W2 BT
IR1TEMRZFHID

EHRSHRI

C NEX tsamsmae
[2023-03-16]

| L

SHRITIFRE 1090 12 7 REBFREIGER(E, BREIMWEE] 30 12, £OREEFRL 1060 (2.
E %771 2.07Y 200005 2.48-2.485, 2.93Y 230003 2.515-2.52, 4.84Y 230002 2.665-2.68, 9.68Y 220025 2.861-2.8735, 29.62Y 220024 3.25-3.266

FER ER (%) 2.1000 2.4400 2.6800 2.8000 2.8750 3.2700
SHER(%) 2.1000 2.4400 2.6800 2.8000 2.8625 3.2500
EH(%) 0.0000 0.0000 0.0000 0.0000 -0.0125 -0.0200

T

SEMESE 1.28Y 092218003 2.60-2.62,
2.92  9.62Y 220220 3.054-3.04

2.72Y 220412 2.755-2.76, 2.97Y 210203 2.715-2.735, 4.26Y 220208 2.845-2.8575, 4.99Y 230403 2.915-

FERIAFE =R (%) 2.4400 2.6925 2.8750 2.9800 3.0600
SBIEEERR(%) 2.4350 2.6925 2.8750 2.9800 3.0600
ER(%) -0.0050 0.0000 0.0000 0.0000 0.0000
FEREFFR(%) 2.3950 2.6650 2.8650 3.0100 3.0520
SHEFR(%) 2.3950 2.6500 2.8425 2.9950 3.0400
ER(%) 0.0000 -0.0150 -0.0225 -0.0150 -0.0120
B seans
SHERMRIRBE MR, RREEEPEZHR AAA AA+IERI~m. Bim/smE, 13D 012380304 23 {AF|sCiIl SCPO04 AAA BRRFE 2.55%

I8, RiTHEESE, 53D 012283698 22 EHHK] SCP009 AAA FERAZHE 2.65%IE, RITHERES, $Kin/oHE, 123D 012380301 23 FEgH
SCPO01T AAA RERTE 2.67%fUE, EEHARIT, 145D 012286001 22 BB SCP025 AAA  FARTE 2.70%UE, RITHLEES, Kin/HH,
206D(fR 1) 012380140 23 }HSIEE SCPO0T AAA FRAZHE 2.82%[E, RITHIEES, 250D 012380643 23 MEAEEIR SCPO0T AAA pRAXTE
2.86%ME, RITHEES, BWAMS, SHAERIKE E1T.

I I T TV I VI I I T
2.6 2.63 2.68 2.76 2.83

AA+ 2.7 2.78 2.9 2.97 3.13
EXFUTERER

AA 3.1 3.26 3.65 3.95 418

AA- 36 4.0 4.41 4.65 4.85
AAA 2.55 5 2.62 1 2.68 0 2.76 0 2.83 0
SHERIES TSR AA+ 2.6 10 2.78 0 2.9 0 2.96 1 3.12 1
(BP) AA 3.1 0 3.26 0 3.65 0 3.95 0 418 0
AA- 36 0 40 0 4.41 0 4.65 0 4.85 0

B ou=me

SHPEIRBE M. 1-3 FEnTE, IRFERIFHEEEE, 22 78 MTN007 (AAA, 2.69Y) f£ 3.00%pk3Z; 22 LAt MTNOO3
(AAA, 2.23Y) TE3.07%R53%; 22 FA/NZE MTNOOT (AAA, 1.81Y) 7E3.04%R%3%, 3 5 5 FHARR, AR/, 23 B MTNOOT (AAA, 4.98Y) A%
RE 3.30%; 21 53zi& MTNOOT (AAA, 3.51Y )fE 3.33%Bk38, SY RIALHR, mZE. RAms, SETFELFEERES, TREE T,

I T T R R TR
3.03 3.23 3.43

AAA+ 2.78 None
AAA 29 3.25 3.39 3.59 None
YRR ER
AA+ 3.02 3.63 3.96 None None
AA 3.31 3.96 4.29 None None
AAA+ 2.79 -1 3.04 -1 3.25 -2 3.45 -2 None | None
Sﬁﬁuﬁi‘ﬂ]iﬁﬁﬁ AAA 2.92 -2 3.26 -1 3.41 -2 3.6 -1 None None
(BP) AA+ 3.03 -1 3.65 -2 3.98 -2 None None ' None ' None
AA 3.33 -2 3.98 -2 4.29 0 None @ None @ None @ None



B cum

SHbFRRERNER, B2, FE, 17, RRISFHZENESS. JRMSmE, 1.35Y

£sEH, EEXA. 3.37Y 149575.SZ 21 EAIE 09 AAA R 3Z1E 3.10%, %%ﬁ;ﬁtij BEE&XA.

BEEXA, 22 F0E 01 AAA BRZTE 3.14%, $RIT=H, EEXAN. 18 BTHXIR
AAA B3 3.98%, B, RITEA.

L

ISR Lok 40%. {Eriime:

188418.SH 21 34\ 03 AAA FEATIE 2.91%, &
IAS M, G20 8L 3 AAA FRAITE 2.72%, HEsEH,

01 AA pi3Z7E 3.65%, $RITSEH, HFEEAN. Kim/omE, 227 & Y2

GIBE(E, low beta BFREIREERA, TMT RRRESTER. BEAMATERE

TEXO—S,

EMZRIREE, BRI

6.3%, BEZEMER 10 bps, WIGMRIRS HAIGEER, BBOIRFITE ofr HIL, #AMIREE YZHINV 23 BATE 6.18%, SiE# UMQHTH 23 patfE

7.27%, HEFERRIR,

< BIIERLASE

&\ CENCHI23 —E Tk 25pt & 41/44 (&, REEFKE 60 i,

BRR s BERE (RiTH19) _

8D
13D
13D
13D
13D
27D

33D

40D
40D
40D
40D
43D
53D
53D
53D
61D
61D
61D
63D
66D({k 1)
76D
80D({k 1)
92D
97D
97D
115D({%k 1)
115D({% 1)
122D({% 1)
122D({k 1)
123D
124D
125D
125D
125D
125D
125D
145D
145D
145D
145D
153D
155D
156D ({% 2)
156D ({k 2)
156D ({% 2)
156D ({k 2)
159D
159D
163D({% 2)
163D({k 2)
163D({% 2)
163D({k 2)
163D({% 2)
165D
168D
168D
168D

012284369.1B
012380732.1B
012380304.1B
012380304.1B
012380304.1B
012380304.1B
012380926.1B

012282585.1B

012282672.1B
012282672.1B
012283729.1B
012282672.1B
012282751.1B
012283700.1B
012283700.1B
012283698.1B
042280224.1B
012380261.1B
012282910.1B
012380428.1B
012282982.1B
042280246.1B
012284191.1B
012283289.1B
012380550.1B
012380550.1B
012283487.1B
012283487.1B
012283599.1B
012380292.1B
012380301.1B
012380346.1B
012380352.1B
012380352.1B
012380352.1B
012380352.1B
012380352.1B
012286001.1B
012286001.1B
012286001.1B
012286001.1B
042380083.1B
012380599.1B
012380595.1B
012380595.1B
012380595.1B
012380595.1B
012380645.1B
012380645.1B
012380721.1B
012284138.1B
012380721.1B
012380721.1B
012380721.1B
012284154.1B
012380555.1B
012380555.1B
012380555.1B

22 Bazfs SCPO09

23 FgE/\/S SCP003 AAA
23 fBEFISCIl SCPO04 AAA
23 fBFISLAl SCP004 AAA
23 fRFISDIk SCP004 AAA
23 fBFIsEIl SCP004 AAA
23 #£E3;T 75 SCP008 AAA
22 ST ;jPOW(ﬂﬁU% AAA
22 =#% SCP025 AAA
22 =#% SCP025 AAA
22 NS SCP005 AA+
22 =#% SCP025 AAA
22 #353%1@ SCP002 AAA
22 B8R SCPO13 AAA
22 B3R SCPO13 AAA
22 BB SCP0O09 AAA
22 EIggE CPO05 AAA
23 Z=#% SCP002 AAA
22 EZ51ER% SCPO04 AAA
23 U5k SCPO07 AAA
22 8% FH% SCPO04 AA+
22 e CPO08 AAA
22 sEipEE SCP042 AAA
22 FEgEE SCPO12 AAA
23 =— SCP002 AAA
23 =— SCP002 AAA
22 TR SCP002 AAA
22 K Ti=#} SCP002 AAA
22 [@EF SCP006 AAA
23 =§E SCPOO1 AAA
23 g SCPO01 AAA
Hes2ERIR SCPOOT AA+
23 B8R SCP003 AAA
23 BB SCP003 AAA
23 EER SCP003 AAA
23 BB SCPO03 AAA
23 EER SCP003 AAA
22 E8R) SCP025 AAA
22 EBR SCP025 AAA
22 E8R) SCP025 AAA
22 B3R SCP025 AAA
23 FFEdtaiz CPOO1 AA
23 frE#E SCPOO1 AAA
23 iEiE SCP002 AAA
23 jiiEiE SCP002 AAA
23 iEEiE SCP002 AAA
23 j{i=iE SCP002 AAA
23 Fi8iE SCP0O01 AA+
23 #iEiE SCPOO01 AA+
23 753% SCP002 AA+
22 HizfESE SCP005 AA+
23 753% SCP002 AA+
23 753% SCP002 AA+
23 753% SCP002 AA+
22 ¢ KEH SCP0O10 AAA
23 3KZRE# SCPOO1 AAA
23 5KZREE SCP0O01 AAA
23 3KZRE# SCPOO1 AAA

2.47%
2.45%
2.55%
2.55%
2.55%
2.55%
2.73%

3.10%

7.60%
7.60%
2.87%
7.60%
2.70%
2.65%
2.65%
2.65%
4.00%
7.50%
2.64%
2.84%
3.43%
4.45%
4.87%
2.60%
2.73%
2.73%
2.77%
2.77%
6.02%
7.50%
2.70%
3.18%
2.67%
2.67%
2.67%
2.67%
2.70%
2.70%
2.70%
2.70%
2.70%
4.88%
2.85%
2.82%
2.82%
2.82%
2.82%
3.20%
3.20%
4.10%
2.90%
4.10%
4.10%
4.10%
2.67%
2.81%
2.81%
2.81%



173D
173D
194D
196D
197D(#k 10)
197D({% 10)
206D({£ 1)
206D({4 1)
247D({% 2)
249D
249D
250D
261D(1K 2)
263D
267D
267D
331D({% 6)
331D({k 6)
344D
344D

FIRKE

28D
30D
30D
39D
43D
81D
81D
81D
81D
87D
104D
122D
123D
137D
150D
174D
210D
213D
213D
256D +NY
296D +NY
296D +NY
298D +2Y
306D
326D+NY
349D
360D+1Y
360D+1Y
360D+1Y
361D
361D
361D
361D
1.15Y
1.54Y
1.79Y
1.93Y
1.93Y
1.93Y
2.01Y
2.25Y
2.42Y+NY
2.43Y+2Y
2.52Y
2.52Y
2.63Y+2Y
2.69Y

012380881.1B
012380881.1B
012200209.1B
012380055.1B
042280441.1B
042280441.1B
012380140.1B
012380140.1B
042280505.1B
012380641.1B
012380649.1B
012380643.1B
012380835.1B
012380866.1B
012380974.1B
012380974.1B
042380057.1B
042380057.1B
042380102.1B
042380102.1B

&I

102100516.1B
102000631.1B
102000679.1B
102000687.1B
101800487.1B
102000888.1B
102001128.1B
102001128.1B
102001129.1B
102001129.1B
102001145.1B
102101205.1B
101800757.1B
102001376.1B
101800820.1B
101800871.1B
101801049.1B
102102030.1B
102001884.1B
102001884.1B
102002196.1B
102100001.1B
102100001.1B
102100022.1B
101900051.1B
102100252.1B
101900241.1B
102380464.1B
102380464.1B
102380464.1B
101900298.1B
101900298.1B
101900298.1B
101900298.1B
102100948.1B
102102011.1B
102103342.1B
102280279.1B
102380213.1B
102380213.1B
102000378.1B
102281255.1B
102281813.1B
102281846.1B
102282139.1B
102282139.1B
102282424.1B
102282569.1B

21 BB MTNOOS5 (AT #

23 S KIK55 SCPOOT
23 3¢A7KSS SCPOOT
22 #= Tl SCP003
23 sz SCPOO1
22 [EipgE CP027
22 7EipgzE CP027
23 =i SCPO01
23 iEEiE SCPO01
22 Ta[Fg CP002
23 FIR[EZ SCP003
23 [T#%8EJR SCPO01
23 jEimEgR SCPOO1
23 B5¥ SCP0O02
23 £IRIFIE SCPOOT
23 H{ZH% SCPOO1
23 F{5h% SCPO01
23 Haeisl CPO03
23 HaeiEll CPO03
23 E#eE S CP002
23 ZHEE S CP002

RAENREE (R1TH13)
21 $hiszE MTNOO2
20 BT MTN002
20 $E/TgE MTNO02
20 Egg/E MTNOO1

8 EZE®E MTNO002
20 Fafnig MTNOO09
20 FEREE MTNO04
20 FhEkiz MTNOO4

20 F[EZ5 MTNOOT
20 FREAZ5 MTNOO1
20 ;17537 MTNOO1

8 Z=)MiksE MTNOO1
20 £4¥k MTN004
18 Ri&E{L MTNOO1
18 €58 MTN003
18 #RiMkEE MTNOO2

21 Zaegill MTNOO2
20 SUIERE MTNOO3
20 ;IE% MTNO003

20 FEZEH MTNOO5
1 B354 MTNOO1
1 E83%4% MTNOO1
21 5%k MTNOOT
9 #5ii§ MTNOO1
21 P MTNOO1
19 2dh#2% MTNO0O1
23 B4 MTNOOT
23 243 MTNOOT
23 B4t MTNOOT
19 £F MTNOO1
19 £58 MTNOOT
19 €5 MTNOO1
19 £58 MTNOO1
21 Z75ERE MTNOO1
21 Egiid MTNOO3
21 Eafifigs MTNOOT
22 Eafiig MTNOOT

23 Zheea ) MTNOO3

23 EfeE71 MTNOO3
20 R MTNOO1

22 g5 MTNOO1 (R EIZEHE)

22 KRE&HE MTNOO7
22 3R MTNOO3
22 1R¥ERR MTNOO1
22 1R¥ER MTNOO1
22 EtfAERE MTNOO2
22 FEgEE, MTNOO7

SEESA))

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

_

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

2.79%
2.79%
5.28%
3.11%
6.95%
6.95%
2.82%
2.82%
2.84%
2.99%
3.75%
2.86%
2.84%
4.37%
2.76%
2.76%
3.12%
3.12%
2.99%
2.99%

3.70%
3%
3%

2.80%

2.75%

2.70%

2.61%

2.61%

2.66%

2.66%

2.75%

2.60%

2.83%

2.84%

2.82%

2.78%

3.31%

2.92%

2.92%

2.92%
3%
3%
3%

3.10%

2.76%

3.08%

3.02%

3.41%

3.41%

3.41%

2.90%

2.90%

2.90%

2.90%

2.97%

3.26%

3.05%

3.02%

3.46%

3.46%

3.75%

4.07%

3.42%

3.30%

3.52%

3.52%

3.46%
3%



2.99Y+NY

3.51Y
3.51Y

4.33Y

4.98Y

SHEEIVEERKEE

FIRKE
72D({% 2)
79D(fk 2)

91D+5Y

120D
133D
147D
156D ({A 2)
186D +NY({k 2)
189D
189D
222D
242D+NY({k 1)
273D
319D+NY
321D
1.01Y
1.02Y
1.02Y(fk 1)
1.02Y({% 1)
1.02Y
1.02Y
1.02Y
1.06Y
1.08Y({% 2)
1.08Y({% 2)
1.12Y+5Y({k 1)
1.19Y({% 2)
1.28Y+NY
1.35Y
1.37Y+NY
1.42Y+5Y({k 2)
1.42Y+5Y({k 2)
1.43Y+NY
1.46Y+NY({k 2)
1.47Y+NY
1.47Y+NY
1.47Y+NY
1.49Y
1.5Y+NY(fk 2)
1.52Y+NY
1.57Y
1.67Y+NY
1.68Y
1.68Y
1.84Y+NY
1.93Y+2Y
1.96Y({k 2)
1.96Y({% 2)
1.96Y({k 2)
1.99Y
1.99Y
2Y+NY
2.33Y+5Y
2.33Y+5Y
2.41Y+5Y
2.41Y+5Y
2.41Y+5Y
2.44Y+NY({k 1)
2.49Y
2.51Y+5Y
2.51Y+5Y
2.52Y+5Y({k 2)
2.52Y+5Y({k 2)

102380472.1B

102101884.1B
102101884.1B

102281532.1B

102380469.1B

&I

152489.SH
155444.SH
1828003
163731.SH
149173.5Z
2028028
175010.SH
175096.SH
175175.SH
175175.SH
127863.SH
175399.SH
175415.SH
1928001
151183.SH
2128007
175880.SH
175894.SH
2128010
2128012
2128012
2128012
2128013
2128015
2128015
1928010
133007.5Z
1928014
188418.SH
1928018
1428011
1428011
1928021
188563.SH
1928023
1928023
1928023
188712.SH
1928024
1928025
149653.5Z
1928032
138597.SH
138597.SH
2020002
185374.SH
2228015
2228015
2228015
2228019
2228020
185534.SH
2022025
2022025
2028024
2028024
2028024
2028032
1880180
2028034
2028034
2028038
2028038

23 KFEAHE MTNOO4(BERIR
SRR
21 %324 MTNOO1
21 18354 MTNOOT
22 i¥Egti& MTNOOTA(IRE
lGsy)
23 B MTNOO1

RAHREE (R1TH1E)
G20 "% 3
1937342 13

18 #EstRIT—4K 01
20 4 G3
20 FRIE 06

20 HeER1T/)\RfR 01
20 733Z G1
20 1ZE8 Y2
20 1B G5
20 1BIE G5
18 753 04
20 EE Y1
20 #isE G2

19 HRERITKER 01
19 78 01

21 H254R47 01
21 @12 01
21 {5% 01
21 FERIRIT/IMMR
21 JERIRT 01
21 #HKRIT 01
21 JERIRT 01
21 BRI T/ MR
21 RAARITINVRIR
21 RAVERIT/ MR
19 FLRITTR
21 XF1 01
19 HEERITRER
21 34k 03
19 TRgfRITRESR
14 #4774 01
14 #4774 01

19 RAVERTRER 01
21 B&1F Y2

19 RAVERT7KE R 02

19 ZVERITKEE R 02

19 RAVERT7KE R 02
21 &= C3

19 BIERITREMR
19 ABIRITRESR
2112403
19 EIRITRER
22 125 G6
22 175 G6
20 HNERIToRER R
22 BAE 01
22 #HRIRT 03
22 jEARRT 03
22 #HRIRT 03
22 }4IV4R1T 01
22 3V§R1T 02
22 fist Y1
20 IBHEAETR

20 BRFEE"Y

20 EIRITH

20 REIRIT R

20 FEIRIT R

20 RAVERTTsKER R 02

18 BT XK 01
20 AT 03
20 @RIRIT R 03
20 FERIT”4 01
20 FERIT4 01

AAA

AAA
AAA

AAA

AAA

AAA

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

3.54%

3.33%
3.33%

3.55%

3.30%

2.72%
4.50%
2.85%
2.63%
2.61%
2.60%
2.72%
2.80%
2.64%
2.64%
2.75%
3.30%
2.84%
3.00%
3.41%
2.76%
2.93%
2.93%
2.76%
2.77%
2.77%
2.77%
2.76%
2.77%
2.77%
3.01%
4.95%
3.10%
2.91%
3.09%
3.00%
3.00%
3.12%
3.31%
3.12%
3.12%
3.12%
3.16%
5.68%
3.13%
4.62%
3.16%
2.93%
2.93%
3.31%
3.14%
2.88%
2.88%
2.88%
2.87%
2.87%
3.65%
3.69%
3.69%
3.27%
3.27%
3.27%
3.34%
3.65%
3.30%
3.30%
3.215%
3.215%



2.54Y+5Y({k 2)
2.54Y+5Y({k 2)
2.54Y+5Y({k 2)
2.54Y+5Y({k 2)
2.61Y(fk 2)
2.62Y+NY
2.64Y+5Y(K 1)
2.64Y+5Y({k 1)
2.74Y
2.74Y
3.03Y+NY
3.23Y+NY
3.24Y+NY
3.24Y+NY
3.24Y+NY
3.37Y
3.53Y+5Y({k 2)
3.53Y+5Y({k 2)
3.53Y+5Y({k 2)
3.53Y+5Y({k 2)
3.65Y+5Y({k 1)
3.65Y+5Y({k 1)
3.65Y+5Y({k 1)
3.67Y+NY
3.7Y+5Y
4.02Y
4.36Y+NY
4.36Y+NY
15.36Y

2020065
2020065
2020065
2020065
137989.SH
138508.SH
2028044
2028044
2220086
2220086
2120020
2128021
2128022
2128022
2128022
149575.52
2128030
2128030
2128030
2128030
2128033
2128033
2128033
2128038
2128042
149853.5Z
148004.5Z
148004.5Z
1880147

20 HESIRIT 4% 01
20 BEIRIT "4 01
20 HEtRIT R 01
20 #ERIT 4R 01
22 [E#r 05
22 thfa Y1
20 TTRIRIT 4R 01
20 IRIRITZ4 01
22 FmER{T 03
22 FAm$R{T 03

21 B HRATKERfR 01
21 TrgtRITKEL(R 01

21 BRI TR ERMR

21 SBIRTIRERR

21 BRI TR ERMR
21 ERIE 09

21 BIRT R

21 IBIRIT R

B
21 BRIT R

5

21 FRIRIT 4 03
21 ZRIRIT R 03
21 FRIRIT "4 03

21 FRAVRITIKEE(R 01

21 FIRIT 4R 02
22 HHIE 06
227K Y2
227Kk Y2
18 gk 22

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

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

3.67%
3.67%
3.67%
3.67%
3.11%
3.90%
3.32%
3.32%
2.96%
2.96%
4.23%
3.555%
3.56%
3.56%
3.56%
3.10%
3.45%
3.47%
3.47%
3.47%
3.49%
3.49%
3.49%
3.64%
3.55%
3.22%
3.98%
3.98%
3.305%



