTT 01
20 RAVERTTKER(R 01
20 AT R 01
20 RAVERTTKER(R 02
20 RAVERTTKER R 02
22 {74z 01
20 TrstR1T—2% 01
20 TrEgfRIT—4R 01
22 [EHIE F1
20 SVERTTKER R
23 #5H 02
21 TrstRIT =R 01
21 EBRT R 02
21 TrgtR1T7KEk(&R 01
21 TrgtRITkER(R 01
21 TrgtR1T7KEk(&R 01
21 HpfEERIT—ER 01
21 BIZRIT "4 03
21 XMVERIT—ER 02
21 s tRATIRER R
21 MR TSR R
21 FEIE Y1
21 GIE Y1
22 HpfEIRIT—4R 01
22 RERITKERR 01
22 TrstRI1T—4% 03
22 FERERIT "2 01
22 BGRIT R 01
22 FRERIT "R 01
22 HERITTRE AR 01
22 HEERIT R EMME 01
22 HLERITTREAL R 01
G i5iE KO1
22 TATREEAf R 04A
22 THTZREANE 04A
21 8558 13
22 RATZRBZANR 02B
20 LT PPNOOT
20 |infEeE PPNOO
22 EE#%5 PPNOO1
22 3% PPNOOT
22 TBRI6 PPNOO3

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

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

2.75%
4.70%
2.80%
3.19%
291%
2.78%
2.78%
3.40%
2.82%
3.06%
3.29%
3.30%
3.40%
3.40%
4.85%
3.23%
3.23%
3.33%
3.52%
5.09%
3.30%
4.12%
3.60%
3.60%
3.60%
3.43%
3.48%
3.63%
4.50%
4.50%
4.13%
4.13%
3.56%
3.79%
3.57%
3.59%
3.58%
3.585%
3.77%
3.77%
3.76%
3.69%
3.605%
3.605%
3.16%
3.73%
3.90%
3.40%
517%
5.43%
4.95%



