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| L

SHRTIRE 29012 7 REBZEIMWEE, BEWEIEA 30 12, BEIFR 260 2.
E =77 111D(4k 1) 200009 2.21-2.22, 2.07Y 200005 2.48-2.483, 2.93Y 230003 2.515-2.52, 4.84Y 230002 2.6775-2.6875, 6.76Y 220027
2.8275-2.8325, 9.68Y 220025 2.87-2.8775, 29.62Y 220024 3.265-3.271

FERER (%) 2.1000 2.4400 2.6800 2.8000 2.8750 3.2650
SHER(%) 2.1000 2.4400 2.6800 2.8000 2.8710
(%) 0.0000 0.0000 0.0000 0.0000 -0.0040

T

LRMESE 141D 220306 2.33, 1.28Y 092218003 2.6175-2.62,

2.72Y 220412 2.7575-2.763,

2.97Y 210203 2.725-2.7375, 4.26Y 220208 2.8575-

2.8650, 4.99Y 230403 2.93-2.9325, 8.85Y 220205 3.05-3.0575, 9.62Y 220220 3.053-3.06, 18.66Y 210220 3.34-3.3450

FEBIEEER{R (%) 2.4300 2.6925 2.8825 2.9800 3.0625
SHIEEERR(%) 2.4300 2.6925 2.8825 2.9800 3.0625
(%) 0.0000 0.0000 0.0000 0.0000 0.0000
FEBEF=(%) 2.4000 2.6650 2.8550 3.0100 3.0575
SHEFFHR(%) 2.3950 2.6650 2.8550 3.0100 3.0525
(%) -0.0050 0.0000 0.0000 0.0000 -0.0050

xR

% BHERISIR

2.20%\E, EEHEIRIT,
FBRJ SCP020

59D 012

CP0O01T AAA RRRXTE 2.91%(E, RIT

380511

LEE,

AAA  RRATTE 2.67%0IE, SUOIYIRIT,
&; KiHAmE, 220D 012380477 231%%#&5@003 AAA EZ§T283%1j§, RITHERE,
ILJ\{Z'Sﬁlﬁl:ll 7

RIBEBINEER . X EEEPESHIR AAA AA+IERIF M. &

SRR 7.

2l

\vAllig]

361Dk 2)

7E, 10D 072210220 22 EfSuEs5 CPO19  AAA RATE
23 JFEBJI SCPO03 AAA pIAZTE 2.65%ME, $RITHGEES, PiKim/omE, 111D 012284073 22
160D 012380628 23 FYI[EiE SCPOO1 AAA  BRTE 2.69%NE, RITHEE

042380133 23 =*AFg

—“m““m

AA+ 2.6 2.75 2.88 2.95 3.1
HIFYER==
AA 3.18 3.26 3.65 3.95 418
AA- 3.6 40 4.41 4.65 4.85
AAA 2.52 3 2.62 2.68 0 2.79 0 2.85 0
SRS TR AA+ 2.58 2 2.68 2.86 2 2.94 1 3.1 0
(BP) AA 3.18 0 3.26 3.65 0 3.95 0 418 0
AA- 36 0 4.0 4.41 0 4.65 0 485 0

B ou=e

SHPERRBEHET. 1-3 FiEin

R, LEBERIFARERER,

21 58 MTNOO02 (AAA,

1.15Y) £ 2.82%R%2Z; 22L& MTNOO (AAA,
1.18Y) £ 2.81%p3%; 21 YeKE&EH MTNO02 (AAA, 1.66Y) £ 2.90%pk32. 3 Fl 5 FEAPR, AkAR—Hi%, 22 ?E')‘I‘Ii}iﬁﬁ MTNOO4 (AAA, 4.73Y) BR7E
3.40%; 22 {SEHF MTNO02A (AAA, 3.93Y) 7x 3.22%p3z, SHERRFFE.

S5Y RLAEHRRR, miszZgE. RYATS

PR @R NER .

AAA+ 2.78 3.025 3.24 343 None
AAA 2.9 3.24 3.4 3.59 None
IR ER
AA+ 3.03 3.64 3.98 None None
AA 3.33 3.98 4.28 None None
AAA+ 2.79 -1 3.025 3.24 0 3.43 0 None ' None
SRS T ERTEE AAA 2.93 -3 3.22 34 0 3.59 0 None | None
(BP) AA+ 3.03 0 3.64 3.99 -1 None None ' None ' None
AA 3.34 -1 3.98 428 0 None @ None @ None  None



B cum

SHEWRREER, B2, 58, R7T, REASHREENESS, URHSHE 20 jFEE 01 AAA fi32fE 2.98%, ElsEH, EEEA. 21
IR 03 AAA BRRTE 2.92%, fREuSEH, RIQSEN. BdRTTE, 18 BiRfR AAA BRZTE 3.20%, FRRERN, EEXA. 22 #F5Kk 02 AAA pliRfE
4.30%, KimAmHE, 20 5 02 AAA B3ZE 3.38% . 22 iAIE 02 AAA FYAZTE 3.97%.

L
EERTEMRTFRIRE, WEVRNEBE. TRRETERSHFETRERR, 2 FERIGRERES ’\ET}EIIIEH?; 40 bps, RERBIRE
% 5 bps. HAOHUA #] TMT & high beta 8FZ=F8K. FAt SINOPE F low beta FIBF4EFFIEIE %E Bk, SIATHsEE 2 Bip CPIEL

&, ATEEBAE SRR ERRRIES |, HIRIRIRERTERRF T4, LEDEIRK, D,

S EIERAR

HRF BB BERE (R17H19) _—
10D 072210220.1B 22 EfFiEs CPO19 2.20%
15D 012380769.1B 23 IEZE SCP003 AAA 2.40%
23D 012380252.1B 23 3 I&FF SCPOO1 AA+ 3.00%
28D 012282492.1B 22 FBE SCP002 AAA 2.71%
29D 012283839.1B 22 2 RK SCP001 AA+ 2.90%
31D 012380616.1B 23 FEataiEE SCP004 AAA 2.70%
31D 012380616.18 23 iRatlaE SCPOO4 AAA 2.70%
31D 012380616.1B 23 FEaipsE SCP004 AAA 2.70%
31D 012284264.1B 22 P& SCP045 AAA 2.70%
31D 012284264.1B 22 TP SCP045 AAA 2.70%

23 KSR SCPOOT (RIBIZE
33D({% 1) 012380260.1B IR =) (®iel AA+ 2.98%
23 HEHIMR SCPO01 (RIBIIE
33D({k 1) 012380260.1B R (Fiel AA+ 2.98%
%)
34D 012200162.1B 22 AYfF=Ik SCP002 AA 3.24%
37D 072210144.1B 22 1Bk CP0O07 AAA 2.58%
37D 072210144.1B 22 1BrEFuEss CPO07 AAA 2.58%
38D 012284391.1B 2 BLE# SCPO11 AA+ 2.80%
43D 012283768.1B 22 HE3%E@ SCP006 AA+ 2.82%
43D 012283768.1B 22 H3%iE SCP006 AA+ 2.82%
54D({% 1) 012380386.1B 23 18m@fE SCP002 AAA 2.70%
54D({k 1) 012380386.1B 23 1B//3 SCP002 AAA 2.70%
54D({k 1) 012380386.1B 23 {Bm@fE SCP002 AAA 2.70%
55D 012283873.1B 22 E3ibgk SCP002 AAA 2.74%
56D 012283872.1B 22 fgiEER SCP002 AAA 2.89%
56D 042280221.1B 22 BRFER CPOO1 AAA 2.67%
59D 012380511.1B 23 ;P73 SCP0O03 AAA 2.65%
59D 012380511.1B 23 jFEE /3 SCP0O03 AAA 2.65%
71D 012284069.1B 22 #&#% SCP0O03 AAA 2.72%
73D 012284142.1B 22 #r3Z1g SCPO08 AAA 2.65%
73D 012380481.1B 23 FaiEipgE SCPOO01 AAA 2.73%
73D 012380481.1B 23 FaiEipgE SCPOO01 AAA 2.73%
73D 012380481.1B 23 EgiEtiEE SCPO01 AAA 2.73%
73D 012380481.1B 23 FaiEipgE SCPOO01 AAA 2.73%
88D(fk 2) 012380038.1B 23 FRxFEEE SCPOO1 AAA 2.75%
102D(fk 2) 012284421.1B 22 75azi@ SCP033 AAA 2.67%
102D(fk 2) 012284421.1B 22 75358 SCP033 AAA 2.67%
102D ({% 2) 012284421.1B 22 75358 SCP033 AAA 2.67%
104D 012283405.1B 22 EHiX =$& SCP002 AA+ 2.85%
111D 012284073.1B 22 EB SCP020 AAA 2.67%
131D(fk 1) 012380658.1B 23 =& SCP005 AAA 7.80%
160D 012380628.1B 23 #RIli=iE SCPO01 AAA 2.69%
160D 012380628.1B 23 i#®II=iE SCPO01 AAA 2.69%
160D 012380628.1B 23 #YIlF=iE SCPO01 AAA 2.69%
172D (fk 2) 042280407.1B 22 EgE CP022 AAA 6.55%
192D 012380844.1B 23 igi@fE(g SCP002 AAA 2.91%
192D 012380844.1B 23 EiEta(g SCP002 AAA 2.91%
192D 012380844.1B 23 igiEfE(F SCP002 AAA 2.91%
214D({k 2) 012380277.1B 23 EpE#E SCP002 AA+ 2.92%
220D 012380477.1B 23 &% SCP003 AAA 2.83%
263D({k 2) 012380835.1B 23 51 SCP002 AAA 2.83%
361D({X 2) 042380133.1B 23 53 CPO01 AAA 2.91%
SERERR

HRFH 35183 BB (RIFHD)
102000353.1B 20 KB (ZEHEHR)MTNOO 2.50%
44D 102000858.1B 20 FEafini& MTNOO08 AAA 2.70%
44D 102000858.1B 20 FaRnf& MTNOOS8 AAA 2.70%
44D 102000858.1B 20 FEafinA& MTNOO08 AAA 2.70%
47D 102000944.1B 20 thAiH MTNOO4 AAA 2.81%



47D 102000944.1B 20 F7E5H MTNO04 AAA 2.81%
47D 102000944.1B 20 F7a5H MTN004 AAA 2.81%
47D 102000945.1B 20 h7a3H MTNO05 AAA 2.81%
47D 102000945.1B 20 Hh 73k MTNOO5 AAA 2.81%
88D 102101053.1B 21 FLFAE MTNOO3 AAA 2.91%
163D 101800928.1B 18 3ERgH MTNOO3 AAA 2.76%
163D 101800928.1B 18 #ERgH~ MTNOO3 AAA 2.76%
173D 102001727.1B 20 s ERIE MTN0O2 AA 3.40%
188D+365D 102101913.1B 21 KBS MTNOO1 AAA 2.95%
197D 102101953.1B 21 EiEEIF MTNOO1BC AAA 2.97%
223D+NY 102001677.1B 20 F3Z—fii, MTNOO1 AAA 3.40%
223D+NY 102001952.1B 20 Brat MTNOO3 AAA 3.17%
230D 101801234.1B 18 #rE%zEiZ MTNOO4 AAA 2.82%
230D 102002042.1B 20 ZHE MTNO18 AAA 2.90%
230D 102002042.1B 20 EZHE MTNO18 AAA 2.90%
232D+NY 102102196.1B 21 Fa]Fg MTNOO4A AAA 3.06%
252D 101801342.1B 18 E$ MTN005 AAA 2.83%
303D 102100027.1B 21 SHER MTNOO1 AA+ 3.15%
303D 102100027.1B 21 SiREE MTNOO1 AA+ 3.15%
303D 102100027.1B 21 SHER MTNOO1 AA+ 3.15%
312D 102380103.1B 23 £171&% MTNOO1 AA 3.50%
331D 102100266.1B 21 J1I/=i&E MTNOO1 AAA 2.86%
348D 101900223.I1B 19 )1|4E4% MTNOO2 AAA 2.91%
351D 101900241.1B 19 2dh#2% MTNO0O1 AA+ 3%
360D 101900292.1B 19 EBl& MTNOOT1 AAA 2.955%
360D 101900292.1B 19 B8l MTNOO1 AAA 2.955%
1.11Y 102100769.1B 21 HEtEEE MTNOO1 AAA 4.30%
1.28Y+NY 102281371.1B 22 &%z MTNO10 AAA 3.90%
1.29Y 102101204.1B 21 ;T5°R} MTNO03 AA+ 3.30%
1.37Y 102101383.1B 21 ¥k MTNOO1 AAA 3.12%
1.37Y 102101383.I1B 21 #=ch Kk MTNOO1 AAA 3.12%
1.37Y 102101383.1B 21 ¥F=rh kK MTNOO1 AAA 3.12%
1.37Y 102101383.I1B 21 #=ch Kk MTNOO1 AAA 3.12%
1.37Y 102101383.1B 21 #FE=rh kK MTNOO1 AAA 3.12%
1.37Y 102101383.I1B 21 #=ch Kk MTNOO1 AAA 3.12%
1.46Y 102101735.1B 21 SRR MTNO002 AAA 2.88%
1.52Y 101901281.I1B 19 ###23°F MTNOO2 AAA 3.02%
1.52Y 101901281.1B 19 ##2°F MTNOO2 AAA 3.02%
1.75Y 101901680.1B 19 E£FF MTNOO1 AA+/AAA 3.55%
1.76Y 102103280.1B 21 B MTNOO1 AA+ 4.36%
1.98Y 102280443.1B 22 Z=EgtHE MTNOO1 AA+ 3.83%
2.01Y 102280549.1B 22 FE#EIR MTNOO2 AA+ 3.32%
2.29Y+2Y 102281411.1B 22 FEEE MTNOO1 AA+ 3.83%
2.35Y+3Y 102200182.1B 22 g it™= MTNOO5 AAA 3.70%
2.43Y+NY 102281813.I1B 22 KERE MTNOO7 AAA 3.42%
2.6Y 102282297.1B 22 241 MTNOOT AA 4.23%
2.63Y 102282416.1B 2 1eBEREE MTNOO1 AAA 3.10%
2.64Y 102282464.1B 22 35 MTNOO2 AAA 3.23%
2.96Y 102380303.1B 23 JL;TE#E MTNOO1 AAA 3.59%
3.7Y 102103065.1B 21 AHEEE MTNOO3 AAA 3.50%
4.37Y 102281662.1B 22 B8R MTNO0O5 AAA 3.21%
SHBI R
_
2028008 20 RARIT/IMYIE 01 2.30%
27D 2020017 20 RTINS 01 AAA 2.65%
27D 2020017 20 HERIT/INVSE 01 AAA 2.65%
30D 127420.SH PR @)= AA/AAA 2.85%
35D 143585.SH 18 5F:I% 01 AAA 2.73%
35D 143585.SH 18 33K 01 AAA 2.73%
36D 188015.SH EFE1% 03 AAA 2.63%
43D 143616.SH 18 #figE 01 AAA 2.66%
44D+5Y 1828002 18 #AVSRIT—4% 01 AAA 2.75%
44D+5Y 1828002 18 RUARIT"ZR 01 AAA 2.75%
44D+5Y 1828002 18 RAVSRIT—4% 01 AAA 2.75%
44D+5Y 1828002 18 RUAERIT"ZR 01 AAA 2.75%
44D+5Y 1828002 18 #AVSRIT—4% 01 AAA 2.75%
44D+5Y 1828002 18 RUAERIT"ZR 01 AAA 2.75%
44D+5Y 1828002 18 RAVSRIT—4% 01 AAA 2.75%
44D 163495.SH 20 —5 01 AAA 2.70%
44D 163495.SH 20 —5 01 AAA 2.70%

44D 163495.SH 20 —5 01 AAA 2.70%



45D+2Y
46D(1k 5)
74D(fk 2)
80D
80D
93D
96D ({4 1)
96D ({4 1)
125D+364D
125D+364D
135D
150D
164D +3Y
189D+1Y
211D+5Y
216D+2Y
216D+2Y
227D
227D
251D+5Y({k 1)
251D+5Y({k 1)
288D+1Y
288D+1Y
288D
303D
318D
321D+2Y
321D+2Y
321D+2Y
1.05Y
1.05Y
1.05Y
1.09Y+1Y
1.18Y
1.18Y
1.24Y+2Y
1.24Y+2Y
1.24Y+2Y
1.32Y
1.33Y+2Y({k 1)
1.33Y+NY
1.35Y(fk 2)
1.44Y
1.44Y
1.44Y
1.45Y
1.45Y
1.54Y
1.66Y({k 1)
1.67Y
1.74Y+2Y
1.85Y
1.92Y
1.95Y({% 1)
1.95Y({k 1)
1.95Y({% 1)
1.99Y(f%k 1)
2.01Y(tk 1)
2.01Y
2.16Y+NY
2.32Y+NY
2.32Y+NY
2.32Y+NY
2.39Y+5Y({k 2)
2.39Y+5Y({k 2)
2.42Y+5Y
2.42Y+5Y
2.53Y+2Y
2.62Y(1k 1)
2.64Y+2Y
2.66Y
2.93Y

1880106
149107.5Z
152489.SH
163584.SH
163584.SH
163654.SH
149147.5Z2
149147.5Z
188241.SH
188241.SH
149176.5Z
111094.5Z
188622.SH
137834.SH

1828011
163746.SH
163746.SH
149682.5Z2
149682.5Z2

1828015

1828015
196021.SH
196021.SH

1680494

2122001

2128003
175704.SH
175704.SH
175704.SH

2126002

2126002

2126002
188853.SH

2122024
185788.SH
188173.SH
188173.SH
188173.SH
151781.SH
188379.SH

1928016
127518.SH
149608.5Z
127595.SH
196903.SH
148042.5Z
148042.5Z

2120086

2128035
188987.SH
185068.SH
185221.SH
114903.SH
149809.5Z

2228012

2228012
163226.SH

2020008

2220019

2028017

2028023

2028023

2028023

2028025

2028025

2028024

2028024
182627.SH
137985.SH
138518.SH

2220075
114684.SH

18 I AkEREafR 01
20STOO1
G20 ¢ 3
20 HHE 09
20 HE 09
20 EEx G1
20 Azh 02
20 &5 02
21 j&# 02
21 FE#r 02
20 7538 01
20SZMC04
21 5 01
22 #1526
18 HRERIT 4K 02
20 T#(= 01
20 A5 01
21 #itH 03
21 #ifE 03
18 1BRFRIT 4 01
18 1BRRIT 4K 01
21 #3301
21 8% 01
16 BMZRIEfR 02
21 CESER 01
21 BIRIRITIVRIR
21 %8 G1
21 552 G1
21 %8 G1
21 C=ER1T7 01
21 C=ER1T7 01
21 C=ER1T7 01
22 =# 01
21 KEAHEER 01
22 #4509
21 #3% 01
21 123 01
21 #3501
19 A& 01
21 ki@ 09
19 BRI TREMR
PR U5 {5
21748 03
PR X&fx
21 1% 04
22 ZKIF 05
22 IR 05
21 HERITVRMR 01
21 #5117 02
21 54% 03
21 B G1
22 Hhift, 01
23 &7 01
22 FAIE 03
22 FERITEEEREIR 01
22 FERITEEEEE 01
20 jFgE 01
20 JLHR1T/MVRMR 02
22 FRERIT 01
20 RAVER1ToKER(R 01
20 B IRITKER R 01
20 18RI Tk SRR 01
20 B RITKER R 01
20 BARIRIT R 01
20 JHRIRIT R 01
20 PERIT R
20 PERITHR
22 A% 01
22 i3t G1
22 B3N 02
22 =IFSRITEREIR 01
23 =#h 01

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

2.67%
4.95%
2.75%
2.58%
2.58%
2.75%
5.00%
5.00%
2.79%
2.79%
2.75%
2.70%
3.57%
6.79%
2.845%
2.87%
2.87%
3.00%
3.00%
2.88%
2.88%
3.78%
3.78%
2.95%
2.88%
2.70%
2.92%
2.92%
2.92%
2.98%
2.98%
2.98%
5.48%
3.04%
7.96%
3.00%
3.00%
3.00%
3.33%
3.03%
3.16%
3.11%
3.30%
5.23%
3.52%
2.92%
2.92%
2.88%
2.85%
2.92%
4.05%
3.00%
4.65%
2.97%
2.85%
2.85%
2.98%
2.91%
2.92%
3.31%
3.40%
3.40%
3.41%
3.25%
3.25%
3.27%
3.27%
3.80%
4.05%
3.34%
3.13%
5.00%



3.24Y+NY
3.38Y
3.41Y+5Y({K 1)
3.41Y+5Y({k 1)
3.44Y+5Y({K 2)
3.44Y+5Y(1k 2)
3.44Y+5Y({K 2)
3.44Y+5Y(1k 2)
3.45Y+2Y({k 1)
3.54Y+5Y({k 2)
3.54Y+5Y({k 2)
3.62Y+5Y({k 2)
3.62Y+5Y({k 2)
3.73Y+NY
3.73Y+NY
3.73Y+NY
3.75Y+5Y({k 1)
3.76Y+5Y
3.85Y+NY
4.62Y+5Y
4.66Y+5Y
4.66Y+5Y
4.66Y+5Y
4.66Y+5Y

2128021
152243.SH
2128025
2128025
2128028
2128028
2128028
2128028
2180339
2128030
2128030
2128032
2128032
2128047
2128047
2128047
2128049
2128051
2228001
92280108
92280134
92280134
92280134
92280134

21 TrgtRITkEER 01
19 &R
21 FIRIRIT "R 01
21 FiRIRIT—ZR 01
21 mpfEERTT—ZR 01
21 HRfERIT—4% 01
21 mpfEERTT—ZR 01
21 HRfEIRIT—4% 01
21 $eI4RiR 02
21 RIBIRITR
21 RIBRIT "R
21 R1T”4% 01
21 XRIT—4R 01
21 BRI TR SRR
21 IBERITKERIR
21 BRI TR SRR
21 FIRIRIT "R 05
21 TRRIT—4 02
22 HRfESRITKELR 01
22 T TREAR 02A
22 TITTREALR 04A
22 TITZREAS R 04A
22 THATZREARSR 04A
22 TATTREAL R 04A

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

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

3.56%
5.15%
3.44%
3.44%
3.45%
3.45%
3.45%
3.45%
4.38%
3.47%
3.47%
3.52%
3.52%
3.71%
3.71%
3.71%
3.50%
3.50%
3.67%
3.57%
3.56%
3.56%
3.56%
3.56%



