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N o

4B 218, B=, R{TFRE 100 {Z7TEREIWEE, 5 100 ZEEWEH, SHRSTRIEEE.

EfR75mE, 275D 210001 pasfE 2.3975-2.40, 2.54Y 200014 BaZfE 2.755-2.76, 4.51Y 200013 pA7E 2.945 — 2.95, 4.89Y 210002 pafE 2.94-2.95 ,

6.62Y 200017 32 3.1075 - 3.115, 9.59Y 200016 pk3axfE 3.145 - 3.1575, 29.42Y 200012 pEAZ7E 3.6525 — 3.6575,

- | | 5 | 7 | 0 | 30

FEBEIR(%) 2.0400 2.7650 2.9900 3.1100 3.1500 3.6550
SHERR(%) 2.0300 2.7450 2.9725 3.1100 3.1475 3.6525
ETN(%) -0.0100 -0.0200 -0.0175 0.0000 -0.0025 -0.0025

L

SRMFRAME, 363D 210206 B3x1E 2.57, 2.87Y 210402 pEAX7E 3.08-3.0875, 4.87Y 210203 B331E 3.265 - 3.28, 6.35Y 170215 pi37E 3.44, 9.16Y

200210 pgaZfE 3.5775-3.5825, 9.5Y 200215 pY3ZfE 3.565 — 3.573, 9.87Y 210205 pkazfE 3.515 — 3.525,

| . |/ s | 7 | o

FEBIEEAFE&R®R(%) 2.0300 2.9975 3.2750 3.3900 3.5800
SHIEEHEEME(%) 1.9950 2.9850 3.2550 3.3350 3.5775
5 (%) -0.0350 -0.0125 -0.0200 -0.0550 -0.0025
FEBEFHE(%) 1.7500 3.0100 3.2600 3.5300 3.5675
SHEFHER(%) 1.7500 2.9800 3.2475 3.5300 3.5700
5 (%) 0.0000 -0.0300 -0.0125 0.0000 0.0025

B euuss

SHIGFRERAIRIBETER, IR TEEPTEZAR AAA AA+IERIF R, SRS E425. Rinam, 6D 012100380.1B 21 Z=fnf& SCPO01 AAA R3Z
£ 2.15%68, HEE5EH, (RIRSTA, 37D 042000261.1B 20 BB CP004 AAA FRAXTE 2.40%M S, &5/ REIT; %A@, 111D 012101423.1B 21 fhgE+
5 SCP008 AAA FARTE 2.80%1 IS, {RITSEY, (RISFIELESIA, 149D 012101045.1B 21 575 SCP007 AAA FEATE 2.70%IE, 551 hES; KiEH5HE,

187D 012101016.1B 21 AARZZIE SCPO01 AAA FAZTE 3.00% &, RITSEH, RIGFIEESIN, 332D(fK 2) 042100124.1B 21 i#=iE CP003 AAA B 3ZTE 3.05%( i

B, 7=, ESHEEIA. BIRmsS, SBERIGE/I\E T T.



I T N TV IV VI T T
AAA 2.13 2.55 2.73 2.85 2.98

AA+ 2.25 2.67 2.82 2.98 3.07
EXFUTERER
AA 3.1 35 3.8 3.85 3.95
AA- 3.45 3.6 3.9 3.95 4.05
AAA 215 | -2 256 | -1 2.73 0 286 | -1 2.98 0
SHERESTSERTEE AA+ 2.27 -2 2.68 -1 2.82 0 2.98 0 3.07 0
(BP) AA 3.1 0 35 0 3.8 0 3.85 0 3.95 0

AA- 3.45 0 3.6 0 3.9 0 3.95 0 4.05 0

B ou=me

SHAERIIEEAE. 12 3 FHR, 21 7 &8 MTN002 (AAA, 2.77Y) B3 3.55%; 20 Fafil MTNOO2 (AAA, 1.95Y) ZBERAITE 3.18%; 18
FYIIEiE MTN002 (AAA, 2.32Y) FASTE 3.48% . 3 &I 5 4FHARR, 19 BRI/ MTNOO1 (AAA, 3.08Y) ARATE 4.31; 19 753ciE MTNOOT (AAA, 3.05Y) FRAITE

ek

3.48%, 5Y LALHARR, 20 fzagsiE MTNOO1 (AAA, 8.98Y) FRATE 4.05%. BUATS, S HPEKZRNMEES.

I " T N R N R T

AAA+ 2.94% 3.35% 3.52% 3.63% None
AAA 3.00% 3.48% 3.72% 3.90% None
HEXFUT R =R
AA+ 3.34% 3.81% 4.08% None None
AA 3.83% 4.27% 4.53% None None
AAA+ 293% 1 337% -2 351% 1  362% 1 None
SHEEsE e AAA 298% 2 349% -1 | 374% -2 390% O None
(BP) AA+ 333% 1 | 380% 1  410% -2 None None
AA 3.80% 3 4.28% -1 | 455% -2 None None

B cus

SHWERRERER, 17, B€, 58, REISHKENESS. JRMSHE, 20 THE01 AAA pRTE 2.96%. 20 F1ZE 03 AAA B3ZTE 3.45%., 1

RJ5MHE, 1688 01 AAA BRAZTE 3.26%. 18 754 01 AAA FAITE 3.25%, S5 AESE. KinthE, 21 #0804 AAA FRTE 3.61%.

L

THIA BRI SR T KATR, RARIHE, AN TSSTEE FERAR LK 3pts, RITRTEHEFEELR, BRI DAKBEERRTIZE.

WIS, LRKIAFKRIEE, TEETT 1-2 F0E5, BEEE CHAECO £ 6.03%HII BT,

EWEAIRISTE, AT1HRERA, HRGESRIT POSABK SAZIGERR, #75 HSBANK PERP B4, RARIT CHIMIN B AN, SHERWRGm, B
Bf5ik CCAMCL PERP HIEER, 7 100.45 RINEBZEMA.

WFEESE, TIPREE, SEERZiER, HWHBAF T4,

ElfRpE3E

ki

5D 219904 1.72

75D 180014 2

89D 219918 2.045

207D({K 1) 190014 2.31
275D 210001 2.3975

275D 210001 2.4

1.3Y 190011 2.63



1.31Y
1.64Y
1.64Y
1.64Y
1.64Y
1.64Y
1.64Y
2.22Y
2.2Y
2.2Y
2.2Y
2.2Y
2.36Y
2.54Y
2.54Y
2.97Y
2.97Y
3.97Y
3.97Y
3.97Y
3.97Y
4.51Y
4.51Y
4.51Y
4.89Y
4.89Y
4.89Y
4.89Y
4.89Y
5.54Y
6.12Y
6.12Y
6.12Y
6.12Y
6.62Y
6.62Y
6.62Y
6.62Y
9.09Y
9.09Y
9.18Y
9.18Y
9.18Y
9.24Y
9.24Y
9.24Y
9.59Y
9.59Y
9.59Y
9.59Y
9.59Y
9.59Y
9.59Y
9.59Y
9.59Y
9.59Y
9.59Y

200011
200018
200018
200018
200018
200018
200018
180016
200009
200009
200009
200009
160020
200014
200014
210004
210004
200005
200005
200005
200005
200013
200013
200013
210002
210002
210002
210002
210002
160023
200008
200008
200008
200008
200017
200017
200017
200017
200006
200006
2000003
2000003
2000003
2000004
2000004
2000004
200016
200016
200016
200016
200016
200016
200016
200016
200016
200016
200016

2.62
2.66
2.6625
2.665
2.6675
2.67
2.675
2.6525
2.74
2.75
2.755
2.765
2.75
2.755
2.76
2.755
2.76
2.9725
2.975
29775
2.98
2.945
2.9475
2.95
2.94
2.9425
2.945
2.9475
2.95
3.06
3.1075
3.11
3.1125
3.115
3.1075
3.11
3.1125
3.115
3.195
3.2
3.225
3.2275
3.23
3.215
3.2175
3.22
3.145
3.146
3.147
3.1475
3.15
3.151
3.1525
3.153
3.155
3.157
3.1575



28.92Y
29.42Y
29.42Y
29.42Y
29.99Y

AL A

ST

28D
89D
89D
139D
272D
280D
280D
292D
292D
321D
351D
361D(fK 1)
361D(fK 1)
363D
1.07Y
1.24Y
1.3Y
1.3Y
1.51Y
1.51Y
1.5Y
1.5Y
1.79Y
1.79Y
1.79Y
1.85Y
1.85Y
1.88Y
1.88Y
1.88Y
1.92Y
1.95Y
1.96Y
1.97Y
2.29Y
2.29Y
2.32Y
2.32Y
2.37Y
2.37Y
2.37Y
2.37Y
2.37Y
2.3Y
2.3Y
2.3Y
2.72Y

200004
200012
200012
200012
210005

200211
217706
217706
180212
190202
210201
210201
210401
210401
210301
200302
170206
170206
210206
190207
190407
200312
200312
190214
190214
150221
150221
210212
210212
210212
160207
160207
210312
210312
210312
180204
200402
200303
200202
200407
200407
180211
180211
200313
200313
200313
200313
200313
200207
200207
200207
210202

3.6775

3.6525
3.655

3.6575
3.64

Hezase
1.72
2.04
2.05
2.1
2.53
2.525
2.53
2.54
2.545
2.56
2.585
2.6
2.61
2.57
2.64
2.74
2.7325
2.735
2.785
2.79
2.845
2.88
2.89
2.905
2.91
2.93
2.94
2.92
2.925
2.93
2.94
2.9875
2.95
2.93
3.025
3.035
3.015
3.02
3.03
3.0325
3.035
3.04
3.0575
2.98
2.99
3
3.035



2.72Y
2.72Y
2.72Y
2.78Y
2.78Y
2.81Y
2.81Y
2.87Y
2.87Y
2.87Y
2.95Y
3.2Y
3.2Y
3.2Y
3.2Y
3.2Y
3.2Y
3.2Y
3.73Y
3.86Y
3.86Y
3.8Y
3.98Y
3.98Y
3.98Y
4.01Y
4.17Y
4.17Y
4.23Y
4.23Y
4.23Y
4.23Y
4.51Y
4.84Y
4.84Y
4.84Y
4.87Y
4.87Y
4.87Y
4.87Y
4.87Y
4.87Y
4.87Y
4.93Y
4.96Y
5.25Y
5.25Y
5.32Y
5.38Y
5.38Y
6.35Y
7.21Y
7.21Y
7.72Y
7.72Y

210202
210202
210202
190203
190203
190305
190305
210213
210402
210402
210303
190208
190208
190208
190208
190208
190208
190208
200203
150405
150405
150205
150210
150210
150210
200405
200208
200208
200212
200212
200212
200212
200315
160303
160303
160303
210203
210203
210203
210203
210203
210203
210203
210403
160210
190408
190408
190209
160310
160310
170215
180210
180210
190205
190205

3.0375
3.04
3.045
3.065
3.07
3.095
3.1
3.09
3.08
3.0875
3.09
3.1225
3.125
3.1275
3.13
3.1325
3.135
3.14
3.2
3.2525
3.255
3.25
3.26
3.265
3.27
3.255
3.2625
3.27
3.2475
3.25
3.2525
3.255
3.295
3.3175
3.32
3.325
3.265
3.2675
3.27
3.2725
3.275
3.2775
3.28
33
3.325
3.33
3.335
3.33
3.34
3.35
3.44
3.485
3.4875
3.525
3.5275



8.09Y
8.09Y
8.42Y
8.99Y
8.99Y
9.16Y
9.16Y
9.16Y
9.52Y
9.52Y
9.52Y
9.52Y
9.58Y
9.58Y
9.58Y
9.58Y
9.5Y
9.5Y
9.5Y
9.5Y
9.5Y
9.5Y
9.5Y
9.5Y
9.87Y
9.87Y
9.87Y
9.87Y
9.87Y
9.87Y
9.87Y
9.87Y
9.87Y

SHmM3ER

RIRKE

7D
8D
16D
16D
23D
29D
30D
30D
30D
30D
37D
47D
48D
49D
56D
58D
58D

190210
190210
190215
200404
200404
200210
200210
200210
200410
200410
200410
200410
200311
200311
200311
200311
200215
200215
200215
200215
200215
200215
200215
200215
210205
210205
210205
210205
210205
210205
210205
210205
210205

=58

3.535
3.545
3.56
3.58
3.5825
3.5775
3.58
3.5825
3.58
3.582
3.5825
3.585
3.5825
3.585
3.5875
3.59
3.565
3.5675
3.568
3.569
3.57
3.572
3.5725
3.573
3.515
3.5175
3.518
3.52
3.521
3.522
3.5225
3.523
3.525

012100380.1B
012003774.1B
012100467.1B
012002777.1B
012002777.1B
012101454.1B
042000242.1B
012101134.1B
012101134.1B
012101134.1B
012101134.1B
042000261.1B
072100040.1B
012003205.1B
012100897.1B
012101080.1B
012101190.1B
012101190.1B

RHMRE (R1TH14E)
21 ZRAnfg SCPOO1
20 EZ5#=% SCP008
21 E=iER SCPOO0T
20 rh§RE SCPO07
20 rh§RE SCPO07

21 =¥ SCP006

20 #i3f CP0O1T

21 8T SCP008
21 8T SCP008
21 8T SCP008
21 8T SCP008
20 B3y CP004

21 FiiEss CP003
20 EE57% SCP003
21 $5THkgE SCP005
21 =—ET SCP003
21 FipdE SCP002
21 sk SCP002

AAA

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

2.15%
2.10%
2.35%
2.36%
2.36%
2.40%
6.00%
2.50%
2.50%
2.50%
2.50%
2.40%
3.10%
4.45%
5.00%
2.60%
2.55%
2.55%



66D({k 2)
69D
69D

73D(f% 2)

73D(f% 2)
83D
85D
85D

87D(fk 2)
111D
111D
120D
121D

122D(fk 2)

136D(fk 2)
149D
173D
173D
173D
176D
187D
187D
233D
233D
265D

332D(fk 2)

332D(fk 2)

332D(fk 2)

ﬂlﬂi

103D+2Y
103D+2Y
104D
104D
117D
124D
127D
137D(#k 1)
138D
138D
208D
208D
212D
265D +2Y
1.02Y(f% 6)
1.59Y
1.9Y
1.95Y({k 5)
1.95Y({k 5)
1.95Y({k 5)
2.32Y
2.49Y+NY

012101138.1B
012101321.1B
012101321.1B
012101374.1B
012101374.1B
012101453.1B
012101358.1B
072100062.1B
012100217.1B
012101423.1B
012101423.1B
042000348.1B
012101143.1B
012004069.1B
012100049.1B
012101045.1B
012101433.1B
012101433.1B
012101433.1B
012100888.1B
012101016.1B
012101016.1B
012100974.1B
012100974.1B
012101487.1B
042100124.1B
042100124.1B
042100124.1B

101656022.1B
101800596.1B
101800596.1B
101653029.1B
101653029.1B
101800896.1B
101651042.1B
101653035.1B
101654044.1B
101801053.1B
101801053.1B
101801323.1B
101801323.1B
101801336.1B
101900035.1B
101900661.1B
101901598.1B
102000358.1B
102000569.1B
102000569.1B
102000569.1B
101800882.1B
102001911.1B

21 #JE888 SCP003
21 L7z SCPOOT
21 L7z SCPOOT
21 =—SCPO10
21 =—SCPO10
21 F{ER{E SCPOO1
21 hEE}% SCPO13
21 E&iEss CP002
21 B} SCPO01
21 i+ SCP008
21 i+ SCP008
20 Fi JipkgE CPOO1
21 #FEERE SCP002
20 @Mz SCP003
21 LR SCPO01
21 TP SCPO07
21 ¥IF=hK SCP004
21 ¥IF=hK SCP004
21 ¥IF=hK SCP004
21 g5 SCP004
21 KARZZj@ SCPO01
21 KARZZj@ SCPO01
21 57 SCPO01
21 57 SCPO01
21 Jeik & SCP003
21 #&iE CP003
21 #&iE CP003
21 &% CP003

16 =4 MTNOO1
8 ZPEETR MTNOO1
8 ZPEETR MTNOO1

16 ZRJ5E8S MTNOOT
16 ZRJ5E8S MTNOOT
18 FEIEREE MTNOO2
16 REH3Z MTNOO1
16 SN MTNOOT
16 4% MTNOO1

18 thf& MTNOO1
18 thf& MTNOO1
18 E#rizi% MTNOO03
18 E#rizi% MTNOO3
18 F{t T MTNOO4
19 A B MTNOOT
19 FREEfRF MTNOOT
1935C4€ MTNO19

20 <ERE MTNOO1

20 /1L MTN0O2
20 /1L MTN002
20 71k MTN002
18 iFYIEE MTN002
20 &% MTNOO1B

AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA/A-1

AAA
AAA
AAA

AA/A-1

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

AAA/A-1
AAA/A-1
AAA/A-1

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

2.69%
3.48%
3.48%
2.98%
2.98%
3.03%
2.62%
2.69%
2.88%
2.80%
2.80%
3.25%
2.87%
2.85%
5.50%
2.70%
2.95%
2.95%
2.95%
3.36%
3.00%
3.00%
2.90%
2.90%
3.10%
3.05%
3.05%
3.05%

BRRH s FEHRB (&iTH) _

2.40%
2.75%
2.75%
2.66%
2.66%
2.83%
4.97%
3.14%
3.23%
2.89%
2.89%
2.83%
2.83%
3.00%
3.40%
3.04%
3.07%
4.39%
3.18%
3.18%
3.18%
3.38%
3.59%



2.49Y+NY 102001911.1B 20 5% MTNOO1B AAA 3.59%
2.67Y+2Y({k 1) 102002333.1B 20 EEHIE MTN0O3 AA+ 3.94%
2.77Y(fk 2) 102100181.1B 21 &Rt MTNOO2 AAA 3.55%
2.77Y(fk 2) 102100181.1B 21 &Rt MTNOO2 AAA 3.55%
3.08Y 101900721.1B 19 BRIE/L, MTNOO1 AAA 431%
8.98Y ({k 2) 102000626.1B 20 B3zt MTNOOT AAA 4.05%
SHM3 RIS
135549.SH 16 b5 01 5.21%
91D 163861.SH 21 EE ST AAA/A-1 2.61%
91D 163861.SH 21 EE ST AAA/A-1 2.61%
97D 149172.5Z 20 ERiF D5 AAA 2.61%
103D+1Y 155580.SH 19 &575 01 AA+ 3.52%
109D({k 1) 136608.SH 16 I"$7 04 AAA/AA+ 2.98%
124D+2Y 143189.SH 18 &7~ 01 AAA 3.00%
127D 149361.5Z 21 ERiE D1 AAA/A-1 2.67%
156D 175162.SH 20 KRR G1 AAA 2.70%
187D+3Y 162337.SH 9 & 04 AA+ 3.77%
187D+3Y 162337.SH 19 i&3 04 AA+ 3.77%
187D+3Y 162337.SH 19 i&3 04 AA+ 3.77%
209D 114063.5Z 6 %8 03 AA+ 3.65%
307D 1920006.1B 19 BmER1T 01 AAA 2.96%
323D 163241.SH 20 FHIE 01 AAA 2.96%
1.17Y+NY 155483.SH 19&5 VY1 AAA 3.25%
1.18Y 155486.SH 19 4t#= 01 AAA 3.00%
1.34Y 112573.5Z 17 7ai 01 AAA 3.70%
1.38Y+2Y(fk 1) 175103.SH 20 %78 05 AAA 3.75%
1.5Y+2Y 112983.5Z 19TCLO3 AAA 3.80%
1.54Y+2Y 112990.5Z 19 43 01 AAA 4.10%
1.64Y+2Y 162700.SH 19 £5i8 01 AA+ 4.38%
1.7Y({k 2) 127353.SH PR GISE= AA+/AAA 4.32%
1.75Y 163137.SH 20 i5iE 01 AAA 3.30%
1.75Y 163137.SH 20 i 01 AAA 3.30%
1.75Y 163137.SH 20 i 01 AAA 3.30%
1.93Y({k 2) 136342.SH 16 ifEE 01 AAA 3.26%
1.93Y+2Y 114706.5Z 20 EBiFg 01 AA+ 3.75%
1.99Y({k 1) 150290.SH 18 5k 01 AA+ 3.95%
1.99Y 143309.SH 18 758 01 AAA 3.25%
1.99Y 1680180.1B 16 &£ &IgiR AA/AA+ 4.85%
2.01Y 1680189.1B 16 FEHAfR AA+ 3.32%
2.01Y 1680189.1B 16 FEHAfR AA+ 3.32%
2.1Y(fk 2) 2028020.1B 20 2I$R1T/IVAAR 03 AAA 3.19%
2.16Y(fk 2) 1680263.1B 16 B EIRELE 02 AA/AA+ 7.10%
2.28Y+2Y 163651.SH 20 }5E 03 AAA 7.05%
2.29Y(fk 2) 2028027.1B 20 H[ERTT 01 AAA 3.19%
2.3Y 2028028.1B 20 HEEHRAT/IMEIE 01 AAA 3.24%
2.42Y(fk 2) 1680390.1B 16 F5 AT E R 02 AA+ 3.55%
2.52Y(fk 1) 175323.SH 20 %= 03 AAA 3.45%
2.57Y 155033.SH 18 th$E 04 AAA 3.54%
2.73Y 175625.SH 21 fifig= 01 AAA 3.39%
2.73Y 175625.SH 21 fifig= 01 AAA 3.39%
2.78Y 155176.SH 19 LB 01 AAA 3.78%
2.98Y 188000.SH 21 344 01 AAA 3.48%
2.98Y(fk 1) 2120032.1B 21 JLERSHRIT/IMAMMR 01 AAA 3.68%



3.01Y+5Y 1928011.IB 19 TR —%% 03 AAA 3.59%

3.44Y+NY 1928031.I1B 19 ITRIRITRER AAA 3.97%
4.62Y+5Y 2020080.1B 20 KIMRIT "% AAA/AA+ 4.59%
4.62Y+5Y 2020080.1B 20 KIMRIT %R AAA/AA+ 4.595%
4.65Y+NY({k 1) 2028053.1B 20 RERITKERR 03 AAA 4.02%
4.65Y+NY({k 1) 2028053.1B 20 FERITKER R 03 AAA 4.02%
4.92Y+NY 2128011.1B 21 HpfiBERIToKER R 01 AAA 4.11%
5.27Y 1980225.IB 19 EMNUREEIR AA/AA+ 5.51%
5.91Y({k 2) 152420.SH 20 KR AA 4.62%
342D 031900285.1B 19 *B)HikzE PPNOO1 AA+ 3.57%
1.37Y+1Y({k 1) 031800289.1B 18 Egi@&E# PPN003 AA+ 3.63%
1.55Y+2Y 031900821.I1B 19 EFRtsEE PPNOO3 AA+ 3.75%
2.63Y(1k 2) 032001035.I1B 20 BRiEH PPNOO1 AA+ 3.96%
2.98Y+2Y (K 1) 032100434.1B 21 $EpE4 PPNOO1 AA+ 5.20%

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

BRA: Yolondo Fong
8§ : Yolonda Fong@cfets-nex.com.con

SHTHS BHRCXFRURBIFRESAR

ampY
LULEMZRANGANEE (CIFNS-EL7) (ASHER, ARSI/ REGAGEL, NV ERF ESDGETRCARMILY (UFRE DIOEET) RESS, "S2 FROFZENRS SEGRMTA.
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