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B ez

[E{&R 77 @ 14D 229969 1.65-1.8, 84D 239906 2.03, 1.86Y 220028 2.405-2.4125, 2.78Y 220026 2.5175-2.5225, 3.47Y 160017 2.595,
2.68-2.69, 6.83Y 220027 2.845-2.86, 9.75Y 220025 2.875-2.897, 29.17Y 220008 3.275-3.283

| | | s | 7 ] 0 | 20

4.44Y 220016

MERE(R(%) 2.1100 2.4300 2.6600 2.8250 2.8900 3.2800
SHERR(%) 2.1000 2.4350 2.6600 2.8100 2.8875 3.2800
3TN (%) -0.0100 0.0050 0.0000 -0.0150 -0.0025 0.0000

T

SRYERJSE 204D 220408 2.275-2.29, 353D 190203 2.395-2.3975, 2.91Y 230202 2.68-2.69, 3.57Y 210208 2.7925-2.80, 4.34Y 220208 2.82-2.845,
5.9Y 190205 2.975-2.985, 8.04Y 210205 3.055, 8.31Y 210210 3.06-3.07, 9.67Y 220410 3.105-3.1125, 9.69Y 220220 3.045-3.06

FEBRIEEIERLR (%) 2.3510 2.6750 2.8625 2.9800 3.0750
SHIEEERR(%) 2.3600 2.6400 2.8675 2.9800 3.0750
LN (%) 0.0090 -0.0350 0.0050 0.0000 0.0000
FEBEIFF=(%) 2.3300 2.6000 2.8351 2.9951 3.0725
SHEFER(%) 2.3300 2.6050 2.8400 2.9900 3.0700
TR (%) 0.0000 0.0050 0.0049 -0.0051 -0.0025

B e

SHEMIRIBER TR , MRETEEPEZIR AAA AA+IGRI=MR. Sin/aHE, 42D 012380342 23 {AFSLIF SCPO05 AAA BRATE
2.51%0E, WatgsES, 81D 012283702 22 EEM SCPO11 AAA FRASIE 2.50%(UE, XY /04RIT; Ki%/5mE, 98D 012380476 23
EE3% SCP002 AAA FEATTE 2.50%(UE, fRITHEES; 162D 012283799 22 EZREM SCP009 AAA FRATIE 2.56%(UE, RITHLEES, Kif
F5E, 224D 012380042 23 iRYlibEk SCPO02 AAA FRAZTE 2.62%UE, Wit AESE, 356D 072310025 23 {5 CP003 AAA BATE
2QI0%ME; BHAME, SBEERMKEES.

I YO T VI VI VR T
AAA 24 2.5 2.6 2.84 3.01

AA+ 2.6 2.86 3 3.07 3.18
EXFUTEEER

AA 3.18 3.44 3.85 4.05 422

AA- 3.63 4 45 4.65 49
AAA 2.38 2 2.48 2 2.6 0 2.85 -1 3.02 -1
SRS TR AA+ 2.6 0 2.88 2 3 0 308 -1 32 2
(BP) AA 32 2 3.45 1 3.84 1 4.06 1 423 1
AA- 364 -1 4 0 45 0 466 @ -1 49 0

B oo=me

S BPERIBEERSEER.
3.07%; 22iCs& MTNO004 (AAA, 2.73Y)fE 2.98%hk32.

H’EEI%SF 22 BB MTNOO8 (AAA, 4.53Y) £ 3.20%p3%; 22 iw®YIItbek MTNOO2B (AAA, 4.01Y) 7£3.30%m%3s, 5Y RUALHAPR, BRac=EsE, EUYR
ms, SHPERRKEF/IME T, BEEES
AAA+ 2.67 3.22 3.47 None
AAA 2.81 3.18 3.38 3.66 None
IR ER
AA+ 3.09 3.79 4.09 None None
AA 3.53 4.07 4.5 None None
AAA+ 2.66 1 3.01 -1 3.23 -1 3.48 -1 None @ None
SIERKESTEhRTEE AAA 2.8 1 3.19 -1 34 -2 3.67 -1 None @ None
(BP) AA+ 3.1 -1 3.81 -2 4.1 -1 None None ' None ' None
AA 3.55 -2 4.08 -1 451 -1 None None ' None ' None

3 35 FHAPR, ARARTEBIENN, 22 hEE

1-3 FREImHEE, 21 ¢ MTNOOT (AAA, 1.18Y) BAZFE 2.77%; 22 ESE MTNOO2 (AAA, 2.38Y) Bt
£HF MTNOO2A (AAA, 4.01Y) £ 3.20%RRZE, 5



B cum

SHPWEIRAERK, B2, 5/, BT, RENSHEREHESS. IREMAME, 19 B4 G2 AAA BRZTE 2.80%, SEARESEH, (RIEIA, 21
M5 02 AAA B3ZTE 3.15%, RITIBMSEY, EELA. WIS HE, 18 RIRfR 02 AA+ pR7E 3.48%, HEsEd, HESLA. 21 K& 02 AAA R
3.50%., &£, RIEEAN. KimAHE, 22 Bak 02 AAA FaE 3.48% .

L
BRI, EleFE 3-5bps. TMT fRRA= 3-5bps, ERbfRiRG, BRI, AT1 LK 0.10-0.25pt, WIRIRER, 3I%iEK, M1 FEX 0-0.25pt,
REKPRIMES, | ESIRMIHE 95.20 MHABME, UZREEIR 24 £ 994 MiAEMAKE. Bir-iRik, tFEERE. @i, #FiE Lk 1pt,

S HER3Z
012282156.1B 22 755 SCP003 2.72%
33D 012284383.1B 22 KMR3ZiE SCP0O03 AAA 2.60%
42D 012380342.1B 23 fRFILIl SCPO05 AAA 2.51%
43D 012380337.1B 23 Fh3ET, SCPO13 AAA 2.54%
43D 012380337.1B 23 Fh3Eif, SCPO13 AAA 2.54%
43D 012380337.1B 23 Fh3ET, SCPO13 AAA 2.54%
54D 012282852.1B 22 {g/R&#= SCP005 AAA 4.05%
64D 012283320.1B 22 % SCP007 AA+ 2.80%
64D 132380004.1B 23 *ege7keE GNOO3 AAA 2.54%
64D 132380004.1B 23 %£gE7KEE GNOO3 AAA 2.54%
64D 132380004.1B 23 *ege7keE GNOO3 AAA 2.54%
81D 012283702.1B 22 EER SCPO11 AAA 2.50%
81D 012283694.1B 22 B3R SCPO10 AAA 2.50%
81D 012283702.1B 22 EE SCPO11 AAA 2.50%
81D 012283694.1B 22 B3R SCPO10 AAA 2.50%
81D 012283702.1B 22 BB SCPO11 AAA 2.50%
81D 012283702.1B 22 B8R SCPO11 AAA 2.50%
81D 012283702.1B 22 EER) SCPO11 AAA 2.50%
81D 012283694.1B 22 B3R SCPO10 AAA 2.50%
81D 012283694.1B 22 B8R SCPO10 AAA 2.50%
81D 012283702.1B 22 B8R SCPO11 AAA 2.50%
81D 012283702.1B 22 EER) SCPO11 AAA 2.50%
81D 012283694.1B 22 B3R SCPO10 AAA 2.50%
82D 012282807.1B 22 S#4tRIE SCP002 AAA 2.65%
85D 012380474.1B 23 Ji/RFB ] SCP003 AAA 2.52%
85D 012283937.1B 22 {Bfi SCP004 AAA 2.50%
96D 012283035.1B 22 F5BFaE SCP002 AAA 2.76%
98D 012283742.1B 22 Eafinf% SCP014 AAA 2.55%
98D 012283742.1B 22 Eafiipg SCPO14 AAA 2.55%
98D 012283742.1B 22 A% SCP014 AAA 2.55%
98D 012283736.1B 22 Fafnfg SCPO13 AAA 2.55%
98D 012283736.1B 22 A% SCPO13 AAA 2.55%
98D 012283736.1B 22 Fafnfg SCPO13 AAA 2.55%
98D 012380476.1B 23 FRE#% SCP002 AAA 2.50%
125D 012380151.1B 23 TEXHE SCPO02 AA+ 2.79%
133D 012284143.1B 22 FEHS SCP022 AAA 2.50%
134D 012380266.1B 23 3EpEE SCP002 AAA 6.95%
141D 012380134.1B 23 B3l SCPOO1 AAA 2.59%
162D 012283799.1B 22 EZRER SCP009 AAA 2.56%
162D 012284291.1B 22 FMEE SCP036 AAA 2.69%
176D 012380513.1B 23 IMEE SCP002 AAA 2.70%
176D 012380513.1B 23 [HEE SCP002 AAA 2.70%
179D 012380492.1B 23 iZiEER SCP001 AAA 100 &4
190D 012380132.1B 23 FLFEE SCPOOT AAA 3.01%
191D({F 2) 012284100.1B 22 SR SCPO15 AAA 2.80%
191D({F 2) 012284100.1B 22 &R SCPO15 AAA 2.80%
191D(fF 2) 012284100.1B 22 HiRtEE SCPO15 AAA 2.80%
192D({% 1) 012284112.1B 22 EEZFF SCP002 AA 3.25%
192D({k 1) 012284112.1B 22 ==ELZFF SCP002 AA 3.25%
223D 012380033.1B 3 Z=4E(Z SCPOO1 AA+ 100 &
240D(1K 2) 012380284.1B 23 BEig{L SCPOOT AAA 2.88%
261D(f% 2) 012380401.1B 23 iy IIHtsgk SCPO03 AAA 2.70%
261D(fk 2) 012380401.1B 23 iFIIHbek SCP003 AAA 2.70%
261D(f% 2) 012380401.1B 23 i74IIibgk SCP003 AAA 2.70%
FREE BB (RITHD) _—
24D({k 1) 102000297.1B 20 TEGER MTNOO1 3.04%
35D 102000468.1B 20 FR7A3H MTNOOT AAA 2.35%
35D 102000468.1B 20 7558 MTNOOT AAA 2.35%
39D 102000516.1B 20 FEE k7K MTNOO1 AAA 2.52%



58D ({k 2)
177D({% 2)
177D({% 2)
177D({k 2)

214D+NY({k 2)
216D
217D+NY
255D({k 1)
256D
260D
331D+2Y
331D+2Y
336D
336D
1.06Y({k 1)
1.08Y+NY
1.16Y+NY({k 1)
1.18Y
1.35Y+NY
1.52Y
1.6Y
1.6Y
1.78Y
1.89Y(f%k 1)
1.92Y
1.92Y

1.96Y+NY

1.96Y+NY

1.96Y+NY
2.02Y
2.03Y
2.14Y
2.18Y
2.18Y
2.19Y({% 2)
2.19Y
2.4Y+NY({K 1)
2.54Y
2.71Y+NY
2.71Y+NY
2.71Y+NY
2.71Y+NY
2.71Y+NY
2.73Y
2.91Y+2Y

2.92Y+2Y

2.98Y+NY
4.01Y

4.19Y+2Y

SHBI R

BRR s BERE (RTH)

11D+NY
21D
32D+2Y
34D+NY
37D({% 2)
71D+2Y
130D+NY ({k 4)
162D
190D +2Y
200D+NY({k 2)
201D +5Y
209D+5Y
209D +5Y
252D
256D
277D+NY
284D+NY({% 1)

102000668.1B
102001498.1B
102001498.1B
102001498.1B
102001771.1B
101801097.1B
102001806.1B
102002031.1B
102002050.1B
102002066.1B
102100041.1B
102100041.1B
101900068.1B
101900068.1B
102100366.1B
102100479.1B
102100669.1B
102100807.1B
102200171.1B
102281882.1B
101901290.1B
102101933.1B
101901616.1B
102280003.1B
102380097.1B
102380097.1B

102380145.1B

102380145.1B

102380145.1B
102280345.1B
102280381.1B
102280731.1B
102280316.1B
102280316.1B
102280945.1B
102280984.1B
102281536.1B
102282012.1B
102282443.1B
102282443.1B
102282443.1B
102282443.1B
102282443.1B
102282503.1B
102380074.1B

102380104.1B
102380166.1B
102280283.1B
102280943.1B

163944.SH
2021005.1B
163282.SH
175864.SH
136342.SH
149109.5Z
188285.SH
163730.SH
114804.5Z
196981.SH
1828006.1B
1828008.1B
1828008.1B
175293.SH
175344.SH
175439.SH
175485.SH

20 BEAEE MTNOO1
20 R®YIEEA MTNOOT
20 ;FYIIEA MTNOO1
20 R®YIEEA MTNOOT

20 KFE&E MTNOO3

18 P85k MTNOO1

20 FT58E MTNOO4

20 2354 MTN002

20 BEE MTN008

20 3C€ MTNOT0A
21 @& &R MTNOO1
21 i@EFRFTA MTNOO1
19 i#dtRHE MTNOO1
19 #A1ERI#E MTNOOT
21 &= MTNOO2

21 E=1E MTNOOT
21 FfReE MTNOO1

21 ¢85 MTNOO1
22 T MTNO003
22 SETREFT MTNOO1

9 = MTFE MTNOO02
21 BEFa£E MTN002

19 K##2 MTNOO1
22 FREEI MTNOO1
23 HPEFTH MTNOOT
23 #EBEERR MTNOO1

23 #eE MTNOO2A (BEEREt
FFBIR)

23 48 MTNOO2A (BETR{R{H
KRR

23 48 MTNOO2A (BER{R{H
FERIR)

22 FiEAE MTNOO3A
22 [BEGE MTNOOT
22 HREEE MTNO04
22 =|7Jiz MTNOOT
22 =|Jlst MTNOO1

22 iBM3EiE MTNOO1
22 HEEEHEEE MTNOO
22 RIFERAE MTNOO1
S¥ &R MTN003
22 HhE MTNOT1
22 *RE MTNO11
22 HhE MTNOT1
22 A% MTNO11
22 HRE MTNOT1
22 5C& MTNOO4

23 AR MTNOOTA
23 AL MTNOOT (RIBIE
i)

23 FBAZH MTNOO1
22 h{EEHF MTNOO2A

22 37 MTNOO1

20 ¥& Y1
20 B BAE/IMIER 01
20 H& 01
21 EE Y1
16 g 01
20 i@z 01
21 7548 Y1
20 1815 G1
20 Ek4% 01
21718 Y1
18 FEFRIT"% 01
18 HREHRIT K 01
18 FPSHRIT LK 01
20 B3I G7
20 1815 G3
20 Eh% Y1
20DTFDY1

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

AAA

AAA

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

AA+
AAA
AAA
AA+

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

2.63%
2.67%
2.67%
2.67%
2.71%
3.10%
3.05%
2.73%
2.64%
2.65%
2.80%
2.80%
2.83%
2.83%
5.53%
3.09%
3.10%
2.77%
3.86%
5.85%
4.00%
3.60%
3.16%
3.45%
4.18%
4.18%

3.30%

3.30%

3.30%
3.15%
2.95%
2.92%
5.23%
5.23%
3.74%
6.30%
4.96%
4.00%
3.56%
3.56%
3.56%
3.56%
3.56%
2.98%
3.46%

4.85%
3.90%
3.20%
4.12%

2.55%
2.45%
3.00%
2.65%
2.60%
2.65%
2.97%
2.88%
3.20%
3.30%
2.71%
2.72%
2.72%
2.63%
2.97%
3.10%
2.70%



291D+2Y 175430.SH 20 15z 01 AA/AA + 3.39%
347D+2Y 177710.SH 21 EiE 01 AA+ 4.40%
1.1Y({k 1) 127471.SH PR AR AA/AAA 3.60%
1.1Y 2128012.1B 21 iEARIT 01 AAA 2.67%
1.14Y({k 1) 175958.SH 21 1= 01 AAA 2.77%
1.16Y({k 2) 2128015.1B 21 RAVRIT/IVAMR AAA 2.67%
1.16Y+2Y 178347.SH 21 i 01 AA/AA + 3.9253%
1.16Y+2Y 178347.SH 21 g 01 AA/AA+ 3.9253%
1.16Y+2Y 178347.SH 21 it 01 AA/AA + 3.9253%
1.16Y+2Y 178347.SH 21 g 01 AA/AA+ 3.9253%
1.2Y+5Y({k 1) 197098.SH 22 ;6% 01 AA 5.14%
1.28Y 112906.5Z 19 & 01 AAA 3.48%
1.4Y+NY 1928016.1B 19 HARIRITRESR AAA 3.15%
1.55Y+2Y 196934.SH 21 235 01 AA 3.87%
1.55Y+2Y 196934.SH 21 2% 01 AA 3.87%
1.55Y+NY 1928023.1B 19 FVERTTKEE R 02 AAA 3.08%
1.59Y+NY 1928025.I1B 19 RIBRITREMR AAA 3.09%
1.68Y 1922043.1B 19 THRIGHR 04 AAA 2.90%
1.73Y({k 2) 2120098.1B 21 FREERT 02 AAA 2.82%
1.8Y 2128046.1B 21 iA&RIT 02 AAA 2.78%
1.82Y+2Y({k 1) 197773.SH 21 #h# 05 AA+ 4.80%
2.06Y(fk 1) 185477.SH 22 imRR AAA 4.89%
2.07Y 2228019.1B 22 34I4R17 01 AAA 2.80%
2.08Y(fk 1) 2022013.1B 20 Zf5ERfR 02 AAA 3.02%
2.08Y+NY 2028006.1B 20 HpfiERIToKER R AAA 3.27%
2.08Y+NY 2028006.1B 20 HPAETRITRERMR AAA 3.27%
2.19Y+NY 185731.SH 22 #5E Y1 AAA 3.30%
2.22Y+5Y 2028013.1B 20 RAASRIT—4% 01 AAA 3.13%
2.22Y+5Y 2028013.1B 20 FRAVERIT”4% 01 AAA 3.13%
2.22Y+5Y 2028013.1B 20 RAAERIT—4% 01 AAA 3.13%
2.23Y+NY 2028017.1B 20 RIVERTTKER(R 01 AAA 3.29%
2.23Y+NY 2028017.1B 20 RAVERTTIKEL(R 01 AAA 3.29%
2.26Y+5Y 2028018.1B 20 ZIBIRIT R AAA 3.165%
2.52Y+NY({k 1) 2028032.1B 20 AV ERITKER R 02 AAA 3.38%
2.52Y+NY({K 1) 2028032.1B 20 AV ERITIRER R 02 AAA 3.38%
2.52Y+NY({k 1) 2028032.1B 20 AV ERITKER R 02 AAA 3.38%
2.52Y+NY({K 1) 2028032.1B 20 AV ERITIRER R 02 AAA 3.40%
2.58Y+5Y({k 2) 2028033.1B 20 FRRIT R AAA 3.225%
2.58Y+5Y({k 2) 2028033.I1B 20 FIHRIT TR AAA 3.23%
2.58Y+5Y({k 2) 2028033.1B 20 FRRIT R AAA 3.23%
2.61Y+NY 2028040.1B 20 BRI TR ER R AAA 3.39%
2.68Y 1580237.1B 15 &5 13 AAA 2.83%
2.71Y+3Y 177043.SH PR 53% 01 AA/AA + 5.85%
2.81Y(fk 1) 1580296.1B 15 $KE 17 AAA 2.85%
2.9Y 138824.SH 2314 01 AA+ 4.11%
3.1Y+5Y 2120015.1B 21 EBRIT R AAA/AA + 4.08%
3.25Y+NY 2128019.1B 21 PERITKERR 01 AAA 3.605%
3.31Y+NY 2128021.1B 21 TrgiRIToKER(R 01 AAA 3.61%
3.48Y+5Y({k 1) 2128025.1B 21 BIGRIT "R 01 AAA 3.46%
3.48Y+5Y({k 1) 2128025.1B 21 FIRIRIT 4 01 AAA 3.46%
3.48Y+5Y({k 1) 2128025.1B 21 BGRIT "R 01 AAA 3.465%
3.48Y+5Y({k 1) 2128025.1B 21 FIRIRIT "4 01 AAA 3.47%
3.52Y+5Y({k 2) 2128028.1B 21 HRMEIRIT—4% 01 AAA 3.48%
3.52Y+5Y({k 2) 2128028.1B 21 HRfERIT "4 01 AAA 3.48%
3.69Y+5Y({k 2) 2128032.1B 21 XRTT”4% 01 AAA 3.65%
3.73Y+5Y({k 1) 2128033.1B 21 FRIRIT "4 03 AAA 3.50%
3.73Y+5Y(1k 1) 2128033.1B 21 EIRIRIT 4R 03 AAA 3.50%
3.73Y+5Y({k 1) 2128033.1B 21 FRRIT 4% 03 AAA 3.50%
3.73Y+5Y({k 1) 2128033.1B 21 EIRIRIT 4R 03 AAA 3.50%
3.73Y+5Y({k 1) 2128033.1B 21 FRRIT 4% 03 AAA 3.50%
3.75Y+5Y({k 1) 2128039.1B 21 FERIT "4 03 AAA 3.54%
3.77Y 1680470.1B 16 $%iE 11 AAA 2.93%
3.78Y+NY 2128044.1B 21 TrgfRITKER R 02 AAA 3.74%
3.78Y+NY 2120107.1B 21 MR TSR R AAA 4.60%
3.78Y+NY 2120107.1B 21 S tRATIRER R AAA 4.60%
3.82Y+5Y(fk 1) 2128049.1B 21 FIRIRIT "4 05 AAA 3.53%
3.83Y+5Y 2128051.1B 21 TEiRiT—4% 02 AAA 3.54%
3.83Y+5Y 2128051.1B 21 TERIT—"4 02 AAA 3.55%
4.02Y+NY 2228011.1B 22 RAVERITKER(R 01 AAA 3.78%
4.33Y+5Y 2228039.1B 22 FFRIT”HR 01 AAA 3.59%
4.33Y+5Y 2228039.1B 22 FIRRIT "4 01 AAA 3.58%
4.4Y 1780144.1B 17 $K5E 13 AAA 3.00%



4.52Y+5Y 092280069.1B
4.69Y+5Y 092280108.1B
56D+2Y({X 1) 032000337.1B
249D +2Y 032000900.1B
347D 032100176.1B
347D 032100176.1B
1.37Y+2Y 032100718.1B
1.48Y (1K 2) 032100835.1B
2.83Y 032281131.1B
2.9Y 032380019.1B

22 BT RE AR 01
22 PPITREALR 02A
20 7&HZ PPNOO1
20 Fr21gEx PPN004
21 ;hEE#% PPNOO1
21 ;hEE®E PPNOO1
21 I JiET PPNOO3
21 BE#81% 5% PPNOOT
22 gt PPN0OO3
23 Zz35)E PPN002

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

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

3.78%
3.615%
3.33%
3.41%
4.75%
4.75%
4.20%
4.75%
4.10%
4.28%



