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= vy

LA kAT B E T 19770 1Lt W 44E, A 15670 /2 nit = Wy 5 40, NI 3% L JE A%
# 4100 12 7.
&1 ER RS EREAL (245 1)

ANK A D=l
NI 19770 15670
A3 4100

FH kB Wind, &K FEATH AT AT B
Bl AMFFHEEK (B4 L)

15,000 -
10000
5000

-5,000 4

-10,000 4
201201203204 203 20T ER01E201920220200220200 3008 22N SRBZOR2AZR0L RI2 22 DO ROA ROTINERNREBARI 20222203202 203202 208X P20 2212312 33 302 ZAZ02 2080 IEN 20224/ 1

Shibor 4234 &t % % L47. FSR &P L47 14BP, 7 X1 L47 5BP, 14 X4 k47 41BP, 1 4
AT

% 2: Shibor # & (#4%: %) B 2: Shibor #) & & # (#45: %)
2024/1/19 2024/1/26 % %(BP) 2024/1/19 —2024/1/26

OIN 1.68 1.82 14 2.80 -

1w 1.85 1.90 5 240 ]

2W 1.99 2.40 41

M 2.30 2.30 0 2.00 1

3M 2.40 2.40 0 Lo

6M 243 2.43 0

oM 245 245 0 1.20 1

1Y 2.48 247 -1 0.80

O/N 1W 2w 1M 3M 6M IM 1Y

FA SRR Wind, &R 7 3ZATH & AR 53 FA KRB Wind, & 7 AT & F AT



QQ RIJUESS

ORIENT SECURITIES
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1. 45 AR AT
L AAE AR KAT AR B L9F, R 557 R AL A, AT 432059 124 (b, aF)
#5. ABS. ABN. #4zgk. 428k + 24 PPN) , #a741 L4t 1,321.28 {2 4., ¥/ _EJF 44.05%.,

A 3: EAKEREATAR ($4: L)
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For kB Wind, &R 34T A K AT 530
Bk kA, dfy BB AAT 19.08 1L L5 & AATA BT S, LR & AT 1084.13 12 T; ABS

A AT L9 208.87 /e, LR EAT 37021 1L WA sedt AAT R BT A, R & AT 2847.16 12 o

& 31 & A ZATHR AL

LR ZAT AL (L)

ek 4320.59 1321.28 103,640.06
A 4 19.08 6.48 3068.6
IR 3 1084.13 180.15 23052.21
ABS 370.21 208.87 13926.48
oS Ft 2847.16 925.78 63,592.77

FARIR: Wind,

LA, FA
AZATHAE & L 9%,

ABS it 11%:;

AR 5 BAT 0 K AT 36

1k BT M HEA 2 F, B EATAAE L b 54%,

b2 EATRAE b L 21%,
EAT A oG R kA, AlRE ANATHALKS K, &

ARy
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80%; # EMIFER -, FPHIFAE LR K, L+ AAA BEATHAL & bb 70%, AA+ L 1k 22%; MK
BB A RE, PEBREE R, 1 FMATHEAELLS2%, 158 % 3 54 5tk 30%,

B4 EAZATEAkEEERS A5 ERAZATRE R BLTHERN S

w £k 54%

- |1; _:% 21% m <=4% 80%

. T 4% " 4%-5% 3%

m 5%-0% 1%
2tk 1% 0-0% o

6%-7% 0%

7%-8% 0%

2 8 9%

ABS 1%
>8% 16%
FARIR: Wind, & FBATH A F AT 530 FARIR: Wind, &R 8ATH AT AT 536

B 6: ERAZATR Atk ZARFAR S B 7: ERAZATRE R BLATH R 2

1%
I2;\-A) //— 301/0

[

w 15 ELH 52%

= AAA 70% 2 135 (4 30%
w355 (&) 15%
n AA+ 22% 574 (&) 2%
7105 (&) 1%

= AABY 104 120k 3%

FAtRIR: Wind, &7 BATRHF AT 53¢ FALRIR: Wind, & 7 #ATH H T AT %36

2. 12 MATBUK RARREZAT R AL
LA, ARG BOH RAMEREAT 32 R, AR ZATIAR 49.9 12 T



= I A 9 RIIIES
9. ERAAEFHLE

1. LA RAELGFH
ERA RS ARG FMS

2. LRAWATRAFH
LA AR T A E A

A @mEH
fa IR E R €30 & I AT 1R S A A28 754.84 124, w350 R Ak N 355 I k43
WPAT; B 20 1L TtE#:5 4, F BHHERE KL FEa % 4% 3.57 2.
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R H5 T AT

L F 4 AT I T mumf] }i%‘ﬁ)’r»b’(% 1% A BRI TAT. L AAA Zh LI @%i’iﬂ“
T 2BP, AAA %)\ 815 5 &3 T 47 2BP; AA B W R T 47 6BP, AA BN a) 4505 &
Tﬁ 4BP,

%8: 119 B LGf At AKkE2E2—BREH

AafE ety

AAA 2.68% 2.67% 2.81% 2.78% 2.85% 2.84% 2.90% 2.89%
59 AA+ 2.78% 2.78% 2.98% 2.93% 3.21% 3.19% 3.26% 3.21%
- AA 2.91% 2.94% 3.25% 3.33% 3.56% 3.58% 3.61% 3.63%
AA- 5.23% 5.28% 5.57% 5.72% 5.87% 5.89% 5.95% 5.97%
AAA -3 2 2 2 2 2 2 2
g AA+ -3 2 -3 2 2 -3 -4 -5
BT AA -4 -3 9 9 -3 -3 -7 -5
AA- -6 9 -1 -9 -5 0 -8 0

ForRR: wind, & 77 BAT B A K AT 53

A 9: AAA Bd LK E A (%)

— A Al A F A 3 R (AAA) B e 7 A A B B M B (AAA):SE i A kA ) B0 B B (AAA)THE

5.7

5.2

4.7

4.2

3.7

3.2 f/\

2.7 N

2.2
I @D O IO MO O O @O MO O IO O IO O O IO O IO O IO MO O O O m
NN N o~ o~ NN N o~ o~ NN NN N~ NN NN NN NN ~
O I @I O T I oD D I @I @O I @D L O T L D LD L D T I m
— o N ™~ (<] : — o n ™~ o : — m N ™~ (o)] : — m L M~ =2} - —

FH R R: wind, &R F BATHE A K AT 3
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ORIENT SECURITIES

>~y LR XTI A

=

i f

X i/ﬁ'#ﬁ% E IR %iﬁ'%ﬂﬁé 7?] *

24 & Bk 01
24 5 IR B
01
24 s etk
01
24 % # 01

2. NENI %

2.00
7.00

3.80

2.28

7.00

3.80

2.28

5+2 AA+
7 AA+
3+4 AA+

AA+

AA

AA+

PR AE 3.50
e T, 3.23
- 3.25
W T 3.00

3 iﬁ'*ﬂ,ﬁ FE IR i'ﬁ'%ﬁ 7?] $
T ML wens e e G0

24 B % 01
24 k=01
24 ) % 01
24 %95 G1
24 = 7k 04
24 #4% 01
24 £401
24 B Y1
24 = X K1
24 4% 01
£ =5 KY04
24 .54/ 01
AR K3
24 #7701
24 fz1% Y1
24 B % 01
24 18 % 02
24 548 01
24 B % 01
24 P Ly 35
K1

24 ¥ 7 G1
24 ) K1
24 &£ Y1

4 %3 G2

24 RAA 01

24 f£ % 02

1.00
10.00
10.00
15.00

9.50
10.00
12.50
15.00
50.00
20.00
25.00
20.00

8.00

8.50

5.00
10.00
10.00
10.00

5.00

5.00

10.00
5.00
20.00
10.00
3.00
7.00

25.00

100.00

5.00
10.00
10.00
10.00

5.00

5.00

10.00
5.00
20.00
10.00
3.00
7.00

5 -
3+2 AAA
AAA
AAA
2+N AAA

3 AAA

3 AAA
3+N AAA

2+2+1 -
10 AAA

5+5 -

3+N -

3 -

5 -
2+1 -
3+2 -
3+2 -

5 -

3 -
3+N AAA
5 -
3+2 AA+

3+2 -

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

AAA
AAA
AAA
AA+
AA+
AAA

2.60
- 2.94
im Az 2.78
3.15

g Az 2.99
2.90

Fim Az 2.93
Fim Az 3.10
Fim Az 2.45
Fim Az 2.84
R AR 2.94
- 2.86
Fim Az 3.00
- 2.92

- 2.95

- 2.89

- 3.20

- 3.00

- 2.96

- 2.67

- 3.10
2.77

¥ 8z 3.26
- 3.22

& T AR 2.80
- 2.90

10
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3. T 1%

ffialiﬁ‘%@ﬁ ?FTK#T#M% ﬂ *

24 % 3% D1
24 4% D1
24 31 D1
24 4,0, D1
24 K 3L 01
24 g% 01
24 401
24 B+ K1
24 2R 01
24 %% 01
24 32 3% 02
24 £3% 01
24 #7102
24 Je#4 01
24 #7101
24 1 5 01
24 &6 01
24 % 7 01
24 4% 01
24 & 4] 01
24 4 01
24 %% 01
24 235 01
24 Ff: 01
24 # % 01
24 4 01
24 355 01
24 401
24 7 # 01

4 7301
24 74k 02
24 # 5 02
24 353 01
24 #4701
24 7% 01
24 %4 D1
24551 Y1
24 & D1
24 IR pE 01

15.00
5.00
6.00

10.00
2.00
0.80

10.50
0.70
8.00
2.50
2.50
3.46
5.00
5.00
5.00
6.00
4.00
5.09
3.00
7.60

10.00
7.50
5.00

15.00
5.00
5.00
3.40
6.00

10.00
8.00
2.65
2.50
4.08

10.00
2.50
8.22
4.00

10.00
5.00

4.00
5.09
3.00

5.00

3.40
6.00
10.00

8.22
4.00
10.00
5.00

366D

366D -

366D A-1

366D -
3 -
3 -
3
3 AA+
3

3+2 -

3+2 -

3+2 AA+
3+2 -
3+3+3 -

2+1 -

2+1 AAA

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

AA+

AA+
AA
AA+
AA+
AA+
AA+
AA

Az

P RAE

LS Yy

3.25
2.82
2.90
2.80
2.85
3.80
3.14
3.08
4.00
3.20
3.40
3.00
3.00
3.95
2.90
3.05
3.47
3.40
3.13
3.18
2.98
3.07
3.18
4.00
3.35
3.08
6.00
3.27
2.85
2.88
3.13
3.43
3.17
3.25
3.14
2.85
2.90
2.98
3.15

11
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24 Zy Y1
24 #p ik 01
24 % #% 01
24 F 3% 01
24 %301
24 T3 01
24 %z 01
24 7401
24 /% 01
24 2% K1
24 & 1 %,
24 :8#% 01
24 K@k 01
24 g% 01
24 %01
24 7 3% 01
24 %501
24 Bp % 01
24 px 3 01
24 754 01
24 # % 01
24 # 3% 01
24 334 01
24 401
24 #% 4% 02
24 4i3% D1
24 ¥ % 01
24 i@ 7% 01

4 g 01
24 B #% 01
24 %4 01
24 3w 01
24 F ., 01

5% 01
24 + 3,01
24 #4201
24 & 01
24 45 01
24 # 7 01
24 K01
24 4] D1

5.00
1.30
3.50
8.00
4.00
3.00
11.00
5.19
2.59
10.00
3.00
4.50
6.00
11.80
5.00
1.35
2.70
6.00
1.60
4.52
7.00
10.00
6.00
6.00
12.50
4.00
141
3.70
7.13
8.00
10.00
1.88
4.00
5.00
20.00
5.00
5.00
5.00
5.00
10.00
2.40

5.00
1.30
3.50
8.00
4.00
3.00
11.00
5.19
2.59
10.00
3.00
4.50
6.00
11.80
5.00
1.35
2.70
6.00
1.60
4.52
7.00
10.00
6.00
25.00
4.00
1.41
3.70
7.13
8.00
10.00
1.88
4.00
5.00
20.00
5.00
5.00
5.00
5.00
10.00
2.40

W W W W W W W w wWw w w w w

AA+

?E&*

ORIENT SECURITIES

S X Zvi/ﬁ'%ﬂj% E IR iﬁ'#&*ﬁ 7?] *

232

AAA

22 2333

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

233

AAA
AA+
AA+
AA+
AA+

AA+

T F AR
& 7T

3.08
4.60
3.20
3.14
2.95
3.30
2.80
4.77
3.50
3.19
5.80
3.08
3.05
3.89
3.00
3.13
3.24
3.35
4.40
3.00
2.97
3.20
3.18
3.33
3.18
2.80
4.10
3.13
4.50
3.27
3.78
4.00
3.30
5.50
3.05
3.25
2.97
3.13
3.19
3.50
2.85

12
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24 k% 01
24 & #% 01
4 7., 01
24 & % 01
24 %)) 01
24 K# 02
4 SLy5
24 5~ 02
24 % 3% 01
24 k% 02
24 F 01
4 345 01
4 #3301

4. 3E % 4 ABS

10.00
1.80
5.00
3.03

10.00
3.00
11.12
6.00
8.00
8.00
5.00
5.00

10.00

10.00
1.80
5.00
6.05

10.00
3.00

11.12

8.00

5.00

5.00
10.00

2+1
3
3

3+2

3+2

3+2

3+2

3+2

3+2

?E&*

ORIENT SECURITIES

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

Mg T

3.00
3.93
3.19
3.67
3.09
3.18
3.05
3.40
2.92
3.10
3.83
3.80
3.50

#kLSAl
24 £ B 1A
24 # 9A1
24DC1A1
1 £ 4B
1 £ 4A
% )1 010A
45— 1A
%47— 1B
# 2 5A2
24 34k 01
24 # 9A2
24 %7 9B
24DC1A2
A )2 5A3
24DC1A3
24DC1B
s 13A1
W 41A1
W E 41A2
#iY 41B
Y 41C
2 021B
2 021A

1.62
5.00
12.50
4.09
0.12
2.50
10.00
8.13
0.59
2.16
9.99
8.30
1.90
2.50
1.54
2.00
0.37
5.40
7.20
1.35
0.50
0.45
0.40
8.20

355D

364D
1.0027
1.0027
1.0055
1.0055
1.4192
1.9178
1.9178
1.9726
1.9753
2.0027
2.0027
2.0027
2.9726
3.0027
3.2493
1.0082
1.0849
1.2027
1.2849

1.326
1.4986
1.4986

AAA
AAA
AAA
AA+
AAA
AA+
AAA
AA+
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AA+
BBB+
AA+
AAA

AAA AAA

AA+
AAA
AAA

AAA

AAA AAA
AAA AAA

AA+
AAA
AA+
AA+
AAA

N5 E
W+ iRz
B A
B A
B A
Lk Vs
Lk Vs
B4
B4
Lk Vs
Lk Vs
B4
B4
P Az
#N/A
#N/A
B4
B A
B A
7T
7T
B A
L
Eik vy

3.20
3.20
2.80
3.00
2.98
2.80
2.99
2.87
2.97
3.60
3.50
3.10
3.50
3.50
5.10
4.10
4.90
2.78
2.78
2.90
3.10
5.80
2.95
2.94

13
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23 k&
a2 13A2
24 XA

24 W 4 A

24 ¥ 4~ B

24 B4 1A
24 541 1B
24 1% 1A
#i4% 014C
%45 014A
#i4% 014B
24 B3 1A
24 %3¢ 1C
24 B3¢ 1B
A 1A

184 01A1
23YH4Al
23JZ04A1
Ak & 15 1
18 % 01A2
23YH4A2
23JZ04A2
18 % 01A3
23JZ04A3
23 BHE

P 1R

?E&*

ORIENT SECURITIES

(fz )
2.36 1.8438 b 2.97
4.50 2.7534 AAA AAA P iRAE 2.95
36.40 2.8493+3+3+ AAA AAA P iRAE 4.20
3+3+3,11.523
3
17.00 2.9452+3+3+ AAA AA+ P iRAE 3.00
3+3+3,11.343
4
7.00 2.9452+3+3+ AA+ AA+ L 3.45
3+3+3
5.11 362D AAA AA+ - 4.00
1.01 14 AA+ AA+ F iRz 4.50
4.75 1.4986 AAA - + iRz 2.94
0.18 2.0027 A - e 7L 6.55
4.23 2.0027 AAA - e 7L 3.40
0.22 2.0027 AA+ - - 4.50
3.76 2.9699 AAA - - 3.20
0.50 2.9699 AA - - 3.99
1.02 2.9699 AA+ - - 3.40
7.88 3.0082+3+3+ AA+ - - 4.10
3
1.80 174D AAA AAA - 3.20
11.40 308D AAA AAA - 3.00
6.15 0.5325 AAA AAA - 2.73
2.77 360D AAA - - 3.15
2.40 1.3096 AAA AAA - 3.60
5.56 1.5918 AAA AAA - 3.50
4.30 1.9781 AAA AAA - 2.95
1.71 2.3096 AAA AAA - 5.10
1.80 2.474 AAA AAA - 3.00
17.81 2.7836+3+3+ AAA AAA - 3.00
3+3+3,10.83
14
4.30 2.8548+3+3+ AAA - - 2.90
3+3+3,14.82
43
2.50 242D AAA - - 3.00
2.40 1.6603 AAA - - 3.38
2.00 2.4082 AAA - - 3.60
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7 4 7 AR o TIIESS

ORIENT SECURITIES
Vo gL

AL R T IEFR ARG AR S (“HBM”7 BHF “N35]7) RIFD. EF. Bl 9 FRETEM
AR EIET A S, RIAEFKF NS B @I, HFRREA SN &, FDRB AL R4, AT RA X
AT Z . AR KiERITH O RLATE,

R AT A S B P AT B AT AR, TR FABGRE, RFELH AL, LRGE NS
HARER, WEREAAL . R EFEAS R, F MR F AR LA € TR R A,

ASAF BT 0,4 6930 0 ) 8 AARAE RAVIRAF 09 IR 30 T4 i = Ao AT A SHEAT Lk AR X A= 12 8 09 1% A 84T
AR, LR R T EE B S R RKIE; e AP 0942 & AT R R E R, RMNTAKE
AT EFEFTAERL Fo o, RN FRFAE B AL F O 0EATE &, P TRRI 48X N5 F
i 42 69 W 4F AR I AR E KA AR & AE B N S AKGE,

AXHTRAH (P EAREREIERE) AR L40E I EEEAF TN ZE L, BRFAAANZREE
HATARRS ., BEREHEAITARTD RERF L tbid R X EEENGIT A, TSI FH AR A AT
AAE AR TAETAE X B 89,

A H IR AR L, CHIER NS RFEFTAF LIRS, R ETIFHAL R 348 KK & 5o 4%
FToATE N o BAVGDH] A I A M RAEAT A K AGIE KRBT EAIR S
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