KRB
RITEHRZFHIZ

BHEBSHEY
O NEX LEamsmee

[2022-05-19]

L

RITRER, NEHPRITRRRIMGERE, 5 B 19 BURIRBIRAIFRET 100 {27t 7 REBERIWERE, Pirfl= 2.10%, Wind #iEE7R,
< H 100 {ZTiEEWEEE, ELSCRFREFRE.

EfRAmE, 1Y 210008 a7 1.99 - 2.025, 1.83Y 220005 pAfE 2.1925 - 2.22, 4.67Y 220002 paZfE 2.505 - 2.525, 4.91Y 220007 {32
f£ 2.525, 6.85Y 220006 B3 fE 2.7775 - 2.785, 9.99Y 220010 pafE 2.7775 - 2.77,

KFERER (%) 1.9100 2.2100 2.5200 2.7075 2.8025 3.3325
SHERR(%) 1.9100 2.2000 2.5250 2.7050 2.8075 3.3290
TERN(%) 0.0000 -0.0100 0.0050 -0.0025 0.0050 -0.0035

L

ERMFITE, 1.21Y 200407 piaZfE 2.135 - 2.17, 2.17Y 210406 pYafE 2.375 - 2.39, 2.83Y 220202 Bi3Z1E 2.45 - 2.4725, 4.77Y 220203 B,
RE 2.6925 - 2.72, 9.66Y 220205 Y31 3.055 - 3.07,

FEBIEEERER(%) 1.3500 2.3700 2.7400 2.8700 3.1150
SHIEEERLR(%) 1.3500 2.3700 2.7400 2.8700 3.1075
E5f1(%) 0.0000 0.0000 0.0000 0.0000 -0.0075
FEREFR(%) 1.9450 2.5250 2.7050 2.9300 3.0625
SHEFE(%) 1.9450 2.5200 2.7175 2.9300 3.0650
(%) 0.0000 -0.0050 0.0125 0.0000 0.0025

B e

SHEMIIRIBERER , MREEEHEZAR AAA AA+IGRIF=&R. Eim/AHE, 20D 012105353.1B 21 iR®Ylithek SCPO08 AAA R AXTE
1.76%RI8, RTHAES, 61D 012281494.1B 22 ZRffifs SCPO13 AAA FERTE 1.90%AI8, RITHAES; KiHAmE, 92D 012281579.1B 22 =7
P SCP014 AAA FRASTE 1.93%1IE, RITHESES, 173D 012281803.1B 22 3TERI SCP001T AAA FRAXTE 2.07%UE, HHEHEES; Kinsm,
209D 012281441.1B 22 shaft, SCP007 AAA FRAZTE 2.06%(IE, RITHAEES, 231D 042100694.1B 21 4268 CPO01 AAA FRAXTE 2. 18%MIE; EUATD

=, SHEREEEZ.

I T TV VI A T T
AAA 1.8 1.95 2.05 2.27 2.35

AA+ 2 2.15 2.4 2.52 2.6
EITUTRE =R

AA 2.4 2.65 2.8 3.1 35

AA- 3 345 4 415 4.45
AAA 185 = -5 1.95 0 2.05 0 228 | -1 2.35 0
'—EH'EEIISZEEEHWH’-% AA+ 2 0 21 5 0 242 '2 253 '1 263 '3
(BP) AA 2.4 0 2.65 0 2.8 0 3.1 0 35 0
AA- 3 0 3.45 0 4 0 415 0 4.45 0

B oo=s

SHPERIRIBERNER. 1-3 FRIRPE, 2Y-3Y FRXREF, 20 BsE MTNO0S (AAA, 1.14+2.00Y) ARARTE 2.47%(1T10), SHEBRFE;
45 MTNOOT (AAA, 1.66Y) FUASTE 2.51%, HEE /T 2bp; 22 thegg MTNOOT (AAA, 1.96Y) 7E 2.61%M3x 4 %; 21 HEE MTNOO6 (AAA,
2.42Y) FIATE 2.71%, BHEETYT 1.5bp; 22 %88 MTNOO1 (AAA, 2.93Y) 7E 2.80%f3x 8 &, HIEATYT 3bp. 3 & 5 GFHAMR, MA4a, FE&h
£ 4.5Y-5Y, 20 FHEE MTN0O02 (AAA, 3.27Y) FIZTE 3.04%; 21 2458 MTNOOIB(ZRKAS) (AAA, 4.64Y) , BEEE /T 2bp; 22 E&E MTNOO1
(AAA, 4.80Y) £ 3.22%mx 2 £, RIEATT 2bp. 5Y RLALHARR, AASERR, 22 BkFEsiE MTNOOT (AAA, 9.66Y) HA7E 3.99%. SRS
HPEWEERHRNES, B8 ~M7.



I T I R " T T

B EEER

SHEBRWEERNIIER
(BP)

B cus

AAA+

AAA

AA+

AA

AAA+

AAA

AA+

AA

1y S5y

2.3 2.74 3.19

2.4 2.94 3.34

2.54 3.26 3.56

2.8 3.52 3.9
233 -3 275 -1 3.2 -1
24 0 2.93 1 337 | -3
255 | -1 33 -4 36 -4
282 -2 | 355 | -3 3.9 0

3.45

3.58

3.45 0

3.56 2

SHPWRIGEE, R1T, &, 58, REINSHRENESSE. REAmE, 21 WS 01 AAA B3IE 2.73%171R, 19 Eak 03 AAA i3
16 EAfE AAA BAZTE 2.92%, 21 B4, 04 AAA BRAZTE 3.12%., KimekiE, 21 kil 18 AAA B

£ 2.55%, E5VLARITSES. WISHE,
1£ 3.5425 %,

L

BRUMZEMSE, IRRAEX. HAEFNE, WRESHAKESITERE, SUATE 99.75/100.25(reoffer 100) , T FERE
99.1/99.5(5.28%/5.13%). AT1. Rik. HIRIRIREEN TR, FAZIHRIERS)IITE 3.78 %L EZEMAL.
iR T 0.5-1.5pt, FHBLEEIFRFSREKE, 8 BEHARTER LKL 7pt £ 75 &,

S HEfRR3E

FUHARE) fRFEE3

39D
81D
81D
81D
153D
153D

205D({K 2)

341D
1Y
1Y
1Y
1Y
1.83Y
1.83Y
1.83Y
1.83Y
2.29Y
2.77Y
2.89Y
3.81Y
4.23Y
4.23Y
4.23Y
4.23Y
4.23Y
4.55Y
4.67Y
4.67Y
4.67Y
4.91Y
5.04Y
5.04Y
5.04Y
5.04Y
5.98Y
5.98Y
6.76Y
6.85Y
6.85Y
6.85Y
6.85Y
6.85Y
6.85Y
7.51Y
7.51Y
8.01Y
8.01Y
8.01Y
8.01Y
8.16Y
8.5Y

219963
190011
190011
190011
170021
170021
200018
220009
210008
210008
210008
210008
220005
220005
220005
220005
210012
220004
200005
210002
210011
210011
210011
210011
210011
190016
220002
220002
220002
220007
200008
200008
200008
200008
210007
210007
90002
220006
220006
220006
220006
220006
220006
190015
190015
200006
200006
200006
200006
2000004
200016

b ES
1.37
1.65
1.665
1.67
1.52
1.53
1.76
1.9
1.99
1.995
2.01
2.025
2.1925
2.195
2.2
2.22
2.26
2.315
2.39
247
2.505
2.51
2.5125
2.525
2.53
2.5325
2.505
2.51
2.525
2.525
2.61
2.6075
2.605
2.6
2.7
2.695
2.559
2.785
2.7875
2.79
2.7825
2.78
2.7775
2.815
2.8125
2.865
2.87
2.8675
2.86
2.86
2.815



8.5Y 200016 2.81

9.02Y 210009 2.865
9.02Y 210009 2.8625
9.02Y 210009 2.8575
9.02Y 210009 2.855
9.5Y 210017 2.835
9.5Y 210017 2.825
9.75Y 220003 2.803
9.75Y 220003 2.805
9.75Y 220003 2.806
9.75Y 220003 2.8075
9.75Y 220003 2.808
9.75Y 220003 2.8025
9.75Y 220003 2.804
9.75Y 220003 2.8
9.75Y 220003 2.798
9.75Y 220003 2.797
9.75Y 220003 2.7975
9.75Y 220003 2.7955
9.75Y 220003 2.795
9.99Y 220010 2.7775
9.99Y 220010 2.775
9.99Y 220010 2.7725
9.99Y 220010 2.771
9.99Y 220010 2.77
27.18Y 190010 3.3575
27.18Y 190010 3.355
28.9Y 210005 3.3575
29.42Y 210014 3.33
29.42Y 210014 3.3275
29.42Y 210014 3.325
29.91Y 220008 3.2875
SERRBERE
i
71D 210211 1.65
271D 220401 1.955
271D 220401 1.94
271D 220401 1.945
338D(fk 2) 160417 2.055
344D 092203002 2
355D 220304 1.97
1.09Y 130313 2.07
1.21Y 200407 2.135
1.21Y 200407 2.16
1.21Y 200407 217
1.3Y 200313 217
1.63Y 170404 2.315
1.64Y 210202 2.275
1.76Y 092218001 2.33
1.76Y 092218001 2.39
1.79Y 210213 2.52
1.79Y 210213 2.53
2.08Y 210207 2.335
2.08Y 210207 2.34
2.08Y 210207 2.36
217Y 210406 2.375
217Y 210406 2.38
217Y 210406 2.39
2.ATY 210313 2.465
2.48Y 210218 241
2.48Y 210218 2.415
2.48Y 210218 242
2.48Y 210218 2.425
2.65Y 200203 2.47
2.65Y 200203 24725
2.65Y 200203 2475

2.65Y 200203 2AT75



2.81Y
2.83Y
2.83Y
2.83Y
3.09Y
3.15Y
3.15Y
3.15Y
3.31Y
3.35Y
3.35Y
3.78Y
3.79Y
3.79Y
3.79Y
3.79Y
3.79Y
3.79Y
4.17Y
4.23Y
4.27Y
4.31Y
4.31Y
4.31Y
4.31Y
4.31Y
4.3Y
4.66Y
4.69Y
4.69Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
5.73Y
6.13Y
6.64Y
6.64Y
6.69Y
7.01Y
7.15Y
7.34Y
7.34Y
7.34Y
7.81Y
7.81Y
7.81Y
7.84Y
8.08Y
8.42Y
8.42Y
8.42Y
8.5Y

220403
220202
220202
220202
200208
200212
200212
200212
150218
200408
200408
190204
210203
210203
210203
210203
210203
210203
190408
210408
160213
210208
210208
210208
210208
210208
160310
200204
220305
220305
220203
220203
220203
220203
220203
220203
220203
220203
220203
220402
220402
220402
180205
180210
190205
190205
190401
190210
190406
190215
190215
190215
200205
200205
200205
200310
200210
200215
200215
200215
200311

2.52
245
247
24725
2.58
2.565
2.57
2.58
2.61
2.625
2.63
2.72
2.655
2.6575
2.659
2.66
2.68
2.6825
2.77
2.765
2.79
2.7025
2.705
2.71
2.72
2.725
2.79
2.8
2.795
2.7975
2.6925
2.695
2.6975
2.7
2.71
2.7125
2.715
2.7175
2.72
2.795
2.8
2.805
2.91
2.9425
2.995

2.997

3.025
3.0425
3.0325

3.035
3.0375

3.075
3.0775

3.08
3.09
3.0875

3.095

3.0975
3.1
3.105



8.78Y
8.78Y
8.78Y
8.78Y
8.78Y
9.01Y
9.01Y
9.05Y
9.05Y
9.05Y
9.05Y
9.16Y
9.16Y
9.16Y
9.32Y
9.32Y
9.32Y
9.32Y
9.32Y
9.46Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.66Y
9.81Y
9.81Y
9.93Y
9.93Y
9.93Y
9.93Y
9.93Y
9.93Y
9.93Y
9.93Y
9.93Y

SHERER

RIRKE
20D

20D
22D
22D
25D
26D
28D
29D
29D
29D
50D
55D
78D
90D
92D
92D
108D
173D

210205
210205
210205
210205
210205
210405
210405
210210
210210
210210
210210
210310
210310
210310
210215
210215
210215
210215
210215
210410
220205
220205
220205
220205
220205
220205
220205
220205
220205
220205
220205
220205
220205
220310
220310
220210
220210
220210
220210
220210
220210
220210
220210
220210

3.095
3.096
3.0975
3.1
3.1025
3.105
3.1075
3.0975
3.1
3.1025
3.105
3.1
3.105
3.1075
3.0975
3.1
3.1025
3.1035
3.105
3.105
3.055
3.0575
3.0585
3.059
3.0595
3.06
3.0625
3.063
3.064
3.065
3.0666
3.0675
3.07
3.105
3.1075
2.975
2.976
2.9775
2.98
2.9825
2.983
2.9845
2.985
2.9875

&R

012105353.1B
012105353.1B
012281116.1B
012281116.1B
012103422.1B
012103456.1B
012280994.1B
012281411.1B
012281411.1B
072210025.1B
042100274.1B
012281438.1B
012104055.1B
012280605.1B
012281579.1B
012281579.1B
012105307.1B
012281803.1B

RENRB (RTH43)
21 iFIbek SCP008
21 iFl3hek SCPO08

22 554 SCP003
22 54 SCP003
21 jEREHIR SCP004
21 LLIFR#ZEE SCPO12
22 R T EH] SCP003
22 &5t T SCPOO1
22 &7t T SCPOO1
22 ESiEs CP003
21 $HFEE CP004
22 ZRAnfg SCPO12
21 sR{RsCl SCPO03
22 733518 SCP002
22 s SCPO14
22 P& SCP014
21 IFZ= SCP006
22 5K IERF SCPOO1

AAA

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

1.76%
1.76%
1.80%
1.80%
2.45%
1.77%
1.78%
1.89%
1.89%
1.60%
5.21%
1.92%
2.08%
1.91%
1.93%
1.93%
2.25%
2.07%



187D
195D
204D
204D
204D
209D
213D
246D
256D
256D

S ERERS

FIRKE RSB

18D+364D
33D+NY
40D
52D
59D
93D
99D
110D
123D+NY
180D
183D
218D
223D
277D
291D
291D
312D
320D
338D+2Y
343D
350D
357D+NY
1.02Y
1.14Y+2Y
1.15Y+NY
1.28Y+2Y
1.54Y
1.69Y+NY
1.81Y+2Y
1.81Y+2Y
1.86Y
1.86Y
1.94Y
1.94Y
1.96Y
1.96Y
2.22Y
2.33Y
2.51Y
2.76Y+2Y
2.78Y
2.78Y
2.81Y
2.81Y
2.86Y+2Y
3.27Y

SHEIMERREIE

FIRKE fRFERES

55D
148D+1Y
154D+NY
194D
204D +2Y
239D
262D +2Y
277D
288D

012280717.1B
042100629.1B
012281013.1B
012281013.1B
012281013.1B
012281433.1B
012281580.1B
012281641.1B
012281739.1B
012281739.1B

102001128.1B
101900828.1B
101762044.1B
101759035.1B
101900927.1B
101901103.1B
101901142.1B
101759057.1B
101901277.1B
101901561.1B
101901563.1B
101556061.1B
102002347.1B
102000130.1B
102000281.1B
102000281.1B
102000509.1B
101800352.1B
102000758.1B
101800565.1B
101800592.1B
102000991.1B
102001078.1B
102001336.1B
102101282.1B
102001663.1B
102002225.1B
102100150.1B
102100422.1B
102100422.1B
101754025.1B
101754025.1B
102100877.1B
102100877.1B
102281043.1B
102281043.1B
102101480.1B
102101865.1B
101901597.1B
102280308.1B
102280399.1B
102280399.1B
132280020.1B
132280020.1B
102280683.1B
102001605.1B

155342.SH
1780143.1B
163501.SH
175246.SH
197670.SH
149005.5Z
196169.SH
112643.5Z
149036.5Z
175763.SH

22 )I|#%8ER SCPOO1
21 {&i%& CP004
22 84 SCP003
22 ¥4 SCP003
22 84 SCP003
22 ha{t, SCPO09
22 E=ifg SCP0O03
22 pkFEEET SCP006
22 5T SCPO03
22 5T SCPO03

RENE (R1THE)

20 kAR MTNO04
19 i#&% MTNOO1
17 =Fa7K% MTNOO1
17 SuisEE MTNOO1
19 h&£ MTNOO1
19 14TFE MTNO02

19 BEMIZHE MTN004
17 ¥BPiEEE MTNOO2
19 XEEE MTNOO5

19 Z1LIE#E MTNOO1
19 XA MTNOO1
15 £ER#E MTNOO1
20 4TS MTNOO5

20 =8e% MTNOO1
20 /GiEEE MTNOO1
20 iBiEESR MTNOO1
20TCL £ MTNOO1
18 3z MTNOOSB
20 AF&E MTNOO1
18 M=% MTNOO1
18 iz MTNO11B
20 H3FAER MTNOO1
20 iP5 MTNOO1
20 =& MTNOO5
21 %eEhE MTNOOT
20 EiEiEE MTNOO1
20 #1£1& MTNO003
21 HEE MTNOO2
21 2183598 MTNOO1
21 Z183%1® MTNOO1
17 FMNEE MTNOOT
17 7BNE# MTNOO1
21 45 MTNOO2
21 45 MTNOO2
22 FhEEE MTNO11
22 HhEE MTNO11
21 A{L MTNOO2
21 753518 MTNOO7
19 5C& MTN020
22 £FE MTNOO1
22 *efetE MTNOOT
22 *EfEEE MTNOOT
22 jHiEgMEk GNOO1
22 HiEgMEk GNOO1

22 {7 HR3E MTNOO1

20 7HEZE MTN002

RENE (R1THIAE)

19 &17 07
17 $KiE 12
20 ;< 01
20 HRE Y1
21 i D2
19 754 S2

2 &% D1
18 {755 04
20 <45k 01
21 JeB% 01

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

_

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

_

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

2.20%
6.50%
2.17%
2.17%
2.17%
2.06%
2.13%
2.92%
2.29%
2.29%

2.42%
3.30%
4.50%
1.91%
1.95%
2.80%
2.09%
2.06%
2.67%
2.36%
2.31%
2.30%
3.29%
4.00%
2.43%
2.43%
2.45%
3.45%
2.42%
2.47%
3.47%
3.00%
2.32%
2.47%
2.50%
2.51%
2.57%
2.62%
2.64%
2.64%
2.77%
2.77%
2.71%
2.71%
2.61%
2.61%
2.58%
2.69%
2.64%
3.05%
2.77%
2.77%
2.95%
2.95%
3.03%
3.04%

1.75%
1.85%
2.34%
2.11%
2.70%
2.20%
2.70%
2.32%
2.27%
2.40%



294D 127419.SH PR BEE AA+/AAA 2.38%
299D 194031.SH 22 =PfA D1 AA+ 2.42%
308D 139044.SH PR Z5isk AA 2.65%
316D 145431.SH 17 8FF 01 AA 3.25%
326D+2Y 114715.5Z 20 B 01 AA+ 3.21%
345D +2Y 149113.5Z 20 E2e5 01 AAA 2.32%
345D+2Y 149113.5Z 20 E268 01 AAA 2.32%
1.08Y 143690.SH 18 352 01 AAA 2.34%
1.29Y+2Y 149223.57 20 $#HE% 04 AAA 2.47%
1.33Y+2Y 149236.5Z 20 EiF 01 AAA 2.47%
1.33Y+2Y 149236.5Z 20 BT 01 AAA 2.47%
1.34Y+2Y 149243.57 20 3% 06 AAA 2.48%
1.7Y+NY 1928001.1B 19 FERITKEYR 01 AAA 2.63%
1.7Y+NY 1928001.I1B 19 FRESRITRER 01 AAA 2.63%
1.71Y+2Y 175732.SH 21 W45 01 AAA 2.73%
1.71Y+2Y 175732.SH 21 A= 01 AAA 2.73%
1.71Y+2Y 175732.SH 21 W45 01 AAA 2.73%
1.71Y+2Y 175732.SH 21 A= 01 AAA 2.73%
1.76Y+5Y 111077.5Z 19 /REE G1 AAA 2.51%
1.85Y 2128012.1B 21 FARRIT 01 AAA 2.48%
1.99Y 155420.SH 19 E@M 03 AAA 2.55%
2.15Y 149556.5Z 21 Bll#% K2 AAA 2.76%
2.17Y 188411.SH 21 345 G1 AAA 2.75%
2.17Y 188411.SH 21 245k G1 AAA 2.75%
2.48Y 2128037.1B 21 R4&ER1T 01 AAA 2.84%
2.65Y 185233.SH 22 IRIE C1 AAA 2.93%
2.82Y 149840.5Z 22 739K 02 AAA 2.90%
2.82Y 149840.5Z 22 357K 02 AAA 2.90%
2.94Y 2228028.1B 22 EERTT 01 AAA 2.72%
2.96Y 2221018.1B 22 [TINREREBR AAA 2.84%
2.96Y 2221018.1B 22 [N RERER AAA 2.84%
2.96Y+5Y 2028013.1B 20 AVRIT—ZR 01 AAA 2.90%
2.98Y+NY 2028017.1B 20 RAVERITKER(R 01 AAA 2.98%
4.26Y+5Y 2128028.1B 21 mBfiERIT—4R 01 AAA 3.30%
4.26Y+5Y 2128028.1B 21 HRAEERIT—4% 01 AAA 3.30%
4.26Y+5Y 2128028.1B 21 mBfiERIT—4R 01 AAA 3.30%
4.26Y+5Y 2128028.1B 21 HRAEERIT—4% 01 AAA 3.30%
4.36Y 188823.SH 21 i 03 AAA 3.15%
4.36Y 188823.SH 21 #ffi, 03 AAA 3.15%
4.52Y 136849.SH 16 #EBEfR AAA 3.15%
4.52Y 136849.SH 16 HRefR AAA 3.15%
4.52Y+5Y 2128042.1B 21 MRIT 4R 02 AAA 3.35%
4.66Y+5Y 2228003.1B 22 JVRIT 4% 01 AAA 3.385%
4.66Y+5Y 2228003.1B 22 }AAR1T74% 01 AAA 3.385%
4.67Y+5Y({k 1) 2223001.1B 22 K¥EAFE 01 AAA 3.42%
4.76Y 185379.SH 22 (51% C4 AAA 3.44%
4.76Y+NY 2228011.1B 22 RAVERITIKER(R 01 AAA 3.45%
4.9Y+5Y 2228024.1B 22 TrgtR{T—4% 03 AAA 3.36%
4.94Y+NY 149906.5Z 22 23T Y5 AAA 3.58%
4.94Y+NY 149906.5Z 22 202X Y5 AAA 3.58%
123D 031900713.1B 19 ;T5"E#% PPNOO1 AA+ 2.25%
134D 031900747.1B 19 SEIARE PPN002 AA+ 2.66%
277D+2Y 032000107.1B 20 _E42E#E PPNOO1 AA+ 2.75%
1.67Y (1 2) 032100080.1B 21 $i8E PPNOO1 AA+ 3.40%
1.7Y 031900114.1B 19 E5B7Kk#& PPNOO1 AA+ 2.87%
2.1Y 032100695.1B 21 Hizgst PPN002 AAA 3.77%
2.33Y 032101050.1B 21 B&#F & PPN0O02 AA 3.37%
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