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- EL

SHIUTHE 10012 7 REFEEMEERE, B 100 ZHEWEE, SHESTRHIEFREE.
EfRAmE, 2.98Y 220011 pRaFE 2.34 — 2.3425, 4.87Y 220007 piAfE 2.53 - 2.535, 6.81Y 220006 piA7E 2.7575 — 2.7625,
9.71Y 220003 ka1t 2.7875 - 2.80, 9.95Y 220010 Y31t 2.74 - 2.75, 29.38Y 210014 pa7E 3.315 - 3.32,

FEBEI=(%) 2.695 2.7925
SHEERE(%) 1.8 2.225 2.55 2.7 2.8 3.32
TE(%) -0.02 0.005 0.01 0.005 0.0075 0

EE

SEMESE, 356D 220206 FEAZTE 1.94 — 1.945, 2.79Y 220202 GEATE 2.485 - 2.51, 4.73Y 220203 BAs(E 2.715 - 2.74, 9.63Y 220205 £
ZZ1E 3.0675 - 3.075, 9.89Y 220210 Fi3:7E 2.97 — 2.9825,

MERIEEF ERE(%) 2.7425 2.785
SHIEEFERR(%) 1.3 2.34 2.75 2.785 3.08
TERN(%) 0 0 0.0075 0 0
FEREF=(%) 1.89 2.5 2.7275 2.9 3.0725
SHEFFR(%) 1.91 2.5 2.735 2.935 3.07
TN (%) 0.02 0 0.0075 0.035 -0.0025
B eouss

SHEMIKBARERK , RRTEETEZR AAA AA+IGRY=M. Sin/AME, 12D 012103432.1B 21 48R SCP006 AAA BARTE 1.77%
B, EE&H4A57, 44D 012281557.1B 22 EAEERR SCPO0T AAA BRAITE 1.93%MiE, XUHIAES; *i<isAmE, 99D 012280856.1B 22 3¢
SCP001 AAA FRXTE 2.00%UE, WiAtYRES, 175D 012281934.1B 22 i7YIIF1i%H SCPO0T AAA RAZTE 2.10%E, RITHLEES,; Kin/smE, 204D
012281836.I1B 22 it SCPO11 AAA FRAITE 99.96 1#INIE, RITHAES, 349D 042280224 22 i#iHzE CP005 AAA BATE 3.70%ME; KRR
=, SHERKEES.

I I S T VI VR T T
AAA 1.73 2 2.09 2.29 2.35

AA+ 2.05 2.2 2.4 247 2.55
EIFUT AR =R
AA 24 2.65 2.8 3.1 35
AA- 3 3.45 4 415 4.45
AAA 175 2 2 0 2.11 2 2.29 0 2.35 0
T — AA+ 2.05 0 2.2 0 2.4 0 248 | -1 2.55 0
(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

R

SRPERNZIEELIFERKTE, BALL3Y B AAA BE, 1Y-3Y iBIHPE, 19 AH MTNO0T (AAA, 1.61Y) FRAITE 246%; 22i[&
MTNOO1 (AAA, 1.87Y) 7E 2.53%#0 2.54%&PERAE, WHEH 4T 2-3bp; 22 ERAEAR MTNOOTERFFIGR) (AAA, 2.82Y) RRAITE 2.88%; 22 EE
MTNOO1 (AAA, 2.87Y) BRZM 2.82%%!2.83%, HHN 4T 1bp, 3 5 FHAR, 21 HES MTNO12  (AAA, 4.43Y) 7 3.24%p538, 5 FLAEHARR,
RREZE., RS, SHPERG@ERSEEE FT.,



2.76 3.27

AAA+ 2.32 None
AAA 2.4 2.95 3.38 3.63 None
CaPO Vg £
AA+ 2.55 3.22 3.65 None None
AA 2.78 3.58 3.93 None None
AAA+ 2.3 2 2.73 3 3.25 2 3.49 1 None ' None
SRS SRR AAA 2.39 1 2.93 2 3.36 2 3.62 1 None None
(BP) AA+ 2.53 2 3.21 1 3.63 2 None | None None ' None
AA 2.75 3 3.55 3 3.91 2 None ' None ' None | None

B cus

SHEWRAGRER. R17, B2, 58, RRMSAERENESS. JRR5E, 19 BN 02 AAA fEITE 2.60%, EFRER 07 AAA BALTE 2.68%.,
21 7545 02 AAA FREITE 3.10%, BE&EH, BESIA, WiRAE, 18 5HR 01 AAARREIIE 245% . 19 FURERIR AAA REAITE 3.59%, 21 f2HE01 AAA B}
RME 3.21%, KinfJHE, 20 EFERIRER AA/AAA BRETE 5.37%.,

L

RRRBARNILER, SRURRIREBARRETRANL, WIRIRRRIRER, maTFXR, —RIEksRNS N, IREBERIEARINAE, ™5
Yl 95.5/96.5 (reoffer 97.44), EkFaE CQNANA 25 EAFENEIF, 7 5.13% AR (reoffer05.2%), BE% HKIQCL 23 BATE 3.67%. HIF=Hx
KRB, BHEEER LK 0.75pts, FHEEK EiK 0.5-1pts,

SHEfRMKR

ZUHARIIE) =353

26D
73D({K 2)
159D
353D(fk 2)
353D(fK 2)
356D
1.39Y
1.39Y
1.79Y
1.79Y
1.79Y
2.25Y
2.73Y
2.73Y
2.85Y
2.85Y
2.98Y
2.98Y
3.39Y
4.18Y
4.2y
4.64Y
4.64Y
4.64Y
4.87Y
4.87Y
5.01Y
5.01Y
5.01Y
6.81Y
6.81Y
6.81Y
6.98Y
7.97Y
7.97Y
8.99Y
8.99Y
8.99Y
8.99Y
8.99Y
9.46Y
9.46Y
9.46Y
9.46Y
9.71Y
9.71Y
9.71Y
9.71Y
9.71Y
9.71Y

219963
200011
229917
210008
210008
130011
210015
210015
220005
220005
220005
210012
220004
220004
200005
200005
220011
220011
200013
160017
210011
220002
220002
220002
220007
220007
200008
200008
200008
220006
220006
220006
190006
200006
200006
210009
210009
210009
210009
210009
210017
210017
210017
210017
220003
220003
220003
220003
220003
220003

o
1.23
1.55
1.68

1.9625

1.965
1.82
2.155
2.165
2.22
2.225
2.23
2.28
2.33
2.335
24
2.405
2.34

2.3425
244
2.52

2.5275

2.535

2.5425
2.55
2.53

2.535
2.6
2.605
2.615

2.7575

2.7615

2.7625
2.71

2.835
2.84

2.8375

2.84
2.845

2.8475
2.85
2.82

2.8225

2.825
2.83
2.7875
2.788
2.79
2.7925
2.795
2.797



9.71Y 220003 2.798

9.71Y 220003 2.8
9.95Y 220010 2.74
9.95Y 220010 2.7425
9.95Y 220010 2.745
9.95Y 220010 2.75
26.39Y 180024 3.325
26.39Y 180024 3.33
27.14Y 190010 3.3375
27.79Y 200004 3.3325
27.79Y 200004 3.335
27.79Y 200004 3.3375
28.86Y 210005 3.3325
28.86Y 210005 3.335
29.38Y 210014 3.315
29.38Y 210014 3.3175
29.38Y 210014 3.319
29.38Y 210014 3.32
SHERMRMAE
i
90D 2203677 1.55
226D 220201 1.88
226D 220201 1.89
258D 220301 1.92
258D 220401 1.91
258D 220401 1.915
258D 220401 1.92
312D(K 1) 200202 1.985
342D 220304 1.95
356D 220206 1.94
356D 220206 1.945
1.6Y 210202 2.31
1.6Y 210202 2.3125
1.6Y 210202 2.315
1.72Y 092218001 2.38
1.72Y 092218001 2.3825
1.72Y 092218001 2.385
2.04Y 210207 2.4025
2.14Y 210406 245
2.22Y 170208 2.45
2.43Y 210313 2.495
2.43Y 210313 2.5
2.43Y 210313 2.51
2.61Y 200203 2.51
2.61Y 200203 2.515
2.61Y 200203 2.52
2.79Y 220202 2.485
2.79Y 220202 2.486
2.79Y 220202 249
2.79Y 220202 2.5
2.79Y 220202 2.51
3.28Y 150218 2.6525
3.39Y 200315 2.68
3.6Y 160405 2.71
3.74Y 160408 2.74
3.74Y 190204 2.74
3.74Y 190204 2.745
3.74Y 190204 2.75
3.75Y 210203 2.69
3.75Y 210203 2.6925
3.75Y 210203 2.695
3.75Y 210203 2.7
3.75Y 210203 2.705
3.75Y 210203 2.71
3.75Y 210203 2.715
3.89Y 160418 2.7775
4.13Y 190408 2.79
4.19Y 210408 2.79
4.26Y 160310 2.8
4.28Y 210208 2.7275
4.28Y 210208 2.73

4.28Y 210208 2.735



4.28Y
4.28Y
4.28Y
4.28Y
4.28Y
4.2Y
4.66Y
4.66Y
4.66Y
4.73Y
4.73Y
4.73Y
4.73Y
4.73Y
4.73Y
4.73Y
4.73Y
4.73Y
4.73Y
4.86Y
4.86Y
4.86Y
4.8Y
4.8Y
4.95Y
511Y
5.23Y
5.23Y
5.27Y
5.69Y
5.6Y
5.6Y
6.1Y
6.61Y
6.61Y
6.97Y
6.97Y
7.11Y
711Y
7.3Y
7.3Y
7.77Y
7.88Y
7.88Y
8.05Y
8.05Y
8.39Y
8.39Y
8.75Y
8.75Y
8.75Y
9.02Y
9.02Y
9.02Y
9.28Y
9.28Y
9.28Y
9.28Y
9.43Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.63Y
9.89Y
9.89Y
9.89Y
9.89Y

210208
210208
210208
210208
210208
190209
220305
220305
220305
220203
220203
220203
220203
220203
220203
220203
220203
220402
220402
170210
170210
170210
170303
170303
092018002
200209
170215
170215
170415
180205
210204
210204
180210
190205
190205
190210
190210
190406
190406
190215
190215
200205
200404
200404
200210
200210
200215
200215
210205
210205
210205
210210
210210
210210
210215
210215
210215
210215
210410
220205
220205
220205
220205
220205
220205
220205
220205
220205
220210
220210
220210
220210

2.7375
2.74
2.7425
2.745
2.75
2.8
2.805
2.8075
2.815
2.715
2.7175
2.72
2.725
2.7275
2.73
2.7325
2.74
2.81
2.8175
2.8275
2.83
2.835
2.8425
2.85
2.87
2.87
2.86
2.865
2.87
291
2.925
2.935
2.95

3.0075
3.0125
3.02
3.0375
3.04
3.0325
3.035
3.0825
3.0875
3.09
3.09
3.0925
3.1025
3.105
3.0975
3.1025
3.105
3.0975
3.1
3.1025
3.095
3.0975
3.1
3.1025
3.105
3.0675
3.0685
3.069
3.07
3.071
3.072
3.0725
3.074
3.075
2.97
2.9705
2.971
2972



9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
9.89Y
13.65Y

SHEREER

220210
220210
220210
220210
220210
220210
220210
160205

2.9725
2.973
2.975
2977
2.9775
2.98
2.9825
3.285

RIRKE =350

12D
13D
13D
18D
32D
36D
37D
43D
43D
44D
44D
48D
55D
83D
83D
96D
99D
110D
140D
143D(fk 2)
146D
174D
175D
175D
175D
197D
204D
204D
205D
223D
231D
232D

SHPER3Z
FIRKE
19D
38D(fk 2)
41D
51D
56D
71D
131D
138D+NY({k 1)
162D
190D +NY
1.13Y
1.17Y+2Y
1.18Y+NY
1.63Y
1.91Y+2Y
1.99Y
1.99Y
2.05Y
2.94Y({% 2)
4.15Y

SHEIkEHR
RIRKE
12D
12D
12D
14D

012103432.1B
012103427.1B
012103427.1B
012103476.1B
012105404.1B
012280890.1B
012103688.1B
012280185.1B
012280185.1B
012281056.1B
012281557.1B
012280309.1B
012280436.1B
012280094.1B
012280094.1B
012105332.1B
012280856.1B
012281124.1B
012281570.1B
012280403.1B
012280473.1B
012281919.1B
012281934.1B
012281934.1B
012281934.1B
012281786.1B
012281836.1B
012281836.1B
132280025.1B
012281470.1B
012281813.1B
012281701.1B

&R

101764013.1B
101900895.1B
101900908.1B
101900971.1B
101759030.1B
101762054.1B
101901334.1B
101901342.1B
101751038.1B
101752044.1B
102001382.1B
102001207.1B
102001475.1B
101900066.1B
102100889.1B
101900744.1B
101900744.1B
101900821.I1B
102281073.1B
102101386.1B

&R

1280175.1B
1280175.1B
1280175.1B
1780111.1B

=AM (L1TH48)
21 888 SCP006
21 fafsazs SCP004
21 §Eps3SHE SCP004
21 Zaeil SCP009
21 thigfikEg SCP004
22 JiREEE ] SCP003
21 55X SCP008
22 kg SCPO03
22 kg SCPO03
22 733518 SCPO05
22 FRREAZ SCPOO1
22 FFiZE SCPOO1
22 Z=FEE SCPOO1
22 JTZR¥=R% SCPOO1
22 iT%R¥ER% SCPO01
21 =% SCP008
22 52 SCPOO1
22 SEFFE SCP003
22 735K SCP002
22 iFAGIE SCPOO1
22 ;FRGIE SCPO02 (4R E2)
22 [E#3l SCP009
22 FIIH3% SCPOOT
22 71445 SCPOO1
22 FIIH3% SCPOOT
22 FgF8 SCP008
22 ik, SCPO11
22 A SCPO11
22 BIEHZ GN002
22 & SCP005
22 FEEx SCPO01
22 HiR#m SCPO01

RENB (R1TH1E)
17 B MTNOOT
19 shA3H MTNOO4
19 i#HkzE MTNOO6
19 #3353 MTNO002
17 EBEAZFE MTNOO1
17 #FEER MTNOO2
19 sh¥58¢ MTNOO3
19 pEKE MTNO004
17 BEZER MTNOO2
17 % 5H MTNOOT
20 ;FYIHhek MTNOO2
20 ERMI;EH; MTNOO1
20 &5 MTNOO5
19 $5/B MTNOO1
21 ZSENE MTNOO1
19 @M% MTNOOT
19 JEMEZE%K MTNOOT
193C& MTNO12
22 iEi#gs MTNOO1
21 AL MTNOO1

RHFE (R1TH43)
12 #5801
12 K& 01
12 #5801
17 #5810

AAA

AA

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

AA
AA+

AA+

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

AAA

AAA
AAA
AAA

1.77%
2.35%
2.35%
2.10%
2.19%
1.85%
1.94%
1.92%
1.92%
1.90%
1.93%
3.10%
5.00%
2.18%
2.18%
5.40%
2.00%
5.05%
2.43%
2.10%
2.10%
2.10%
2.10%
2.10%
2.10%
2.06%
99.96 1#1t
99.96 /&t
2.23%
2.46%
2.63%
2.91%

2.20%
2.00%
2.68%
1.85%
4.20%
2.19%
2.12%
3.10%
2.11%
2.82%
2.41%
3.84%
2.72%
2.60%
2.85%
3.26%
3.26%
2.57%
3.79%
3.01%

1.65%
1.65%
1.65%
1.65%



65D+NY
81D(fkx 1)
83D
83D
153D+2Y
171D
179D({K 1)
194D
196D
201D
205D
226D
226D
229D +NY
280D
294D
299D
303D
323D
327D+2Y
350D+1Y
1.18Y
1.19Y
1.2Y+2Y

1.79Y+2Y({k 1)

1.81Y+5Y
1.83Y+2Y
2.11Y
2.24Y
2.29Y(fk 1)
2.6Y
2.79Y
2.91Y
2.93Y+5Y
2.97Y+5Y
2.98Y
2.98Y
2.99Y
3.29Y+5Y
3.29Y+5Y
3.32Y+5Y
3.32Y+5Y
3.88Y(fk 1)
3.88Y(fk 1)
3.88Y
3.96Y+NY
3.96Y+NY
4.18Y
4.4Y
4.44Y+5Y
4.44Y+5Y
4.44Y+5Y
4.48Y
4.48Y
4.73Y+NY
4.87Y+5Y
4.87Y+5Y
4.87Y+5Y
4.87Y+5Y
4.87Y+5Y
37D+3Y
118D
259D
317D
317D

155901.SH
151959.SH
143263.SH
143263.SH
162403.SH
155597.SH
1928034.1B
1921046.1B
185143.SH
162760.SH
162292.SH
196169.SH
196169.SH
163988.SH
1880025.1B
1880046.1B
150232.SH
145431.SH
163453.SH
166596.SH
185776.SH
2028027.1B
2028028.1B
175014.SH
175820.SH
1928006.1B
175907.SH
112916.5Z
196866.SH
197087.SH
185180.SH
185545.SH
163482.SH
2028013.1B
2028018.1B
185804.SH
185804.SH
2228033.1B
2028033.1B
2028033.1B
2028041.1B
2028041.1B
175996.SH
175996.SH
175996.SH
2128019.1B
2128019.1B
188497.SH
188929.SH
2128033.1B
2128033.1B
2128033.1B
149710.5Z
149710.5Z
2228011.1B
2228024.1B
2228024.1B
2228024.1B
2228024.1B
2228024.1B
032000619.1B
031900745.1B
032100654.1B
032000331.1B
032000331.1B

19 Z32 Y2
19 /EFF 01
17 358 04
17 358 04
19 K32 01
19 B4 G1
19 BT 01
19 KPR IVRIR 01
21 KX, S2
19 E1& 01
193¥M0 02
22 &5 D1
22 = D1
20 FE#T Y1
18 £ki& 05
18 $ki& 07
18 #8ts; 01
17 87 01
20 H{¢ 01
20 5K#% 01
22 ZFE 11
20 FERTT 01
20 LB RIT/IMIR 01
20 &8 04
21 HE 01
19 TrsRIT 4R 01
21 HE 03
19 #4202
21 /X 01
21 5z 01
22 8t 01
22 4R 01
20 £27 G3
20 RIVERIT 4% 01
20 BIRIT R
22 Ei% K1
22 [E#% K1
22 ITRHRT 01
20 BIZRIT R
20 FIRIRIT R
20 TrgtR{T—4% 01
20 TrgR{T—4% 01
21 8832 02
21 8832 02
21 8832 02
21 RERITKELR 01
21 RERITIKERR 01
21 EE 10
21 E#r 03
21 BRRIT "4 03
21 BRRIT R 03
21 BIRRIT "R 03
21 Ef513
21 E513
22 RAVERITIKER(R 01
22 TrgfR1T "4 03
22 TrgtRIT—%% 03
22 TrgfR1T—4% 03
22 TrgfR1T—"4% 03
22 TrgfR1T—4% 03
20 A LEEE PPNOO3
19 =& &R PPN003
21 = PPNOOT
20 7&FREA%E PPNOO3
20 iBBHIE#% PPNOO3

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

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

3.20%
3.30%
2.25%
2.25%
2.60%
3.25%
2.06%
2.22%
2.56%
2.58%
3.60%
2.60%
2.60%
2.35%
2.23%
2.23%
2.52%
3.09%
2.36%
2.55%
2.65%
2.40%
2.38%
2.47%
3.35%
2.65%
3.37%
4.03%
3.95%
3.38%
3.05%
2.86%
2.80%
2.97%
2.97%
2.84%
2.84%
2.75%
3.06%
3.06%
3.08%
3.08%
3.09%
3.09%
3.09%
3.37%
3.38%
3.09%
3.21%
3.39%
3.39%
3.39%
3.15%
3.15%
3.525%
3.42%
3.43%
3.45%
3.45%
3.45%
3.15%
2.24%
2.49%
2.55%
2.55%



BRA: Yolanda Fang
88§: Yolonda Fong@cfets-nex.com.cn

BE”HN BHBEXFRERBIFRESHR

REAY:
CLEAERMNOAAEL (LT ER") (JELUHAER, AXEENH/ REGANER, RUVFARF DIDEATRCARREQR (LITHE" DIDENT") RESS, "SR FAROFRERENSEESMTA.
RAREOXRRISOROMOT. BT, RURAR, “BRFYFEHAMEE, GFRDUTEE,. NEERARMERR, ATRSBOTHRTEN. AARLIORESZBRARASS,

WWW.CFETS-NEX.COM.CN



