W BT

RITEMRZFHIZ

I EMBERYY

sary 2007"2022

EBEMREMEZL

Shanghal CFETS-NEX international Meney Broking

G NEX

[2022-11-09]

B ==

EfR75HE 2.87Y 220018 pR3Z 2.275-2.2875; 4.79Y 220016 AR 2.48 -2.4925; 9.6Y 220010 pkAZ 2.735-2.7425; 9.85Y 220017 p}3aZ 2.7075-

2.72; 29.51Y 220008 B3z 3.1325-3.14,

MEHE (%) 1.6500 2.1700 2.4550 2.6625 2.7325 3.1325
4H @fﬁ(%) 1.6700 2.2000 2.4650 2.6700 2.7400 3.1375
QZT‘JJ(%) 0.0200 0.0300 0.0100 0.0075 0.0075 0.0050
W e
SRMEAE 4.38Y 220203 B3z 2.575-2.5925; 4.68Y 220208 g3z 2.57-2.595; 9.27Y 220205 Az 2.936-2.9475; 9.53Y 220210 pY3s 2.93-

2.94;

9.77Y 220215 piAZ 2.865-2.89,

FER EEFERIMEM) 1.8500 2.3300 2.6100 2.7975 2.9550
4 BEEFERE®) 1.8900 2.3300 2.6200 2.7975 2.9625
(%) 0.0400 0.0000 0.0100 0.0000 0.0075

rEE B (%) 1.6500 2.3150 2.5700 2.8150 2.9300

4 B EFE %) 1.6725 2.3300 2.5925 2.8150 2.9400
(%) 0.0225 0.0150 0.0225 0.0000 0.0100

AR AT

SHERSIRIBAILREER | AR EEETEZHR AAA AA+TERE M.

Sim/JE, 37D 012282024 22 /L SCPO19 AAA FAZTE 2.02%fiL

B, ESHLAIR1T, 21D 012282182 22 #hHEE#z SCP018 AAA RARTE 1.89%MIE, ESHEES,; FKin/omE, 128D 012282937 22 I MEHT

SCP003 AAA BiAXTE 2.30%IE, IRITHERIT, 153D 012282493 22 [ MISHT SCP002 AAA BAXTE 2.35%VE, RITHLEES,; KinAMH,

239D 042280312 22 /i CP002 AAA RRRRTE 2.19%UE, RITHEES, 266D 072210120 22 KipEH CP002  AA+ FRAZFE 3.03%(i

8, RTHEES;

MRS,

SHERIER

——t
Pk

JIELE/% °

I I T TV VO VI T T
AAA 1.93 2.03 2.13 2.18 2.24

AA+ 2.1 2.25 2.3 2.36 2.45
EXFUTERER

AA 2.4 2.6 2.9 3.25 3.75

AA- 3.25 3.45 3.9 4.05 45
AAA 195 -2 2 3 2.1 3 2.12 214 10
SRR AA+ 2.1 0 23 5 217 | 13 232 235 10
(BP) AA 2.4 0 2.6 0 2.9 0 3.25 3.75 0
AA- 3.25 0 3.45 0 3.9 0 4.05 45 0

B o=z

SHPERRBE MR, 1-3 FERTRE, 20 B MTNOOT (AAA, 249Y) £ 2.73%Hk3Z, Bib(E 2bp ML, 22iE20A MTNOOT (AAA,

2.64Y) £ 2.77%pk3%, HEMITRAS; 22 FEE MTNOOT (AAA, 2.2Y) pAR7E 2.53%, &fhfE 3bp Ak3Z; 19 FgEE MTNOO8 (AAA, 1.87Y) RATE
2.37, BfhE 2bp A3z, 3 5 FHAMR, AEZ—RR, 22 EBR MTNOO6 (AAA, 4.81Y )£ 2.90%pk3Z, StE 3bp AiaZ; 22 EFizik MTNOOS (AAA,

4.98Y) 1 3.00%pk3Z, =fhfE 3bp B3z, 5Y RUALHAR, BREE, SWAMS, SHPERBEE MR, RRBEERAR LT 2-3bp M.



oy sy sy Ty
AAA+ 2.18 2.57 2.94 3.32 None
AAA 2.28 2.77 3.17 3.51 None
YU ERE
AA+ 245 3 3.52 None None
AA 2.62 3.28 3.84 None None
AAA+ 2.14 4 2.55 2 293 1 3.31 1 None | None
SRS AT EE AAA 2.25 3 2.74 3 3.16 1 3.5 1 None | None
(BP) AA+ 243 2 2.95 5 3.49 3 None None None ' None
AA 2.61 1 3.27 1 3.82 2 None | None None None

B cus

SHEPWRAIRRAERK, B, 58, Rf7, RENSHEAENESS. UREAHE, EER 08 AAA FRE 2.39%, EEEH, RITEMEA. 21
1<EB 01 AAA FAZTE 2.40%, 22 fBfE K1 AAA BRAZFE 2.55% . Hd&AME, 19 AR IXNEI R 01 AAA BAXTE 2.40%., 21T 02 AAA pRAZTE 3.02%, 22

BRGNS 03 AAA FEATE 2.98% ., Kis75MHE, BiERS 02 AAA FEAZTE 3.40%, 22 T 03 AAA BASTE 3.39%,

-

B=mimA—EiR. AT1/PERP fRERIESEEKES, AT1 4k4R 15K 0.125-0.25pt, {SIAKEREERAENTE LEKED Spt = 86offer, 1 FPIAIMELEIKEFILE
IREEIEE, M 4.66%FEEEIKERMRMAIE 5.51%. WIRIRRIESLEHE] NREENRH, EXRF 24 F2H 4.66%%51E 90-91 (VEEMAL, RiBEAKE
RTYEAAZIE 78 BAIJLE 3K 2-3pt, 25 FEBIWIRMEIAE 8.92%, IRSEKERRAILE 10.84%, MR "B 3q" BEWaI FABRE, &
AHRECS 3R 10pt, 23 FRRHASERNE LEKE 100, #35. k. BRIPIKEAPR ik 5-10pt, ErERHHEE E3K 3-5pt.

SHEfRMK3E
sk
13D 2203688 1.3
27D 210308 1.3
65D 220201 1.6725
65D 220201 1.68
97D 220401 1.73
97D 220401 1.725
97D 220401 1.72
115D(fK 2) 92118002 1.79
115D(fK 2) 92118002 1.785
115D(fK 2) 92118002 1.78
119D 210312 1.72
149D 200303 1.79
149D 200303 1.78
151D(fK 1) 200202 1.83
163D 2204106 1.82
195D 220206 1.88
195D 220206 1.86
195D 220206 1.85
209D 220404 1.9
209D 220404 1.89
222D 180309 1.9
261D 220211 1.925
261D 220211 1.92
261D 220211 1.9175
261D 220211 1.915
265D 220306 1.935
265D 220306 1.93
265D 220306 1.92
269D({K 2) 200407 1.96
271D 200207 1.92
278D 180211 1.92
300D 220408 1.9525
300D 220408 1.95
300D 220408 1.945
300D 220408 1.94
300D 220408 1.93
300D 220408 1.9225
300D 220408 1.925
1.16Y 210202 2.075
1.16Y 210202 2.076
1.16Y 210202 2.071
1.26Y 190305 2.19
1.26Y 190305 2.18
1.28Y 92218001 2.15
1.31Y 210402 2.16
1.31Y 210402 2.15



1.33Y 220302 2.15
1.33Y 220302 2.14
1.4Y 210303 2.16
1.62Y 92218003 2.24
1.77Y 220322 2.2325
1.77Y 220322 2.233
1.85Y 210409 2.365
1.85Y 210409 2.36
2.01Y 210218 2.271
2.17Y 200203 2.3
2.17Y 200203 2.2975
2.17Y 200203 2.295
2.18Y 180401 2.32
2.18Y 180401 2.315
2.35Y 220202 2.33
2.52Y 220217 2.46
2.62Y 200208 2.38
2.68Y 200212 2.38
2.68Y 200212 2.37
2.68Y 200212 2.25
2.68Y 200212 2.365
2.68Y 200212 2.375
2.71Y 220406 2.39
2.71Y 220406 2.38
2.71Y 220406 2.375
2.79Y 220207 2.3725
2.79Y 220207 2.37
2.84Y 150218 2.38
3.3Y 190204 2.45
3.3Y 190204 2.445
3.3Y 190204 2.44
3.3Y 190204 2.4375
3.31Y 210203 2.4425
3.31Y 210203 2.445
3.31Y 210203 2.44
3.31Y 210203 2.435
3.4Y 160210 2.46
3.45Y 160418 2.46
3.75Y 210408 2.54
3.75Y 210408 2.535
3.79Y 160213 2.545
3.79Y 160213 2.55
3.84Y 210208 2.515
3.84Y 210208 2.51
3.84Y 210208 2.505
4.16Y 170405 2.61
4.29Y 220402 2.62
4.29Y 220203 2.5925
4.29Y 220203 2.59
4.29Y 220203 2.5825
4.29Y 220203 2.58
4.29Y 220203 2.5775
4.29Y 220203 2.575
4.42Y 170210 2.64
4.6Y 220208 2.5925
4.6Y 220208 2.595
4.6Y 220208 2.59
4.6Y 220208 2.5875
4.6Y 220208 2.585
4.6Y 220208 2.583
4.6Y 220208 2.5825
4.6Y 220208 2.58
4.6Y 220208 2.5775
4.6Y 220208 2.575
4.6Y 220208 2.57
4.6Y 220315 2.66
4.6Y 220315 2.655
4.6Y 220315 2.6525
4.6Y 220315 2.6575
4.79Y 220407 2.66
4.79Y 220407 2.655
4.79Y 220407 2.65
4.79Y 170215 2.66
4.79Y 220407 2.6525
4.79Y 220407 2.6475
4.79Y 220407 2.64




4.83Y 170415 2.66
4.83Y 170415 2.6325
5.66Y 180210 2.72
6.16Y 190205 2.78
6.16Y 190205 2.7825
6.21Y 190401 2.7975
6.21Y 190401 2.795
6.82Y 220307 2.835
6.86Y 190215 2.8375
6.86Y 190215 2.8325
6.86Y 190215 2.835
7.33Y 200205 2.88
7.33Y 200205 2.875
8.31Y 210205 2.9175
8.31Y 210205 2.915
8.58Y 210210 2.9325
8.68Y 210310 2.9425
8.68Y 210310 2.94
8.84Y 210215 2.9425
8.84Y 210215 2.94
8.84Y 210215 2.9375
8.99Y 210410 2.94
9.19Y 220205 2.945
9.19Y 220205 2.9475
9.19Y 220205 2.9449
9.19Y 220205 2.9425
9.19Y 220205 2.9375
9.19Y 220205 2.94
9.45Y 220210 2.94
9.45Y 220210 2.935
9.45Y 220210 2.93
9.45Y 220210 2.9325
9.57Y 220405 2.9625
9.57Y 220405 2.96
9.57Y 220405 2.955
9.69Y 220215 2.875
9.69Y 220215 2.876
9.69Y 220215 2.88
9.69Y 220215 2.8775
9.69Y 220215 2.8751
9.69Y 220215 2.874
9.69Y 220215 2.8725
9.69Y 220215 2.872
9.69Y 220215 2.871
9.69Y 220215 2.87
9.69Y 220215 2.869
9.69Y 220215 2.868
9.69Y 220215 2.8675
9.69Y 220215 2.8676
9.69Y 220215 2.873
9.69Y 220215 2.8685
9.69Y 220215 2.867
9.69Y 220215 2.865
9.69Y 220215 2.866
9.78Y 220311 2.9675
9.78Y 220311 2.965
9.78Y 220311 2.9625
9.78Y 220311 2.96
9.93Y 220410 2.9675
9.93Y 220410 2.965
9.96Y 220220 2.815
9.96Y 220220 2.8175
9.96Y 220220 2.817
9.96Y 220220 2.8155
9.96Y 220220 2.8125
9.96Y 220220 2.81
9.96Y 220220 2.8075

SHEESRRMI

mmmE | mses | waee

12D 229944 1.22
19D 229946 1.22
31D(fK 2) 200018 1.36
31D(fK 2) 200018 1.35
31D(fK 2) 200018 1.355
31D(fK 2) 200018 1.34



82D 229961 1.7
89D 229962 1.755
89D 229962 1.75
89D 229962 1.74
89D 229962 1.745
89D 229962 1.73
89D 229962 1.72
248D({K 2) 220014 1.74
350D 220023 1.795
1.35Y 220005 2
1.35Y 220005 1.96
1.41Y 210004 1.925
1.85Y 220020 2.11
2.12Y 170027 1.84
2.54Y 220011 2.275
2.54Y 220011 2.27
2.54Y 220011 2.26
2.58Y 180013 2.085
2.79Y 220018 2.2875
2.79Y 220018 2.285
2.79Y 220018 2.283
2.79Y 220018 2.28
2.79Y 220018 2.2825
2.79Y 220018 2.2775
4.07Y 190016 2.395
4.2Y 220002 2.46
4.2Y 220002 2.4625
4.43Y 220007 2.4725
4.71Y 220016 2.49
4.71Y 220016 2.487
4.71Y 220016 2.485
4.71Y 220016 2.4875
4.71Y 220016 2.4925
4.93Y 220022 2.49
4.93Y 220022 2.4875
4.93Y 220022 2.487
4.93Y 220022 2.485
4.93Y 220022 2.4825
4.93Y 220022 2.48
5.51Y 210007 2.5525
6.37Y 220006 2.67
6.6Y 220012 2.69
6.6Y 220012 2.6825
6.6Y 220012 2.68
6.88Y 220021 2.7075
6.88Y 220021 2.7025
6.88Y 220021 2.705
6.88Y 220021 2.703
6.88Y 220021 2.706
6.88Y 220021 2.71
6.88Y 220021 2.707
7.53Y 200006 2.7325
7.53Y 200006 2.735
7.53Y 200006 2.73
8.55Y 210009 2.7175
9.02Y 210017 2.74
9.27Y 220003 2.76
9.27Y 220003 2.7575
9.27Y 220003 2.755
9.51Y 220010 2.7425
9.51Y 220010 2.735
9.77Y 220017 2.72
9.77Y 220017 2.7175
9.77Y 220017 2.715
9.77Y 220017 2.7125
9.77Y 220017 2.71
9.77Y 220017 2.711
9.77Y 220017 2.714
9.77Y 220017 2.713
9.77Y 220017 2.7075
9.81Y 220019 2.695
9.81Y 220019 2.6955
9.81Y 220019 2.696
9.81Y 220019 2.6949
9.81Y 220019 2.6925
9.81Y 220019 2.6915




9.81Y 220019 2.69
9.81Y 220019 2.688
9.81Y 220019 2.7
9.81Y 220019 2.6875
27.35Y 200004 3.19
27.35Y 200004 3.1875
28.42Y 210005 3.1875
28.42Y 210005 3.185
28.94Y 210014 3.1675
28.94Y 210014 3.165
29.43Y 220008 3.1385
29.43Y 220008 3.139
29.43Y 220008 3.14
29.43Y 220008 3.1375
29.43Y 220008 3.133
29.43Y 220008 3.1325
29.96Y 220024 3.105

12D 229944 1.22
19D 229946 1.22

31D(fK 2) 200018 1.36

31D(fK 2) 200018 1.35

31D(fK 2) 200018 1.355

31D(fK 2) 200018 1.34

82D 229961 1.7

89D 229962 1.755
89D 229962 1.75
89D 229962 1.74
89D 229962 1.745
89D 229962 1.73
89D 229962 1.72

248D({K 2) 220014 1.74
350D 220023 1.795
1.35Y 220005 2
1.35Y 220005 1.96
1.41Y 210004 1.925
1.85Y 220020 2.11
2.12Y 170027 1.84
2.54Y 220011 2.275
2.54Y 220011 2.27
2.54Y 220011 2.26
2.58Y 180013 2.085
2.79Y 220018 2.2875
2.79Y 220018 2.285
2.79Y 220018 2.283
2.79Y 220018 2.28
2.79Y 220018 2.2825
2.79Y 220018 2.2775
4.07Y 190016 2.395

4.2Y 220002 2.46

4.2Y 220002 2.4625
4.43Y 220007 2.4725
4.71Y 220016 2.49

4.71Y 220016 2.487
4.71Y 220016 2.485
4.71Y 220016 2.4875
4.71Y 220016 2.4925
4.93Y 220022 2.49

4.93Y 220022 2.4875
4.93Y 220022 2.487
4.93Y 220022 2.485
4.93Y 220022 2.4825
4.93Y 220022 2.48

5.51Y 210007 2.5525
6.37Y 220006 2.67

6.6Y 220012 2.69

6.6Y 220012 2.6825
6.6Y 220012 2.68

6.88Y 220021 2.7075
6.88Y 220021 2.7025
6.88Y 220021 2.705
6.88Y 220021 2.703
6.88Y 220021 2.706
6.88Y 220021 2.71

6.88Y 220021 2.707
7.53Y 200006 2.7325
7.53Y 200006 2.735




7.53Y 200006 2.73

8.55Y 210009 2.7175

9.02Y 210017 2.74

9.27Y 220003 2.76

9.27Y 220003 2.7575

9.27Y 220003 2.755

9.51Y 220010 2.7425

9.51Y 220010 2.735

9.77Y 220017 2.72

9.77Y 220017 2.7175

9.77Y 220017 2.715

9.77Y 220017 2.7125

9.77Y 220017 2.71

9.77Y 220017 2.711

9.77Y 220017 2.714

9.77Y 220017 2.713

9.77Y 220017 2.7075

9.81Y 220019 2.695

9.81Y 220019 2.6955

9.81Y 220019 2.696

9.81Y 220019 2.6949

9.81Y 220019 2.6925

9.81Y 220019 2.6915

9.81Y 220019 2.69

9.81Y 220019 2.688

9.81Y 220019 2.7

9.81Y 220019 2.6875

27.35Y 200004 3.19

27.35Y 200004 3.1875

28.42Y 210005 3.1875

28.42Y 210005 3.185

28.94Y 210014 3.1675

28.94Y 210014 3.165

29.43Y 220008 3.1385

29.43Y 220008 3.139

29.43Y 220008 3.14

29.43Y 220008 3.1375

29.43Y 220008 3.133

29.43Y 220008 3.1325

29.96Y 220024 3.105

SBERRER
HRFL BESRE (RiFHU)
6D 012281500.1B 22 24Nk SCPO06
7D 012281854.1B 22 ¥B7§/3 SCP0O05
7D 012281101.1B 22 EgEE SCP006
7D 012281101.1B 22 EgEE SCP006
7D 012281101.1B 22 g SCP0O06
7D 012281101.1B 22 g SCP0O06
7D 012281101.1B 22 g SCP0O06
7D 012282024.1B 22 Rk SCPO19
7D 012281854.1B 22 ¥Br8/E SCPO05
12D 012280683.1B 22 JEEE SCP002
13D 012282990.1B 22 ;T48 SCP012
14D 012283747.1B 22 HhgEE=/5 SCPO11
14D 012283747.1B 22 HhEE=J5 SCPO11
14D 012283747.1B 22 HhEE=J5 SCPO11
15D 012282637.1B 22 =— SCPO09(RI B EHR)
16D 042100612.1B 21 ;BREHI% CPO03
19D 012282346.1B 22 $Bagte O SCP003
21D 012282182.1B 22 HhEE$% SCPO18
30D 072210088.1B 22 tEFEiEs CP002
36D 012281666.1B 22 A% SCP004
36D 012281666.1B 22 A% SCP004
43D 012283381.1B 22 =—SCPO13
44D 012281201.I1B 22 HEE=# SCP001
49D 012283470.1B 22 fAFSCAL SCP028
50D 012283526.1B 22 fEFSCAl SCPO30
50D 012283430.1B 22 7R75H8S SCP004
50D 012283430.1B 22 IRJ5HS SCP004
50D 012283430.1B 22 IRJ5HS SCP004
22 A3z =f, SCPO06(R}IBIE

51D 012283704.1B 1)

AAA

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

AAA

2.30%
2.15%
2.00%
2.00%
2.00%
2.00%
2.00%
2.02%
2.15%
1.94%
2.00%
2.05%
2.05%
2.05%
2.20%
3.25%
1.95%
1.89%
1.93%
1.88%
1.88%
2.10%
2.22%
2.00%
2.00%
2.02%
2.02%
2.02%

2.05%



72D 012283230.1B 22 REE#E SCP026 AAA 2.03%
99D 012282068.1B 22 ;=% SCPO07 AAA 4.50%
107D 042280089.1B 22 [EF8 CPOO01 AAA 2.05%
110D 012282785.1B 22 7K 5H] SCP006 AA+ 4.85%
125D 012282159.1B 22 BEHEA=E SCP001 AA+ 4.30%
128D 012282937.1B 22 =% SCPO03 AA+ 2.30%
137D 012282290.1B 22 RXFERE SCPO02 AAA 2.24%
153D 012282493.1B 22 INE#r SCP002 AA+ 2.35%
185D 012200170.1B 22 RpyFEEE SCP0O09 AAA 2.30%
248D 012283575.1B 22 B EE SCPO05 AA 3.91%
SHPZERR

BRRL EsE BRI (RITH) _

8D+NY 102002158.1B 20 FRE3H MTN020 1.94%
16D 101901473.1B 19 EZIGE MTNO04 AA+ 2.23%
16D 101901473.1B 19 EZIGE MTNO04 AA+ 2.23%

26D+NY 102002240.1B 20 Frt MTNOO3 AAA 2.30%

26D +NY 102002240.1B 20 fif5 MTNOO3 AAA 2.30%

30D+NY 102002256.1B 20 Fta MTNOO4 AAA 2.30%

30D+NY 102002256.1B 20 Fta MTNOO4 AAA 2.30%

65D+2Y 102100042.1B 21 KbE# MTNOO1A AA+ 2.05%

152D 102000611.1B 20 St4% MTNOO1 AA 2.54%
285D+2Y 102001585.I1B 20 EZ3 1778 MTNOO1 AA/AA+ 2.59%
292D 102001668.1B 20 ;EEgHHE MTNOO1 AA 3.52%
300D 101801011.1B 18 BUREE MTNOOT AAA 2.63%
319D 102101951.I1B 21 Haelll MTNOO1 AAA 2.50%
359D 102002066.1B 20;C£ MTNO10A AAA 2.19%
360D +2Y 102001976.1B 20 HHkEE MTN006 AAA 2.67%
1.11Y 102002325.1B 20 ¥ErEgted MTNO03 AAA 2.37%
1.27Y 102280259.1B 22 BEMZEIE MTNOO1 AA+ 3.48%
1.27Y 102280259.1B 2 BEMZEIE MTNOO1 AA+ 3.48%
1.31Y 101900255.1B 19 E5¥ MTN002 AAA 2.60%
1.39Y 101900437.1B 19 #&% MTNOOT AAA 2.83%

1.7Y+2Y 101900980.1B 19 REAETE MTNOOT AAA 2.55%

1.8Y 102101719.1B 21 $KEERR4 MTNOOT1 AAA 2.43%
1.83Y 102101803.1B 21 #7558 MTNOOT (2 FHR AAA 2.43%
1.94Y 101901368.1B 19 BiEIRHIE MTNOOT AA+/AA 2.83%
2.05Y 132100157.1B 21 JEBEttbEk GNO02 AAA 3.13%

2.2y 102280189.I1B 22 rhzEgs MTNOO1 AAA 2.53%

2.2y 102280189.I1B 22 HhZEtE MTNOOT AAA 2.53%
2.33Y 102280471.1B 22 H MTNOO2A AAA 2.55%
2.49Y 102000940.1B 1&3igHp% MTNOO2B AAA 2.85%

2.79Y+NY 102001627.1B 20 ¥ g3z MTNOO1 AAA 3%
2.88Y 102282161.I1B ELLI MTN002 AAA 2.83%
4.81Y 102281985.I1B 22 BB/ MTNOO7 AAA 2.89%
4.81Y 102281983.I1B 22 BB/ MTNO10 AAA 2.90%
4.81Y 102281983.I1B 22 BB/ MTNO10 AAA 2.90%
4.87Y 102282109.1B 22 EEE MTNO04 AAA 3.46%
4.92Y 102282212.1B 22 EgE3 MTNOO3 AAA 2.92%
22 EFREAR MTNOOS (BETRIR
4.98Y 102282430.1B (HHERIE) AAA 3%
22 EFREAR MTNOOS (BERIR
4.98Y 102282430.1B HHFAIR) AAA 3%
5Y 102282483.1B 22 TRgEIERE MTNOO2 AAA 3.01%
SBLI RS
_
197840.SH 21 ¥z D1 3.02%

36D 1580302.1B 15 EES’RER AA+ 2.21%

37D+NY 139433.SH 19 PR Y1 AAA 2.25%

47D+NY 139437.SH 19 PR Y2 AAA 2.36%

49D +5Y 1720096.1B 7 BMERIT R AA+/AA 2.77%
68D 112633.5Z 18 —61 02 AAA/AA+ 2.37%
100D 137682.SH 22 HZ= S2 AAA/A-T 2.00%
100D 137682.SH 22 HZ= S2 AAA/A-T 2.00%
134D 1680127.1B 16 B&H=l& AA/AAA 2.70%

137D +2Y 166405.SH 20 Bl 01 AA+ 2.31%

152D +2Y 163383.SH 20 &% G1 AA+ 2.86%

181D +2Y 143639.SH 18 Hrf 02 AAA 2.22%
233D 139153.SH PR ZRiffR AA 3.10%
247D 136553.SH 16 BX#% 01 AAA 2.75%
250D 143727.SH 18 1% 04 AAA 4.10%
274D 2028028.I1B 20 HERIT/IMYE 01 AAA 2.21%



282D +2Y
300D
323D
341D
345D +3Y
354D +5Y
1.01Y
1.01Y
1.34Y
1.45Y
1.49Y+2Y
1.59Y+2Y
1.67Y
1.77Y+5Y
1.89Y
1.89Y
1.89Y
2Y
2.02Y
2.02Y
2.04Y+NY
2.08Y
2.09Y+2Y
2.21Y
2.31Y
2.31Y
2.31Y
2.31Y
2.32Y
2.35Y+NY
2.35Y+NY
2.41Y+2Y
2.41Y+2Y
2.5Y+NY
2.5Y+NY
2.5Y+NY
2.5Y+NY
2.55Y
2.68Y+2Y
2.71Y
2.73Y
2.73Y
2.73Y+5Y
2.78Y
2.85Y
2.85Y+NY
2.88Y+NY
2.94Y
2.94Y
2.94Y
3.35Y+5Y
3.52Y+NY
3.58Y+NY
3.72Y
3.75Y+5Y
3.75Y+5Y
3.75Y+5Y
3.96Y+5Y
4.19Y+NY
4.79Y+5Y
4.79Y+5Y
4.8Y+5Y
4.8Y+5Y
4.8Y+5Y
4.96Y
4.96Y+NY
6.42Y+5Y
9y
9.21Y
9.45Y
14.31Y
207D

167480.SH
1680362.1B
197242.SH
124407.SH
145057.SH
1828013.1B
2028047.1B
2028047.1B
155216.SH
2120033.1B
178594.SH
178793.SH
143167.SH
1928019.1B
188807.SH
188807.SH
1780305.1B
2128035.1B
2128041.1B
197487.SH
185056.SH
2128048.1B
197892.SH
2228007.1B
2228015.1B
2228015.1B
2228015.1B
152402.SH
149821.5Z
2028006.1B
2028006.1B
185642.SH
185642.SH
2028017.1B
2028017.1B
2028017.1B
2028017.1B
194566.SH
194916.SH
182307.SH
2228045.1B
2228045.1B
2028025.1B
133289.5Z
137816.SH
115119.5Z
2028040.1B
137674.SH
137674.SH
137674.SH
152775.SH
2128019.1B
2128021.1B
149575.5Z
2128025.1B
2128025.1B
2128025.1B
2120092.1B
2228001.1B

092280069.1B
092280069.1B
092280080.1B
092280080.1B
092280080.1B

2228053.1B
137938.SH
1928008.1B
2180448.1B
185355.SH
2280177.1B
185399.SH

032100606.1B

20 B
16 5T R
21 §RiAJ F5
PR Z=)f5&R
16 7 % 01
18 FRIRIT 4R 02
20 32iEER1T 02
20 32EER1T 02
19 &N, 01
21 JEEER1T/)MVIR 02
21 a2 01
G21 it 1
17 ¢ 02
19 RERIT =K 01
21 Bz 03
21 Bz 03
17 &R iR
21 HBR1T 02
21 I RRIT/IMIR
21 Fé 02
21T Y8
21 BAE$RTT 02
21 #5401
22 jHRER(T 01
22 jEARER1T 03
22 jEARHR1T 03
22 AT 03
20 B3z 01
22 18 G1
20 HBAEERITIKER(R
20 HBAEERITIKER(R
22 )13z 01
22 )13z 01
20 RIVERITsKER(R 01
20 RIVERIT5KER(R 01
20 RIVERIT5KER(R 01
20 RIVERITsKER(R 01
22 B 01
22 2R02
22 §RiA F3
22 XIER1T 04
22 XIER1T 04
20 BARHRIT 4 01
22 K 02
22 ;T4 01
20 EfFY2
20 BRI TIRERIR
22 Hilx 01
22 Hilx 01
22 1l 01
21 f&/M 01
21 RERTTKREE R 01
21 TrgtR1TkEx(R 01
21 EBIE 09
21 BRIT 4 01
21 BRIT 4 01
21 BRIT 4 01
21 HEHRIT 4 01
22 HBAEERTTKEL(R 01
22 HEIRITTRE AR 01
22 HERIT T RE AR 01
22 HERIT - REAMR 01A
22 FERIT - REAMR 01A
22 FERIT - REAMR 01A
22 RAHRITEREERRE 02
22 INMR Y4
19 ZVERIT "% 03
21 KB 15
22 T8 03
22 K& 07
22 [E#f 02
21 #3818 PPNOO1

AA+
AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AA
AAA
AAA
AA/AA+
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA
AA+
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%
5.00%
2.25%
2.38%
2.35%
2.285%
2.22%
2.23%
2.50%
2.36%
3.03%
3.20%
2.46%
2.405%
2.56%
2.56%
5.55%
2.43%
2.42%
3.05%
2.56%
2.74%
2.93%
2.47%
2.49%
2.485%
2.485%
2.62%
2.62%
2.59%
2.59%
2.65%
2.65%
2.62%
2.62%
2.62%
2.62%
3.15%
3.05%
2.64%
2.53%
2.53%
2.68%
3.28%
2.66%
2.88%
2.68%
2.78%
2.78%
2.78%
2.80%
2.83%
2.85%
2.72%
2.845%
2.845%
2.845%
3.13%
3.02%
3.11%
3.11%
3.11%
3.11%
3.11%
2.78%
3.43%
3.195%
3.01%
3.39%
3.01%
3.59%
3.39%



2.32Y 032280248.1B 22 TRiE#E PPNOOT

AA+ 2.95%
2.32Y 032280248.1B 22 Mg PPNOO1 AA+ 2.95%
2.62Y 032280564.1B 22 EPRikEE PPNOO1 AA+ 3.22%

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