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B ==

Bl (6B 2H) , RFSEMT 1001275 7 FERAERIRE, SRFFIZR 210%, SHAHSTE. ESEHE 100 ZTHENEEE, SNTRNEEE.

EfRAME, 2.98Y 220011 BEATE 2.34, 4.87Y 220007 FEAZ{E 2.535-2.551 , 6.81Y 220006 B{3ZTE 2.76-2.78 , 9.71Y 220003 f{3SfE 2.7925-2.8099, 9.95Y 220010 FATE 2.745 - 2.76 ,

29.38Y 210014 B327E 3.315 — 3.3225,

FEBER(%) 1.8000 2.2250 2.5500 2.7000 2.8000 3.3200
SHERR(%) 1.7999 2.2300 2.5500 2.7200 2.8050 3.3200
T (%) -0.0001 0.0050 0.0000 0.0200 0.0050 0.0000

L

SRYMRIE, 356D 220206 FEAZTE 1.945, 2.79Y 220202 FYAZ(E 2.52 - 2.53, 4.73Y 220203 FY3I(E 2.7275 -2.7525 , 9.63Y 220205 FYAZ{E 3.0675 —3.0775 , 9.89Y 220210 F3I(E

2.9275-2.9925,

FEBIEEERIR (%) 1.3000 2.3400 2.7500 2.7850 3.0800
SBIEEERR(%) 1.3000 2.3400 2.7600 2.8350 3.0800
ZEEN (%) 0.0000 0.0000 0.0100 0.0500 0.0000
FEBEFE(%) 1.9100 2.5000 2.7350 2.9350 3.0700
SHEFR(%) 1.9150 2.5000 2.7500 2.9350 3.0750
TR (%) 0.0050 0.0000 0.0150 0.0000 0.0050

B e

SHERAIRIBELLBOERR, AR EEERTEZEAR AAA AA+FERIF=GR. Bim/5ME, 12D 012105413.1B 21 i&EERR SCP002 AAA FYAITE 1.90% &, EE£H48%5r, 22D 012281232.1B 22
EIfnA% SCPO07 AAA FRASTE 1.80%E, YOOI NES; Kim/SME, 115D 012105531.1B 21 88,175 SCP001 AAA FRASTE 2.10% s, NiHtYAESE, 175D 072110074.1B 21 EHRER
CP006 AAA BYASTE 2.02% s, SO AES; Ki%SE, 230D 012281669.1B 22 EAsHg SCP004 AAA BRATIE 2.34% VS, RITHL4ZRE, 310D 042280173.1B 22 SEASIE CP001 AAA B

RIE 2.60%VE, FELLEY, PWms, SHERMKERE.



I T T T T R T

AA+ 2.1 2.2 2.4 2.48 2.56
EIJULEREE
AA 2.4 2.65 2.8 3.1 35
AA- 3.0 3.45 4.0 4.15 4.45
AAA 1.73 2.0 -1 209 | -1 229 | 0 | 235 1
SHERIES TSRS AA+ 2.05 2.2 0 24 0 2.47 1 2.55 1
(BP) AA 2.4 265 0 2.8 0 3.1 0 3.5 0
AA- 3.0 345 0 4.0 0 415 | 0 | 445 0

B oe=s

SRPERRAIBEETHAK, BIRLL 3Y W AAA BFE, 1Y-3Y FBIRFEE, 223C% MTNOO1 (AAA, 1.87Y) M 2.55%H3E] 2.56%, BRREE LT 2bp; 21 SN MTNOO1(RTHS4EE:
$9) (AAA, 2.26Y) BX3ZTE 2.79%; 22 HREE$Z MTNOO3A (AAA, 2.79Y) BRAZTE 2.85%; 22 H[EEE MTNO01 (AAA, 2.81Y) RYAZTE 2.86%., 3 Fl 5 FHAFR, 21 &EiEIRE MTNO03 (AAA,

3.37Y) T£3.37%MA; 22 HIEIE MTNOO1 (AAA, 4.61Y+2Y) 1£3.41%m32. 5 FLALHR, AREZE., BiRME, SHPRREZRME: F1T,

_-----

AAA+ None
AAA 2.41 2.97 3.4 3.65 None
IR
AA+ 2.57 3.24 3.67 None None
AA 2.8 3.6 3.95 None None
AA+ 2.32 1 2.76 2 3.27 1 3.5 1 None None
S5rERIRESEENER AAA 24 1 2.95 2 3.38 2 3.63 2 None None
(BP) AA+ 2.55 2 3.22 2 3.65 2 None None 'None None
AA 2.78 2 3.58 2 3.93 2 None None None None

B cus

SHEWFRIRRER, B, FE, 17T, RRASHRENESS5. JRF5HE 20 £225 G8 AAA BRRTE 2.08%, EEEN, fRITEA. 18 FBIR 01AAA pIiRZTE 2.40%, REGSEEH, &

SN, BIRTIE, 15 HEEIRER AA BRIRTE 2.78%, 16 ERIBIRIR AA+ BRRAE 2.40%1T1., Kim/THE, 22 B2 02 AAA BRAZTE 3.53%, FREIEH, EEXA,

B =ra

PRl AR, SETIXEEENE, RERTRER 1-3bps, IRTAEERRZIIRFESER, ITEFTRRETITTIRT 3 SF55t9lce, PIRAEIRIREESRFRFESE

M=AR, HEsiterhipitan), 8 BEIHIREU I, WARERS BIRAITE 2.51%7F0 2.84%, | MNES GZINFU 24 fEAZTE 3.15%, Hr=trik, @itr=EinmEs ANRSBEXARK, 22-23 £Z

HAzs E3K 15-20pts, HepSEF 8 BEIRASFE 81.75 MEBMAL.

S HERM3Z
50D 210010 1.45
276D(fk 1) 200003 1.89
1.46Y 160025 2.17
1.79Y 220005 2.225



1.85Y

2.98Y

4.51Y

4.51Y

4.64Y

4.64Y

4.69Y

4.87Y

4.87Y

5.01Y

5.01Y

5.01Y

5.05Y

5.95Y

6.81Y

6.81Y

6.81Y

6.81Y

6.81Y

7.97Y

7.97Y

7.97Y

7.97Y

7.97Y

7.97Y

8.98Y

8.98Y

8.98Y

8.98Y

8.98Y

9.71Y

9.71Y

9.71Y

9.71Y

9.71Y

9.71Y

9.71Y

9.71Y

9.71Y

9.71Y

210004

220011

190016

190016

220002

220002

170004

220007

220007

200008

200008

200008

2000002

210007

220006

220006

220006

220006

220006

200006

200006

200006

200006

200006

200006

210009

210009

210009

210009

210009

220003

220003

220003

220003

220003

220003

220003

220003

220003

220003

2.225

2.34

25175

2.53

2.5425

2.545

247

2.54

2.55

261

2.62

2.625

261

2.705

2.76

2.7625

2.775

27775

2.78

2.83

2.8325

2.835

2.8375

2.84

2.845

2.845

2.8475

2.85

2.8525

2.855

2.793

2.795

2.796

2.7975

2.799

2.8

2.801

2.8025

2.805

2.8065



9.95Y 220010 2.7475

9.95Y 220010 2.75
9.95Y 220010 2.755
9.95Y 220010 2.758
9.95Y 220010 2.76
27.14Y 190010 3.335
28.28Y 200012 3.3325
28.28Y 200012 3.335
28.86Y 210005 3.335
29.38Y 210014 3.315
29.38Y 210014 3.3175
29.38Y 210014 3.32
29.38Y 210014 3.3225
29.87Y 220008 3.255
29.87Y 220008 3.26
29.87Y 220008 3.265
S HERRMK3E

57D 210211 1.49
225D 220201 1.91
257D 220401 1.955
1.17Y 200407 2.2
1.36Y 210322 2.26
1.67Y 190203 2.3425
1.6Y 210202 2.34
1.6Y 210202 2.345
1.72Y 92218001 2.4
2.04Y 210207 2.44
2.04Y 210207 2.445
2.13Y 210406 2.46
2.43Y 210313 2.52
2.43Y 210313 2.53
2.43Y 210313 2.535
2.44Y 210218 2.485
2.44Y 210218 2.5
2.44Y 210218 2.5025
2.79Y 220202 2.52
2.79Y 220202 2.525

3.27Y 150218 2.66



3.27Y

3.75Y

3.75Y

3.75Y

3.75Y

3.84Y

3.84Y

4.13Y

4.13Y

4.27Y

4.27Y

4.65Y

4.73Y

4.73Y

4.73Y

4.73Y

4.73Y

4.73Y

4.73Y

4.73Y

4.85Y

4.8Y

4.8Y

4.8Y

4.8Y

5.69Y

6.09Y

6.09Y

6.6Y

6.6Y

6.6Y

6.96Y

6.97Y

7.11Y

7.07Y

7.07Y

8.04Y

8.75Y

8.75Y

8.75Y

150218

210203

210203

210203

210203

160210

160210

190408

190408

210208

210208

220305

220203

220203

220203

220203

220203

220203

220203

220402

170210

170303

170303

170303

170303

180205

180210

180210

190205

190205

190205

190310

190210

190406

200205

200205

200210

210205

210205

210205

2.67

2.7025

2.705

2.71

2.72

2.77

2.775

2.8

2.82

2.7575

2.76

2.825

2.73

2.7325

2.735

2.74

2.7425

2.745

2.75

2.835

2.84

2.85

2.86

2.865

2.87

2.9275

2.965

2.97

3.0125

3.015

3.0175

3.04

3.0275

3.04

3.08

3.09

3.1

3.0975

3.1

3.1025



8.75Y

9.01Y

9.01Y

9.01Y

9.01Y

9.01Y

9.01Y

9.28Y

9.28Y

9.28Y

9.28Y

9.28Y

9.28Y

9.28Y

9.28Y

9.63Y

9.63Y

9.63Y

9.63Y

9.63Y

9.63Y

9.63Y

9.63Y

9.77Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

9.89Y

210205

210210

210210

210210

210210

210210

210210

210215

210215

210215

210215

210215

210215

210215

210215

220205

220205

220205

220205

220205

220205

220205

220205

220310

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

3.105

3.0975

3.1

3.105

3.1075

3.109

3.11

3.0975

3.098

3.1

3.1025

3.105

3.1075

3.1085

311

3.0675

3.07

3.072

3.0725

3.0745

3.0749

3.075

3.0775

3.1

2.9725

2973

2.975

2976

2977

29775

2.98

2.981

2.982

2.9825

2.984

2.985

2.9875

2.988

2.989

2.99



29.46Y 210221 341

SHERK3Z

012105413.1B 21 /= E# SCP002 1.90%

16D 012105453.1B 21 343 SCP071 AAA 2.48%
20D 042100248.1B 21 tNER 425 CP001 AA+/A-1 2.15%
22D 072110024.1B 21 FaERIES CPOO1 AAA 1.65%
22D 012281610.1B 22 JJRE8, 71 SCPO06 AAA 1.65%
22D 012281232.1B 22 Fafif% SCP007 AAA 1.80%
22D 012281232.1B 22 Ffi SCP007 AAA 1.80%
22D 012281232.1B 22 Fgff & SCP007 AAA 1.80%
22D 012103539.18 21 7 SCP051 AAA 2.35%
26D 012280852.1B 22 fAFISCAk SCP008( % A #RY AAA 1.82%
28D 042100269.1B 21 & LI CP002 AA 2.10%
36D 012280126.1B 22 $5% i@ SCP001 AAA 2.00%
47D 012103848.I1B 21 EIR{R SCPO09 AAA 2.03%
50D 012103878.1B 21 &5 E1E SCP008 AAA 2.01%
78D 042100342.1B 21 A 4L E CPOO1 AAA 2.00%
95D 012280883.1B 22 ;343 SCP019 AAA 2.80%
95D 012280883.1B 22 jEY§3 SCP019 AAA 2.80%
113D 012280106.1B 22 BB SCP001 AAA 2.00%
115D 012105531.1B 21 #£8ET 75 SCP001 AAA 2.10%
118D 012105558.1B 21 EIR{R SCPO10 AAA 2.09%
120D 012280064.1B 22 E B SCP001 AAA 2.10%
134D 012280564.1B 22 Fafiji% SCP003 AAA 2.05%
162D 072110061.1B 21 FR{SEH% CPO16 AAA 2.00%
175D 072110074.1B 21 EZRE R CP006 AAA 2.02%
230D 012281669.1B 22 & 3% SCP004 AA+ 2.34%
310D(fk 2) 042280173.1B 22 SO A5E CPO01 AA 2.60%

17D(4k 1) 101900820.1B 19 ;L4 MTNO11 2.00%
53D 101900985.1B 19 4E7R#reE MTNOO1 AA+ 4.50%
67D 101901048.1B 19 A3 MTNOO3 AAA 2.02%
68D 101901047.1B 19 4ES#8E MTNOO2 AA+ 4.50%
74D 101901075.1B 19 & F MTN002 AAA 2.12%
74D 101901075.1B 19 Z# MTN002 AAA 2.12%

82D 101901131.1B 19 JEJ5HreE MTNOO3 AA+ 4.50%



94D (4K 1)
109D
294D

296D(4k 2)

325D({k 1)
326D

1.06Y+1Y

1.14Y+2Y

1.16Y(4k 1)
1.39Y
1.96Y
1.99Y
1.99Y
1.99Y
2.05Y
2.14Y
2.14Y
2.39Y
2.79Y
3.02Y

4.43Y

SHEEIVERERKEE

RIRKE

13D
13D
39D
71D
71D
71D
85D
176D
176D
190D
197D
199D
327D
330D

338D(fk 2)

101758042.1B

101901263.1B

102000468.1B

102000464.1B

101800467.1B

102000837.1B

102101199.1B

102001417.1B

101800817.1B

101801191.1B

102200152.1B

102100995.1B

102100995.1B

101900749.1B

101900821.1B

102101356.1B

102101356.1B

101901418.1B

102000350.1B

101564021.1B

102102258.1B

1280175.1B

1780111.1B

1780111.1B

114514.57

112823.5Z

112823.5Z

155596.SH

1980249.1B

163024.5H

163024.SH

175534.5H

1920086.1B

162766.SH

143599.5H

163500.SH

2028015.1B

17 BN MTNO02

19 1 MTNOO1A

20 AR MTNOO1

20 F B4tk MTNOO1

18 TBIE L MTNOO1

20 M EZF MTN004

21 IBIE2F MTN002

20 KFH % MTNOO1

18 T8k MTNOO1

18 B4 F MTNOO1

22 BB MTN006

21 F%% A% MTNOO2

21 A%k % MTNOO2

19 WZR H Ak MTNOO1

19C4 MTNO12

21 R MNEF MTN002

21 R MNEZFF MTN002

19 JH RS MTNO02

20 HEH B (EIEHZEHR)MTNOOL

15 f£gE 5 MTN002

21 HEIHKHE MTNOO3

12 $ki& 01

17 $ki& 10

17 $kiE 10

19 5 G2

19 4% 02

19 3RX#% 02

19 RR R

19 A E K 01

19 K7ifR

19 KA

20 £%= G8

19 & BRI/ NS 03

18 1% 01

20 A5 03

20 3V §R47/ MR 01

AAA

AAA

AAA

AA+

AA

AA+

AA

AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.08%

2.06%

2.29%

2.54%

3.04%

2.52%

3.20%

5.67%

8.58%

3.13%

3.95%

2.67%

2.67%

2.90%

2.59%

2.88%

2.88%

4.02%

3.00%

2.87%

3.37%

1.75%

1.65%

1.65%

2.10%

1.95%

1.95%

1.95%

2.00%

2.05%

2.05%

2.08%

2.07%

2.45%

2.40%

2.38%

2.35%



363D 150452.SH 18 [E 4 03 AAA 2.95%
1.05Y 136499.SH 16 AT AAA 2.50%
1.17Y+2Y 11479752 20 #4503 AAA 3.13%
1.3Y+2Y 175140.SH 20 &=3= 02 AA+ 3.85%
1.39Y+NY 14927257 20 R#E Y2 AAA 2.61%
1.46Y+5Y 1828015.1B 18 BRI RIT 2R 01 AAA 2.65%
1.46Y+5Y 1828015.1B 18 IRERIT 2% 01 AAA 2.65%
1.49Y+2Y 177149.SH 20 R#E 01 AA+ 2.95%
1.77Y+2Y 175830.SH 21 38 K1 AAA 2.63%
2.06Y 112921.57 19 %M 01 AAA 2.73%
2.1Y 2121027.1B 21 TR/ NAR AA+ 2.82%
2.63Y 149785.5Z 22 87K 01 AAA 2.91%
2.64Y+2Y 149792.52 22 HE 01 AAA 3.30%
2.75Y 2220016.1B 22 KD RITIVHAR AAA 2.80%
3.42Y+5Y 2028044.1B 20 T REBITZER 01 AAA 3.21%
3.98Y 149489.52 21 8 03 AAA 3.12%
4.09Y 149536.5Z 21 E1{5 04 AAA 3.11%
4.09Y 149536.5Z 21 Ef5 04 AAA 3.11%
4.13Y 188432.SH 21 EE G8 AAA 3.12%
4.19Y+5Y 2128025.1B 21 BiIRRIT 2% 01 AAA 3.37%
4.44Y+5Y 2128033.1B 21 BRERTT 2% 03 AAA 3.44%
4.48Y+5Y 2128042.1B 21 X ERTT 2K 02 AAA 3.47%
4.48Y+5Y 2128042.1B 21 X RFT 2K 02 AAA 3.47%
4.48Y+5Y 2128042.1B 21 XM ERTT 2K 02 AAA 3.48%
4.48Y+5Y 2128042.1B 21 X ERFT 2R 02 AAA 3.48%
4.48Y+5Y 2128042.1B 21 X ERTT 2% 02 AAA 3.48%
4.48Y+5Y 2128042.1B 21 X ERTT 2K 02 AAA 3.48%
4.54Y+5Y 2128051.1B 21 THHRITZK 02 AAA 3.450%
4.61Y+2Y 196153.SH 22 B 02 AAA 3.53%
4.76Y+5Y 2228017.1B 22 BRfiEERIT— 2% 01 AAA 3.49%
4.87Y+5Y 2228024.1B 22 TrHRIT—%% 03 AAA 3.49%

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

BRA: Yolando Fang
88§ : Yolonda Fong@cfets-nex.com.cn
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