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B— (5830H8) , RITFRE 100 {2 7 REFEEWEIE, B 100 ZEEWRE, SARSTRNEEE.

EfFAE, 7D 219959 p3Z 1.20; 14D 229910 pk3Z 1.20; 28D 219963 p3Z 1.23; 49D 229915 pk3AZ 1.45; 53D 210010 A3z 1.50; 330D
220009 p%3Z 1.91; 355D 210008 p%3Z 1.955-1.956; 1.86Y 210004 p%3Z 2.185; 1.8Y 220005 A3z 2.19; 2.74Y 220004 B3z 2.30 0 2.305; 2.86Y
200005 pEAZ 2.37; 2.99Y 220011 pEaZ 2.3025; 3.78Y 210002 B3z 2.435; 4.64Y 220002 p3Z 2.505; 4.88Y 220007 pg3Z 2.4975; 5.95Y 210007 B
2% 2.65-2.665; 6.38Y 210013 &3 2.6975 1 2.70;  6.82Y 220006 F#3Z 2.72-2.8025; 8.99Y 210009 F#3Z 2.8075-2.8175; 9.47Y 210017 43X 2.785
#02.795; 9.72Y 220003 B3z 2.7575-2.765; 9.96Y 220010 %3 2.715-2.7275; 24.23Y 160019 %3 3.29 #13.295; 28.87Y 210005 A3z 3.305-
3.31; 29.39Y 210014 B3z 3.28-3.293; 29.88Y 220008 A3z 3.2325-3.2375,

[ I T I T AT T T

FERE(R (%) 1.8200 2.1650 2.4700 2.6325 2.7400 3.2700
SHE(RR(%) 1.8200 2.1850 2.5025 2.6600 2.7675 3.2925
TN (%) 0.0000 0.0200 0.0325 0.0275 0.0275 0.0225

L

EREAE, 60D 210211 B3z 1.55; 72D 200312 B3z 1.52 #11.55; 106D 210306 p%3Z 1.50-1.54; 260D 220301 B3 1.90-1.92; 260D
220401 p&3Z 1.90-1.915; 312D 200303 532 1.95 1 1.955; 344D 220304 B3z 1.94-1.95; 358D 220206 A3 1.94; 1.19Y 200207 p3Z 2.15;
1.21Y 180211 B3 2.15; 1.73Y 092218001 p&AZ 2.35 1 2.3525; 1.76Y 210213 B3Z 2.49; 1.76Y 210402 {3z 2.34; 1.77Y 220302 %3 2.33 1
2.34; 2.05Y 210207 p%3Z 2.365-2.37; 2.44Y 210313 pi3Z 2.46 1 2.461; 2.62Y 200203 %3z 2.47-2.475; 2.78Y 220403 p}3Z 2.505 #01 2.5075; 2.8Y
220202 B3z 2.455-2.46; 3.12Y 200212 p&3Z 2.56; 3.76Y 210203 p}3Z 2.65-2.6575; 4.24Y 160213 piAZ 2.76 1 2.7625; 4.28Y 210208 B3z 2.69-
2.695; 4.2Y 210408 B3z 2.74-2.755; 4.66Y 220305 pi3Z 2.7725 1 2.775; 4.74Y 220203 p{3Z 2.66-2.68; 4.74Y 220402 B3z 2.7775 #11
2.78; 6.1Y 180210 F3Z 2.915 #12.9175; 6.61Y 190205 p3Z 2.965 F12.9675; 6.98Y 190210 B3 2.975-2.995; 7.31Y 190215 B3 2.99 %0 3.00;
7.78Y 200205 p%3Z 3.0425-3.05; 8.39Y 200215 pkaZ 3.0725 #13.075;  8.75Y 210205 B3Z 3.0725-3.08; 9.02Y 210210 pkaZ 3.0725-3.08; 9.13Y
210310 p&3Z 3.08; 9.29Y 210215 pkaZ 3.0725-3.08; 9.63Y 220205 B3 3.045-3.0525; 9.78Y 220310 %A 3.08; 9.9Y 220210 pkag 2.9425-2.953,

FEBIEEERER (%) 1.3000 2.3300 2.6800 2.7600 3.0625
SHIEEERLR(%) 1.3000 2.3400 2.7000 2.7850 3.0800
E5f1(%) 0.0000 0.0100 0.0200 0.0250 0.0175
FEREFR(%) 1.8900 2.4800 2.6500 2.9100 3.0350
SHEFR(%) 1.8900 2.4900 2.6850 2.9000 3.0550
TE5f1(%) 0.0000 0.0100 0.0350 -0.0100 0.0200

B semss

SHEMIGBENRERK , RRTEETEZIR AAA AA+IGRE=M. Sin/AmE, 14D 012105403.1B 21 FmEH SCP003 AAA FZTE 1.83%
B, ESHLAMRIE, 38D 072210001.1B 22 1BFiEs CP00T AAA paX7E 1.80 I8, YUAITAES; #Kin/5HE, 109D 012281100.1B 22 KRR
SCP007 AAA FAXTE 2.01%0E, XUOIH4R1T, 171D 012281713.1B 22 /1% SCP004 AAA BAZTE 2.06%0E, {RITHLAIRE,; Kik/AmE,
207D 042100686.1B 21 SMEiE CP006 AAA BAXE 2.27%ME, RITHEAES, 312D 042280205.1B 22 BB CP002 AAA FIASTE 2.26 %15 ;
=, SHERE 17,

I I S T VI VR T T
AAA 1.75 1.97 2.1 2.28 2.34

KT

AA+ 2.05 2.2 2.4 2.48 2.55
EIFUT AR =R
AA 24 2.65 2.8 3.1 35
AA- 3.0 3.45 4.0 415 4.45
AAA 18 5 1.97 0 211 0 2.28 0 2.34 0
T —— AA+ 2.05 0 2.25 5 2.4 0 246 2 2.55 0
(BP) AA 2.4 0 2.65 0 2.8 0 3.1 0 35 0

AA- 3.0 0 3.45 0 4.0 0 4.15 0 4.45 0

G



SRPEMRIBE—M, TEEPE AAA TR, KBIRIIEME. 1Y-3Y RinHE, 21 B MTNOOS(AIHFEHEH) (AAA, 1.08Y) METE
2.31%; 21 #E8Ag MTNOO3 (AAA, 2.3Y) BRATTE 2.67%4THL; 21 TREH MTNO02 (AAA, 2.44Y) BRZTE 2.68%; 20 75358 MTNOO3 (AAA,
2.97Y) MAAE 2.81%. 3 B 5 FHARR, 21 AR MTNOOS (AAA, 4.18Y) 1E 3.54%MK38; 21 44 MTNOO6B (AAA, 4.53Y) 7E 3.28%Mk3Z. 5 FFLA
FHARR, 22 53R MTNOOT (AAA, 6.99Y) TERHEMEER 3.4775%MREE. BAME, ©H+TRKE@EKRE 17,

I T I R " T T

AAA+ 2.29 2.71 3.23 3.47 None
AAA 2.37 2.91 3.33 3.6 None
CaPO Vg £
AA+ 2.5 3.18 3.6 None None
AA 2.73 3.52 3.88 None None
AAA+ 2.28 1 2.7 1 3.22 1 3.46 1 None None
SHERIES TG AAA 2.36 1 2.89 2 3.32 1 3.58 2 None None
(BP) AA+ 251 -1 318 0 35 | 1  None None None None
AA 2.74 -1 3.53 -1 3.87 1 None < None | None None

B cus

SHEWFERRERNER, 17, B2, 58, RRISFAZENESS. JRMSmE, 21 8k 13 AAA fiEXE 3.08%, 25WANEE55/.
18 K28 03 AAA B3XTE 3.23%. WIRT5E, 21 B8k 01 AAA BAXTE 2.66 %, 20 2F32 01 AAA FRRZTE 2.88%., Kim/AmHE, 19 il 03 AAA AL
£ 3.44%.

L
Kif TMT SBGEER, EBRICE 5-7bps, HEHAPEET TENCNT 29s =4 8bps,, [WEEE BABA 31s INEL] 6bp, ZXEIREIAIFNG, SRMRARER

BT, TRAK. BRIRREIRER, RS KIBEMinHRG, FEERE PDSOAM 24 pE3FE 6.14%, St JIHITE 23 BAFE 5.47%, EXmE
CQNANA 25 p3ZfE 5.15%, M hRiRBERIRE, EERE COGARD, fE#ZE CIFHG K Eik 0.5 -1pts,

SHEfRMKER
ko
7D 219959 1.2
14D 229910 1.2
28D 219963 1.23
49D 229915 1.45
53D 210010 1.5
75D({X 2) 200011 1.5475
75D({X 2) 200011 1.55
330D 220009 1.91
355D(fk 2) 210008 1.955
355D (% 2) 210008 1.9555
355D ({4 2) 210008 1.956
1.86Y 210004 2.185
1.87Y 190004 2.15
1.8Y 220005 2.19
2.74Y 220004 2.3
2.74Y 220004 2.305
2.86Y 200005 2.37
2.99Y 220011 2.3025
3.78Y 210002 2.435
4.43Y 160023 2.515
4.64Y 220002 2.505
4.88Y 220007 2.4975
5.01Y 200008 2.57
5.05Y 2000002 2.57
5.95Y 210007 2.65
5.95Y 210007 2.66
5.95Y 210007 2.665
6.38Y 210013 2.6975
6.38Y 210013 2.7
6.82Y 220006 2.72
6.82Y 220006 2.725
6.82Y 220006 2.7275
6.82Y 220006 2.73
7.98Y 200006 2.8
7.98Y 200006 2.8025
8.99Y 210009 2.8075
8.99Y 210009 2.81
8.99Y 210009 2.8125
8.99Y 210009 2.815
8.99Y 210009 2.8175
9.47Y 210017 2.785
9.47Y 210017 2.795
9.72Y 220003 2.7575
9.72Y 220003 2.76
9.72Y 220003 2.762
9.72Y 220003 2.7625
9.72Y 220003 2.765



9.96Y
9.96Y
9.96Y
9.96Y
9.96Y
9.96Y
23.9Y
24.23Y
24.23Y
27.15Y
28.87Y
28.87Y
28.87Y
29.39Y
29.39Y
29.39Y
29.39Y
29.39Y
29.39Y
29.39Y
29.88Y
29.88Y

S HEERMEMIE

FUHARE) &3

60D

72D

72D

106D
106D
106D

159D (% 2)

260D
260D
260D
260D
260D
260D
282D
282D
312D
312D
344D
344D
344D
358D
1.16Y
1.16Y
1.19Y
1.21Y
1.61Y
1.73Y
1.73Y
1.76Y
1.76Y
1.77Y
1.77Y
1.7Y

2.05Y
2.05Y
2.05Y
2.09Y
2.44Y
2.44Y
2.62Y
2.62Y
2.62Y
2.62Y
2.78Y
2.78Y
2.7Y

2.8Y

2.8Y

220010
220010
220010
220010
220010
220010
160008
160019
160019
190010
210005
210005
210005
210014
210014
210014
210014
210014
210014
210014
220008
220008

210211
200312
200312
210306
210306
210306
210216
220301
220301
220301
220401
220401
220401
210312
210312
200303
200303
220304
220304
220304
220206
092118003
092118003
200207
180211
210202
092218001
092218001
210213
210402
220302
220302
190305
210207
210207
210207
190208
210313
210313
180401
200203
200203
200203
220403
220403
150305
220202
220202

2.715
2.72
2.7225
2.723
2.725
2.7275
3.3125
3.29
3.295
3.31
3.305
3.3075
3.31
3.28
3.2825
3.285
3.2875
3.29
3.2915
3.293
3.2325
3.2375

WraseE
1.55
1.52
1.55
1.5
1.51
1.54
1.74
1.9
1.91
1.92
1.9
1.91
1.915
1.91
1.92
1.95
1.955
1.94
1.945
1.95
1.94
2.14
2.15
2.15
2.15
2.285
2.35
2.3525
2.49
2.34
2.33
2.34
2.37
2.365
2.3675
2.37
2.39
2.46
2.461
2.495
2.47
2473
2475
2.505
2.5075
2.5
2.455
2.4575



2.8Y
2.9Y
3.12Y
3.73Y
3.76Y
3.76Y
3.76Y
3.76Y
3.85Y
4.14Y
4.24Y
4.24Y
4.28Y
4.28Y
4.28Y
4.28Y
4.2Y
4.2Y
4.2Y
4.66Y
4.66Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
4.74Y
6.1Y
6.1Y
6.61Y
6.61Y
6.98Y
6.98Y
6.98Y
6.98Y
6.98Y
6.98Y
7.31Y
7.31Y
7.78Y
7.78Y
7.78Y
8.39Y
8.39Y
8.75Y
8.75Y
8.75Y
8.75Y
9.02Y
9.02Y
9.02Y
9.02Y
9.02Y
9.02Y
9.13Y
9.29Y
9.29Y
9.29Y
9.29Y
9.29Y
9.29Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.78Y
9.9Y
9.9Y

220202
200405
200212
160303
210203
210203
210203
210203
160210
190408
160213
160213
210208
210208
210208
210208
210408
210408
210408
220305
220305
220203
220203
220203
220203
220203
220203
220203
220402
220402
180210
180210
190205
190205
190210
190210
190210
190210
190210
190210
190215
190215
200205
200205
200205
200215
200215
210205
210205
210205
210205
210210
210210
210210
210210
210210
210210
210310
210215
210215
210215
210215
210215
210215
220205
220205
220205
220205
220205
220310
220210
220210

2.46
2.525
2.56
2.7
2.65
2.6525
2.655
2.6575
2.715
2.755
2.76
2.7625
2.69
2.6915
2.6925
2.695
2.74
2.75
2.755
2.7725
2.775
2.66
2.67
2.6725
2.675
2.6775
2.678
2.68
2.7775
2.78
2.915
29175
2.965
2.9675
2.975
29775
2.98
2.9825
2.985
2.995
2.99

3.0425
3.045
3.05
3.0725
3.075
3.0725
3.075
3.0775
3.08
3.0725
3.075
3.077
3.0775
3.079
3.08
3.08
3.0725
3.075
3.0775
3.078
3.079
3.08
3.045
3.0475
3.05
3.051
3.0525
3.08
2.9425
2.943



9.9Y 220210 2.945

9.9Y 220210 2.946
9.9Y 220210 2.947
9.9Y 220210 2.9475
9.9Y 220210 2.948
9.9Y 220210 2.9485
9.9Y 220210 2.949
9.9Y 220210 2.95
9.9Y 220210 2.9505
9.9Y 220210 2.951
9.9Y 220210 2.952
9.9Y 220210 2.9525
9.9Y 220210 2.953
S BERIRR
EBRE (R _
012105403.1B 21 EHE SCP003 1.83%
14D 012105400.1B 21 /ZiEE#E SCP0O0T AAA 1.99%
14D 012280982.1B 22 KT Rl SCPOO1 AA+ 1.85%
27D 012103614.1B 21 7k SCP004 AAA 1.86%
27D 012103614.1B 21 % SCP004 AAA 1.86%
28D 012103932.1B 21 Faeg SCPO13 AAA 1.62%
35D 012281269.1B 22 ¥ mataiE SCP005 AAA 2.02%
38D 072210001.1B 22 1BmgiES CPO01 AAA 1.80%
53D 012280644.1B 22 Erg SCP004 AA+ 2.05%
53D 012200150.1B 22 JE=7kss SCP002 AA 2.17%
92D 042100374.1B 21 E=mAEZE CPO01 AA/A-1 3.04%
96D (fk 2) 012105295.1B 21 &= SCP003 AAA 2.08%
97D({x 1) 012105311.1B 21 EipgE SCP013 AAA 2.01%
109D 012281100.1B 22 TRfn, SCPOO7 AAA 2.01%
120D 012281285.1B 22 Hhizig A SCPO03 AAA 2.02%
137D 012280246.1B 22 7k SCP002 AAA 2.06%
137D 012280564.1B 22 FEfnf& SCPO03 AAA 2.05%
148D 012280464.1B 22 [ MM3eEk SCP002 AAA 2.05%
168D 012281713.1B 22 JI#% SCP004 AAA 2.06%
171D 012281112.1B 22 EifgE SCP002 AAA 2.13%
175D 012200131.1B 22 HBIGEH SCPO01 AAA 2.55%
175D 012200131.1B 22 B8 SCPO01 AAA 2.55%
179D 012280770.1B 22 £H5EEH SCP001 AAA 2.08%
207D 042100686.1B 21 &= =1E CP006 AAA 2.27%
207D 042100686.1B 21 E=MEIE CP006 AAA 2.27%
229D 012281503.1B 22 faEf=h% SCPO03 AA+ 2.50%
235D 012281615.1B 22 fRE SCP0O06 AA+ 2.50%
312D 042280205.1B 22 BB CP002 AAA 2.26%
317D 042280179.1B 22 FaEficiiz CPOO1 AA+ 2.43%
< BRER
HRH BB (RITHD) _
56D +2Y 101900991.I1B 19 #E=1E MTNOO3 2.00%
56D+NY({X 1) 101900982.1B 19 ;AJ$¥&E MTNOO5 AAA 2.39%
83D(fkx 1) 101755020.1B 17 H&$= MTNOO1 AAA 2.18%
83D(fk 1) 101755020.1B 17 &= MTNOO1 AAA 2.18%
120D+NY 101901317.1B 19 JAENEE MTNOO6 AAA 2.40%
120D 101901322.1B 19 1&@1E7Kks5 MTNOO1 AA+ 2.15%
161D 101901528.I1B 19 FEE/E MTNOO4 AAA 2.14%
195D (A 1) 101901676.1B 19 $hLL5™= MTNOO1 AA+ 2.24%
218D +NY(fk 3) 102002362.1B 20 k& MTNOO6 AAA 2.28%
218D+NY(fk 3) 102002362.1B 20 HEkAE MTNOO6 AAA 2.28%
254D 101800108.I1B 18 Ef%EZE MTNOOT AA+ 2.60%
254D 101800108.I1B 18 LxEZ MTNOO1 AA+ 2.60%
290D 101800219.1B 18 F=ialFg MTNO002 AAA 2.30%
293D+2Y 102100483.1B 21 fEEF MTNO002 AAA 2.41%
321D(fk 1) 102100701.1B 21 F58& MTNOO1 AAA 2.42%
321D(fk 1) 102100701.1B 21 FhiF&E MTNOO1 AAA 2.42%
321D(fk 1) 102100701.1B 21 F58& MTNOO1 AAA 2.42%
327D+NY(fk 2) 102000762.1B 20 &8 MTNOOT AAA 2.60%
327D+NY(fk 2) 102000775.1B 20 &30 MTNOO3A AAA 2.53%
357D +2Y 102001031.IB 20 S5 MTNOO1 AAA 2.47%
363D+NY(fk 1) 102101001.1B 21 EEE MTN004 AAA 2.56%
1.04Y+3Y 101782001.I1B 17 ;al$MEE MTNOO7 AAA 2.60%
1.14Y 101800769.1B 8 M EZE MTNOO1 AA+ 2.49%
1.44Y +NY 102002110.I1B 20 E5ER MTN002 AAA 2.67%



1.75Y
1.75Y
1.8Y+NY
1.91Y
2.03Y({k 2)
2.28Y+NY
2.52Y
2.63Y
2.63Y
2.66Y+2Y
2.97Y
4.88Y

< E u:)lkf*ﬁliﬁ

FIRKE =35t

92D
92D
92D

106D+1.99Y

109D
149D
181D
181D
192D+3Y
198D
242D
297D +2Y
300D
307D
324D
325D+2Y
353D
353D
1.06Y
1.1Y
1.2Y
1.4Y+5Y
1.4Y+5Y
1.44Y
1.82Y
1.88Y
1.92Y+2Y
1.92Y
2.12Y
2.15Y
2.15Y
2.18Y+2Y
2.26Y+2Y
2.42Y+3Y
2.65Y+2Y
3.19Y+5Y
3.19Y+5Y
3.19Y+5Y
3.29Y+5Y
3.29Y+5Y
3.29Y+5Y
4.14Y
4.16Y+NY
4.2Y+5Y
4.28Y
4.52Y+NY
6.28Y
7.49Y
14.48Y

101459002.1B
101459002.1B
102280553.1B
102100816.1B
102101045.1B
102101832.1B
101901649.1B
102280101.1B
102280101.I1B
102280199.1B
102281102.1B
102280784.1B

163889.SH
172701.1B
172701.1B
172701.1B
114566.5Z
155692.SH
175292.SH
175482.SH
175482.SH
167702.SH
1580295.1B
127383.SH
166406.SH
163336.SH
163373.SH
188015.SH
163435.SH
150402.SH
194534.SH
163641.SH
149168.5Z
2028028.1B
1828012.1B
1828012.1B
149285.5Z
155266.SH
175997.SH
188082.SH
188091.SH
127532.SH
188418.SH
196705.SH
196714.SH
197000.SH
149689.5Z
196298.SH
2020043.1B
2020043.1B
2020043.1B
2028033.1B
2028033.1B
2028033.1B
149558.5Z
188455.SH
2128025.1B
149627.5Z
2128047.1B
143798.SH
163011.SH
1680471.1B

14 E[O# MTNOOT
14 EO# MTNOO1
22 %% MTNOO7
21 ;T57K MTN002
21 #8& MTNOO1
21 &% MTNOO1
19 [RIEL MTNOO7
22 ;A§MEE MTNOO1
22 ;alEREE MTNOO1
22 MEEFF MTNOO1
22 FrigiE MTNOO3
22 £ MTNOO3

RHAEE (R1TH1HE)

21 43= 54
173C£ 01
17C£ 01
17 £ 01
19 BF 01
19 fiiz 07
20 1BIE G6
20 £ G3
20 $Rif] G3
20 5 02
15 gl
PR &k
20 FEfk 01
20 ££B8 01
20 %5t G1
EFE1% 03
20 % G1
18 etk 01
22314 D1
20 G G1
20 iF#% 04

20 LEER1T/IVAfR 01

18 FEHRIT "% 02
18 Fp{EHRIT 4R 02
20 ;5% 06
19 £ 01
21 753Z 01
21 BiM 01
21 #7101
PR £13%1%

21 34k 03

2175/ 02
21 3 01
21 &% 02
21 EfxR P1
22 hEg 01
20 FHMERIT R
20 FNERIT =R
20 FHMERIT R
20 FIRRIT R
20 BIRIRIT R
20 BIRRIT R
21 Ef5 06
21 HRIE Y1
21 BRRIT R 01
21 B 13
21 BE R Tk ERMR
18 #55€ 03
19 /@& 03
16 $KiE 12

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

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

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

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

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

AAA/AA+

AAA/AA+

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

2.90%
2.90%
3.55%
3.08%
2.70%
3.40%
3.01%
3.20%
3.20%
3.30%
3.63%
3.22%

1.88%
1.95%
1.95%
1.95%
2.45%
2.04%
1.99%
2.02%
2.02%
4.75%
2.55%
2.40%
2.66%
2.40%
3.65%
2.27%
2.27%
2.71%
2.48%
2.45%
2.28%
2.37%
2.47%
2.47%
2.43%
2.85%
2.54%
2.60%
2.64%
9.00%
2.62%
6.90%
3.20%
3.60%
2.71%
3.42%
3.11%
3.11%
3.11%
3.00%
3.00%
3.00%
3.05%
3.34%
3.25%
3.08%
3.47%
3.23%
3.44%
3.38%



