W2 BT
IRITEIRSFHIZ

ERBESHRY

C NEX tsamsmee

[2023-03-03]

B ez

77T 322D 230001 2.265, 1.83Y 220028 2.44-2.45, 6.8Y 220027 2.8625-2.865, 9.72Y 220025 2.915-2.9275, 29.66Y 220024 3.3075-3.315

- | 5 | 7 | 0 | 30

FERER(%) 2.1800 2.4550 2.7025 2.8275 2.9220 3.2990
S HEE(%) 2.1800 2.4550 2.6950 2.8275 2.9150 3.3000
TE(%) 0.0000 0.0000 -0.0075 0.0000 -0.0070 0.0010

T

£ RAMFRTSE 260D 220308 2.46, 339D 190203 2.52-2.5225,
3.0975-3.1175

s s e e w

2.38Y 200212 2.775-2.78, 4.3Y 220208 2.9325-2.9465, 6.23Y 190210 3.05, 9.66Y 220220

MERIEE£RIER(%)
S HIEEERER(%)
(%)
MEEEFFER(%)
SHEFR(%)
(%)

B eomns

SHEMIRIBER TR . MRTEEPEZIR AAA AA+IGRIF-R,
2.30%IE, W hES, 69D 012283765 22 HW SCPO16 AAA FIRRTE 2.63%(IE, $FITHAES, hKiRAmE, 139D 012283748 22&
£ SCP004 AAA FR3ZTE 2.75%NIE, WAtYHRTT, 147D 012283791
[, 265D 072310038 23/ AilE% CP003 AAA FRATE 2.74%GIE, RITHLEES, 344DER{K6)
CP003 AAA FKATTE 3.20%fI5;

iR LG E S

SR SRERNIIER
(BP)

B ou=me

2.4700

2.4725

0.0025

2.4300

2.4300

0.0000

2.7200

2.7200

0.0000

2.7150

2.7250

0.0100

RS, SRERIKEE.

I N T TV I VI I I TR
AAA 2.55 2.63 2.75 2.87 2.95

AA+

AA

AA-

AAA

AA+

AA

AA-

2.75

3.15

3.65

2.5 5

2.75 0

3.15 0

3.65 0

3.0

3.4

4.0

2.65 -2

2.96 4

3.35 5

4.0 0

22 i

2.9200

2.9200

0.0000

2.9250

2.9275

0.0025

3.02

3.94

4.45

2.77

3.0

3.85

4.45

Qim/AHE, 20D 012284411

3.0200

3.0200

0.0000

3.0400

3.0500

0.0100

3.08

3.99

4.65

2.87 0

3.08 0

3.98 1

4.65 0

3.1025

3.0950

-0.0075

3.1075

3.1000

-0.0075

22 T)NiEELK SCPOT1 AAA BiAXTE

B SCP003 AAA FERTE2.75%(IE, BITHARS,;: Kits
042380057 23 ZTReiEl

3.16

4.18

4.9

2.95 0

3.16 0

418 0

4.9 0

SHPERRIEER IR, 1-3 FRIRPE, LEFK, 2.0Y HERAEFR, 22 F4aHMTN0O0T (AAA, 1.34Y) 7£2.90%m%, RIEETT
1bp; 21 EHA MTN002 (AAA, 1.71Y) 7 3.08%m3z, SHERFFE; 20 EgeE MTNOO7 (AAA, 2.14Y) 7£ 2.99%K3s 2 &; 22 FiF= MTNO002
(AAA, 2.61Y) HRDBITE 3.20%F0 3.21%A3%. 3 2 5 FHAR, AAcHA, 4.0Y BHALLESEER, 22 H{E5EHE MTNOOTA (AAA, 3.88Y) FEHLEHE
3.29%70 3.30%mAZ 55 ; 22 BB MTNO06 (AAA, 4.49Y) 7E 3.31%RE3E 2 &; 23 BIREN3Z MTNOOT (AAA, 4.94Y) 7 341%m%, SHERIFTE.
5Y RUAEHABR, AaciR/), 22 dhfstE MTNO04B (AAA, 9.05Y) 7£ 3.535%mi3x, SHEREILEARR 22 {S5E MTNOO3B (AAA, 9.02Y) RRAZHEs
FFE, Whms, SHYPENEEBRNES, M8 MT.

[ T T2 R R R TR

AAA+ 2.75 3.03 3.25 3.45 None
AAA 293 3.25 3.46 3.62 None
POl
AA+ 3.1 3.73 4.06 None None
AA 34 4.0 4.28 None None
AAA+ 2.78 -3 3.05 -2 3.26 -1 3.46 -1 None  None
SHERIESES I8 AAA 2.94 -1 3.24 1 345 1 3.64 -2 None ' None
(BP) AA+ 309 1 374 -1 407 -1  None None None None
AA 34 0 4.03 -3 4.3 -2 None = None | None None



B cus

SHEWRRERNER, B2, 58, %Eﬁ, REFISHREIIESS. TRIEAMHE, 20 ik 15 AAA BAFE 2.65%, (REGSEH, $RITEAN. 21
318 02 AAA RIRXTE 2.82%, fRBRSEHH, $RATSEN. BdRISE, 22 Bk 01 AAA pliaZfE 3.31%, FisEt, BELA. 20 iz 02 AA+ BaZTE 4.38%,
HESEH, BITEAN. KinAmE, 21 201 AA+ ESZﬁCT_ 4.00%.

B ==n
% AHIZERERATEAF CTIH 6.4 PERP, HRIRMEK, FEEMH—E TRE 99.55/99.85, MEELEIEE T, M&IUEREIZ] 100 LAE, &5—
FEfRE 100.55 GVN, FEMt&IVMEEEE, FA2EME 100.25-100.35 Xi&E, TMTiRiR, EafE+5bp. Higikie, SHIRER, MERIEREE. Bitbr=

MR, SPIRTESCHESEEMASSKEFMIERNT, iR LK 1-1.5pt,

BaRip32
EBREB (R __
012380268.1B 23 ZB3¢hix SCPOOT 2.75%
20D 012284411.1B 22 [MiBek SCPO11 AAA 2.30%
24D 012283395.1B 22 [0)|7##& SCP005 AAA 2.69%
25D 012380289.1B 23 fAFs2I SCP002 AAA 2.55%
25D 012380488.1B 23 FMEHL SCP003 AAA 2.73%
26D 012380304.1B 23 fRFILIl SCPO04 AAA 2.55%
26D 012380304.1B 23 fRFSCIl SCP004 AAA 2.55%
28D 012380573.1B 23 Fh34E, SCPO17 AAA 2.63%
28D 012380573.1B 23 FR3GET, SCPO17 AAA 2.63%
28D 012380231.1B 23 Fh34E, SCPO05 AAA 2.63%
31D 012283697.1B 22 =% SCP033 AAA 7.50%
31D 012283697.1B 22 =% SCP033 AAA 7.50%
32D 012380360.1B 23 [EEER SCP002 AAA 2.66%
38D 012282454.1B 22 ¥RMERL SCPOOT AA+ 430%
43D(fk 2) 042280188.1B 22 #EEE CP002 AAA 2.71%
51Dk 1) 012282625.1B 22 $pMEFF SCP002 AA+ 3.00%
51D({k 1) 012282625.1B 22 IHMEFF SCP002 AA+ 3.00%
53D 012284388.1B 22 18I SCPO05 AA+ 3.15%
56D 012380453.1B 23 ek SCPOOT AA+ 3.25%
56D 012380681.1B 23 FFNRLE SCPO04(FE) AAA 2.82%
56D 012380681.1B 23 RiFNRLE SCPO04 (4 EB) AAA 2.82%
56D 012380681.1B 23 FFNRELE SCPO04(&E) AAA 2.82%
56D 012380681.1B 23 RFNRLES SCPO04(LRE) AAA 2.84%
58D ({k 4) 012380366.1B 23 [EE%R SCP003 AAA 2.90%
69D 012283765.1B 22 3R] SCPO16 AAA 2.63%
69D 012283765.1B 22 EB SCPO16 AAA 2.63%
69D 012283765.1B 22 3R] SCPO16 AAA 2.63%
69D 012283765.1B 22 EB SCPO16 AAA 2.63%
69D 012283765.1B 22 3R] SCPO16 AAA 2.63%
78D({k 2) 012282968.1B 22 &5 SCP002 AAA 2.70%
96D 012284245.1B 22 HREEEFE SCP004 AAA 3.60%
110D 012380614.1B 23 LFEEE SCP004 AAA 99.90 &t
110D 012380614.1B 23 FLFEE SCP004 AAA 99.90 &{f
110D 012380614.1B 23 FLFA4E SCP004 AAA 99.90 &
110D 012380614.1B 23 FLFAE SCP004 AAA 99.90 &{f
137D 012283658.1B 22 &%l SCP005 AAA 2.75%
139D 012283748.1B 22 &% SCP004 AAA 2.75%
139D 012283748.1B 22 &4 SCP004 AAA 2.75%
139D 012283748.1B 22 &% SCP004 AAA 2.75%
139D 012283748.1B 22 &4 SCP004 AAA 2.75%
139D 012283748.1B 22 &4 SCP004 AAA 2.75%
147D 012283791.1B 22 #553%1® SCP003 AAA 2.75%
147D 012283791.1B 22 #F53%® SCP0O03 AAA 2.75%
159D 012380448.1B 23 FREREEA SCPOOT AA+ 2.91%
172D 012380645.1B 23 i8I SCPO01 AA+ 99.99 /&7
179D 042280392.1B 22 ;T75%#% CP0O01 AA 4.92%
203D 012380490.1B 23 fEgiEM SCPOO1 AA+ 2.89%
203D 012380490.1B 23 1@EEN SCPOO1 AA+ 2.89%
206D 012284406.1B 22 BigE#% SCP005 AA 3.24%
265D 072310038.1B 23 I&iEsS CP003 AAA 2.74%
308D 042380004.1B 23 RiE4Y, CP0OO1 AA+ 3.00%
361D 042380110.1B 23 HB#EZZIE CPOO1 AA+ 3.40%
361D 042380110.1B 23 Hp#BZSHE CPOO1 AA+ 3.40%
SHPER3EZ

RARH B (RiTHU)

10D
10D
10D

102100353.1B
102000363.1B
102000363.1B
102000363.1B

21 MTNOOT
20 ;C& MTNOO3
20 ;s MTNOO3
20 ;C& MTNOO3

AAA
AAA
AAA

2.30%
2.20%
2.20%
2.20%



13D
20D
20D
24D +NY
32D
38D
38D
52D
54D+NY
58D
65D
80D
80D
84D
139D
185D+NY
197D
241D
244D +2Y
255D +2Y
265D
271D+NY
321D
330D
360D
1.01Y
1.02Y
1.04Y
1.12Y+1Y
1.15Y
1.4Y
1.48Y
1.48Y
1.56Y

1.57Y

1.64Y
1.72Y
1.76Y
2.18Y
2.29Y
2.29Y
2.29Y
2.78Y+2Y

SHBI R

HRFL BB BARE (RH)

11D
38D
45D+2Y
55D
82D+NY
87D+2Y
87D+2Y
133D
133D
136D
136D
147D
147D
160D
164D +2.99Y
170D({% 1)
173D+1Y
188D+5Y
194D +5Y
194D +5Y
226D({k 1)
231D
238D
240D(14 1)

102000353.1B
102000468.1B
102000468.1B
102000498.1B
101800352.1B
102000616.1B
102000616.1B
102000835.1B
102100815.1B
102000944.1B
101800590.1B
102001040.1B
102001040.1B
102001069.1B
102001382.1B
102001718.1B
102001777.1B
101801234.1B
102002051.1B
102002140.1B
132000036.1B
102103133.1B
101900068.1B
102100173.1B
102100302.1B
102100342.1B
132100015.1B
102100468.1B
102280772.1B
102100847.1B
102101374.1B
102281917.1B
102281917.1B
102101937.1B

102282162.1B

102102117.1B
102180035.1B
101459064.1B
102281055.1B
102281296.1B
102281296.1B
102281296.1B
132280119.1B

2022006.1B
136286.SH
2028009.1B
166607.SH
163491.SH
188123.SH
163582.SH
163582.SH
163707.SH
163707.SH
112729.5Z2
112729.5Z
163774.SH
163774.SH
2022028.1B
149591.5Z
2028031.1B
188620.SH
1828007.1B
1828008.1B
1828008.1B
175249.SH
197384.SH
175197.SH
175345.SH

20 < (RIEFHZEER)MTNOOT
20 Fa3H MTNOOT
20 #&5H MTNOO1
20 FREEFE MTNOO3
18 iRz MTNOOSB

20 $7IHEFF MTNOO2
20 $ZMEFF MTNOO2
20 th3siEE MTNOO1
21 7 I79p3E MTNO02
20 F7E5H MTN004
18 #RiMERL MTNOO1
20 KREIEF MTNOO5
20 KREEH MTNOO5
20 ZiE MTNOO5
20 ;FIIthek MTNOO2
20 KEEEE MTN002
20 H[FEEF= MTNOO1
18 FrE%zEEi& MTNOO4
20 jERgEEA MTNOO3
20 ;T4 FF MTNOO3
20 {FEABETR GNOO1
21 E=IEE MTN0O2
19 i84tRHE MTNOO1
21 iERgH MTN002
21 J1IE3E MTN002
21 B384 MTNOO1
21 EKHZ GNOOT
21 ZsH MTNOO3
22 HFKFEE MTNOO1
21 #f% MTNOO3
21 ZET MTNOO1
22 #5455 MTNOO3BC
2 7550455 MTNOO3BC
21 jafEE MTNOO4(FEApERX)
22 HhEEMEE MTNOO2(RIEIZE
#2)
21 IS MTNOO2
21 EPEZE MTN002
14 pE3zE MTNOO2
22 H{¢pE MTNO02
22 ARG MTNOO
22 S AIEE MTNOO1
22 ARG MTNOO
22 TERF GNOOT

20 1BELH R RlR 02
16 &8 02
20 HrERITIVifR 02

20 #&=iE 02
20 BE G1
21 44 Y1
20 R4 01
20 INE 01
20 9 13
20 AAiE 13
18 EA%= 02
18 E%= 02
20 HAiE 15
20 A 15

20 TRMEEfR 01
21 "FF 01

20 S RITIVRIR
21 #iF8 05

18 HAIRIT—4 01

18 HREHRIT LK 01

18 HEHRIT"4 01
20 728 01
21 $RiA] F7
20 =& G1
20 5 07

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

AAA

AAA
AA
AAA
AAA
AAA
AAA
AAA
AAA

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

2.40%
2.42%
2.42%
2.57%
4.30%
2.95%
2.95%
2.83%
3.07%
2.83%
4.30%
2.76%
2.76%
2.93%
2.69%
2.79%
3.80%
2.84%
3.41%
2.94%
2.94%
4.20%
2.87%
3%
2.94%
4.25%
2.96%
3.05%
4.30%
2.90%
3.09%
3.24%
3.24%
4%

3.04%

3.38%
5.06%
3.14%
3.18%
3.35%
3.35%
3.35%
3.30%

2.37%
2.50%
2.62%
4.50%
2.77%
2.78%
2.97%
2.97%
2.65%
2.65%
2.75%
2.75%
2.65%
2.65%
2.75%
3.00%
2.80%
2.96%
2.88%
2.88%
2.88%
2.82%
2.83%
3.90%
2.85%



241D
262D+5Y({K 1)
290D
322D
330D(fk 2)
335D
335D
342D
342D
342D
342D
342D
342D
358D+1Y
358D+1Y
1.07Y({X 2)
1.07Y({X 2)
1.29Y
1.3Y
1.36Y
1.36Y
1.39Y
1.47Y+3Y
1.47Y+NY
1.47Y
1.52Y
1.55Y
1.68Y
1.7Y
1.7Y
1.71Y+2Y
1.88Y
1.97Y
2.04Y+2Y
2.15Y({K 2)
2.15Y(k 1)
2.34Y+2Y
2.38Y(k 1)
2.38Y(fk 1)
2.39Y
2.42Y
2.51Y
2.52Y+NY
2.53Y({k 2)
2.56Y+5Y
2.69Y+NY
2.71Y+5Y({k 2)
2.78Y
2.96Y({K 1)
3.05Y+NY
3.19Y+2Y(fk 2)
3.19Y+2Y(fk 2)
3.4Y
3.4Y
3.57Y
3.71Y+NY
4.01Y+5Y
4.11Y+NY
4.15Y+NY
4.15Y+NY
4.29Y+5Y
4.3Y+5Y

175344.SH
1828015.1B
2028054.1B
175642.SH
175690.SH
149375.52
149375.5Z
175741.SH
175747.SH
175741.SH
175741.SH
175741.SH
175741.SH
185409.SH
185409.SH
178198.SH
178198.SH
2122035.1B
188256.SH
188367.SH
188367.SH
1780175.1B
139405.SH
1928021.1B
155636.SH
188712.SH
162149.SH
188972.SH
155835.SH
163006.SH
185011.SH
163125.SH
185359.SH
2280109.1B
185701.SH
2220035.1B
185968.SH
194934.SH
194934.SH
152523.SH
2228046.1B
137780.SH
137772.SH
137814.SH
2028041.1B
138553.SH
2028049.1B
138712.SH
138890.SH
2128011.1B
188058.SH
188058.SH
188460.SH
188460.SH
136735.SH
2128038.1B
2228017.1B
2228023.1B
2228029.1B
2228029.1B
2228039.1B
2228041.1B

20 185 G3
18 BERIT 4 01
20 HEERIT
21 fiuge 02
21 & 01
21 Ef5 02
21 Ef5 02
21 818 02
21 JiE C1
21 818 02
21 /318 02
21 818 02
21 /318 02
22 25 G1
22 &5 G1
21 1= 01
21 tki= 01
21 FIEZER 02
21 {58 C8
2115 10
21 {510
17 HEEIR
18 & 01
19 RASRITKE R 01
19 #0T 01
21 =5 C3
19 &igt 01
21 =501
19 [EJBX 03
19465 12
21 ki@ 19
20 i, 02
22 5i@ 02
22 =Eip/ MR
22 &% 02
22 B IEFRMRITMRIR 01
22 Bk 02
22 HZR F1
22 HZE F1
20 %& 1
22 FfEHRT 02
22 3% G4
22 3% Y2
22 %35 G5
20 TrgfRIT—4 01
22 FERR Y2
20 TrgfRIT—R 02
22 3% 01
23 E& G4
21 HpiEERIToKER R 01
21 #i3z 03
21 #i3z 03
21 EE 02
21 E& 02
16 XF& 02
21 RASRTT7KER(R 01
22 HRIERIT—4% 01
22 FRERITKER(R 01
22 RERITKERR 02
22 RERITKER R 02
22 R RIT R 01
22 RIVERIT—ER 01

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

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

3.02%
2.93%
2.70%
2.95%
2.81%
2.80%
2.80%
2.82%
2.91%
2.82%
2.82%
2.82%
2.82%
3.24%
3.24%
5.94%
5.94%
3.06%
3.12%
3.10%
3.10%
4.34%
3.34%
3.20%
3.60%
3.27%
3.78%
3.70%
3.12%
3.70%
3.18%
3.06%
3.04%
4.68%
3.60%
3.18%
4.80%
3.51%
3.51%
3.55%
2.99%
3.13%
3.60%
3.13%
3.39%
3.80%
3.43%
3.31%
3.20%
3.72%
3.32%
3.32%
3.24%
3.24%
3.24%
3.85%
3.695%
3.90%
3.90%
3.90%
3.69%
3.69%



