- DYl 52517 E3R (2024.3.18—2024.3.22)
HEEEENE, ERELITHESHRLA

REIERI): R EATIHED

R IEE

L LY
> MRTIFAEANEESANAFEEK,
¢ 3 A LPREHBRE, BRMIBA RS N2 R FKE.

LR

LR AT R T 220 L L W W B4k, A 390 42 L e g B B, A TF 3% L8 4e 4 170
27, Shibor %2 st ik X ZIo FasLsutbas-F-, 7 KM TFAT 4BP, 14 R 47 10BP, 1 A~ A 4
k47 3BP,

ERR—RT
L RE AR ZAT IR BT B IF, R 640 R A Aw A, HAAT 474222 fLu (A dkfir.
d4%. ABS. ABN. A&42gk. 47k, T 24 PPN) | & A7H %4 838.53 124, #/tk kI 21.48%.,
LR, S AR BUR AR KZAT 28 R, R AATAAL 202.11 12 T

ZR R |EFHILE

ST ¥ XA AT %1% 4 9.71 /e u kb diedn 244, “21 7 #% MTNOOL” KAk 4zl 4+ &
By BRASAR BN R W R AR Ao 012 B RAT B A AT 4 29.51 12 T,

FRBH 7 Ak “BBB+T R AATALE IR BIIN G @ % vl ds ARG 5 AFE TR AT
A E BT, BZ “hE”

B EAFATE: HRFAAEANKBEEIITAL L, ML ER FRNHEF Y
FRBELAE; XX ERAE T L E A R LT 58 AGLRPITIL .
% % HAT 1%

LR AT I TGRS AR AT, E RO A R A BT T AT, A AAA Bl B EFH T
47 2BP, AAA BN 3 i RT3 T 47 1BP; AA B % & T 47 2BP, AA %3] s &
T 47 3BP,



4 7 AR o TIIESS

ORIENT SECURITIES

R /- F T 3
o B T T ettt ettt ettt ettt ettt et ettt et ettt e ettt e e e et n e n e 5
Eon A A BT H0 oottt ettt ettt ettt ettt et et ettt ettt et et 6
L AE AR B ATHE Tl ettt ettt ettt et ettt ettt et et ettt sttt t et s et ettt et et et et et et et et eneeas 6
2. AE AR I SRAEIR E AT Tl ettt a e st ettt et ettt ettt et et s et s s s s s anans 7
T A T B L e oo 8
O R 2 I = TR 8
e B B T T oottt ettt ettt ettt ettt ettt et e et et et et et et et et et et et et et et et en st ennnas 8
T R I B L OO 8
A S i ol - 9
R - =k 1| - SRR 10
R - 10
e N B N B B ettt ettt ettt a ettt et et e ettt ettt e ettt et et ete st e et et et ese it et et et et eneaeas 10
KT |0 A TR 11

4. GEJE A ABS ...t h et E b bttt bbbt h b bttt n et 14



4 7 AR o TIIESS

— THEH
o WS EEENEESAAHEHE

WA AN RARAT L B3R mFT A G335, B E 2024 &2 A )k, I MMELATR T HHA
KB ik F) 3.95 FALt, ML LA T 4800100, X—REHEMHE A 2023 49
AVRCHLEAANR, FMMMELFRHEARD A, RIBHFAL T L 7700 1272,

Flat, PEINCR G PO HGHIER T, 2024 552 F, I Z AL TR EFH0G 4L
N B A 174510 o X — R EF BRI MM CEL I3 A ZIAEN, RitAEATCT
B2 FAAKRE. BRBAFTARTAAGREE RELR, RFATHAN LR
Pl AR T fEAR R ARG F G BRI IMAF 2 TR F. o, BEIM AR
W% 5T 9 5 53R fe 7540 X R ORI T @ RIBE S, LA B IR T B &
WIS, B— TR T RN T AL .

HH, BFRINTIAN UKL S KPS T KAy BB A Fa ) R b RATH) T R
ARE, R —FERITERIMERNGATHHOLGFER. X—HE g ABLH—
TRAN T2 IM AL FEMGAET S A E T2 mAH 55 3TN iy 5 R4 A
BAF RN LS I FTRATA G RGN LS R EFHE, S— PRI FEARATH AR
KF o

A EREBAY, BER, PEEKATHERI I ANMAL S HRDT BFHE. KK
R A 5= Ak S8 i — 2 TP B) B R AR B A AR 2, — R FI BRI & RAUEIL T
FEMRFT DT RIS, LAFPRTH R T LRI SHNRTRE. KK,
A& ATHhHE» RANEE, FERATHAMMFRRARS . BATRE . A Ies i Fo i 5)
B F R R — T R E IR S ERRBEAE RGN XA BT I T
EE A TGN FREEZHKE ELH5EEE, £—F AR FTAER S LR EZH A
W 7 8 34

® 3 A LPRHBERARZR, BEHNA AKEE R ERITKE.

3A20 B, ¥ EARBAT RN GT KT HRAAE (LPR) 4HAE, L+ 144 LPR
PR /E 3.45%, 51k LPR# 2 48 3.95%, ki AE-$RiA X — 4 R ST, H%
2 ERFNY M.

HERHH, SFEASEMALELPR & kg T 25 AL, FHE@&MMAA LPR 4%
B g, FIBS, S FRAH LR, BREAIR, ZLRKTENNE—FTHR LT
Ko



ORIENT SECURITIES

4 7 AR o TIIESS

WA ALRA, 3 A FIAEEEA (MLF) Al RGLHTE, A LPRIRMIRY T 126 24k
Bho Mo, EEF LA LPR OZHTIA, BATEE£%F—EH, BN LPR B
R TR TREMER Ko

BEAKR, BALPRARMAREZTN, 2R ETRAOKE. Aok, MA4H#KF 27K
FE AT B BCR A9 E A EANA R LPR BCEGIRNIEHE, Kk LPR Al 458 FTAFT
fho R, HJE | ZFWR AR P69 RA R ABARAT K A A4 Bt , LPR A% TR
89 1@ T A 2R BT R o

Flat, &AW EAE S, SEBCRA XA PR, LPR MDA TATE 0. 1242 e 4P AT A8
ZEMART, LPRAFZTRAMGZRAFLE — 244, RARThEZBE st — 5 REERA
REF KR PFHEATFELZE) 5 ZREFRETE Ko

FRBA, R LPR BRI, (20 ARk 5 S SR A, TR SR O
BRI A, BRAA R FTHEEFRZE, SRIMIFE—FTRIT > AR, BIREK
GRBAAA, LR BT A



e 7 A Qo TITIESS
= vy

A RIFRIFFRET 2201209 B, A 39012 i E Mg R, N g )R 4w % 170

1270
1. EREBEPEHRFERL (42 1LL)
A i

-~

AN 220 390

&3F -170

FH kB Wind, &R FHEATH AT AT HH
Bl AMFFHEEK (B4 L)

15,000 4

10,000

- ‘ ‘ | ‘ |‘ LI . H
0 .IjLI.lHJ.'”I1||1HIJ | h 1L

-5,000

-10,000 -
20120/1X T3 XY ERA)'ER0 A28 130 11240 222022 2R Y Z21) 28 ZR1 250 720 XY 2y 27() 2 2805 231270 2380 20 ARy 22 228 25X 22 250) 72 Y 25 P Y 2R 20 ) D2 22 238 2 22 2 26 720 2B D) ) 24 / 3

Shibor 42 5% S At Sk K E Ho FRA A H-F, 7 XM T 47 4BP, 14 X L47 10BP, 1 AAM £
47 3BP.

% 2: Shibor #) % (#45: %) A 2: Shibor #) & & % (#4L: %)
2024/3/15 2024/3/22 ':EfJJ(BP) 2024/3/] 5 _2024/3/22
O/N 1.77 1.77 0 240 A
1w 1.89 1.85 -4
2w 2.04 2.14 10 200 1
1M 21 2.13 3
1.60 A
3M 2.16 2.16 0
6M 221 2.21 0 120 A
9M 225 2.24 -1
1Y 2.27 2.27 0 0.80

O/N 1W 2W M 3M oM IM 1Y

Foopb kR Wind, & F AT AT KT 3 Forb kR Wind, & 7 #4765 A K AT R



7 T 7 B

QQ RIJUESS

ORIENT SECURITIES

AR —RAT %

1. 45 AR AT
L RE AR ZAT AR B LI,

a5+ ABS. ABN. #42fk. 428k, ¥ Z4 PPN) |,

A 3: EAREREATAR ($4: L)

7 640 >

2 # AR F,

o

AT 4742.22 170 (B b Lt

AR ) 3 Am 838.53 12 L, Rt B 21.48%,

- s g s 4= - 0,
6,000 m— T HLEE (12) LA HUBE ) IR b 580%
- 480%
5,000 - 80
- 380%
4,000
- 280%
3,000 -
- 180%
2,000 - I | ‘ ‘ | ‘
| | ’ " il "“ H !'H‘I =
. | || | | I | ll ||| ||| | || Il || L | LR R ” W ..,
ANODOTOMNMMNMOMMNMNOMOANMNMNEALOAUOANTOMONMNMNMNOOSTOANNONOONOMNSLLOOITONMONM
MOANNAATATdANNOODAdAdNO O dIdNNOAId1ANOIdAN NN MdINOD O 11N O O 1N O 11N OO 41N
ONAIIINNOAINOOIINNO A INO I QIO INOOIINOOINOOIINOOdd
NANMNMODONMNOODANAANSTOLOMNOODANTANTODONOOANETINTONOVDOONATAANMNMUOMNODDANAN
A0 0000001100000 0 00110000000 d1d1d10000000 110000000011 00O
\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\
VOO0 dTdAdAAAATAANANNNNANNANNMMMOOONOMOOOOWOOOS I
T A A A A A A AANNNNNNNANANANANANANNANANANANANANANANANANANANANANANANANANANANANANANNNNN
;"‘-: DRy . 1 > )1_/‘ i~';“ I
TR R IB: Wind, &R AT MH R T AT 3

ARk A, &4 LR A 4T 0.00 12 50; 28 fx & 478 B B9F, BB & 47 1,289.64 1z 1; ABS

% A7 £ 146.01 12T, B AAT 318.21L7L; tha sudf ZAT

8

T (L)

A B kE, LA %47 3,074.38 12 .

& 3: FRAGKEATHR
LA ZATRAE (L) A
15 Atk 4,742.22
43k A -
P 1,289.64
ABS 378.20
o 3,074.38

BE LR &FLATAHE (L)

838.53 29,964.38
- 228.68
137.58 7,176.62
146.01 2,191.99
55 20,367.10

FHRR: Wind, & FHATHR A K AT HH

LR, A

EATAAE B BL 16%, ABS &bk 8%:;

1k BT M HFEA 2 F, B EATAAE L b 26%,

ARy

2R ATHAE b b 45%,

WEAT A R KL R, A5 ANATHARKSH, &



57 0 7 L R

% RIS

. ORIENT SECURITIES

IRRRT

88%; & EARIFAX S, TEIFAL RERK, HF AAA BEATAAL b 1L 63%, AA+ L 1L 28%; A

IR H RA, FRAMPMEREKR, 1 FHATHMEFE R 31%, 15HE 3 F4 &k 39%.

B4 ERAZATERAKRBEERERS

8%

16%

0%7

ABS 8%
FA R Wind, & 7 BATH H K AT 53
A 6: ERRATRE AfEIAITEXS
= AAA 63%
= AA+ 28%
= AA 9%

FAPRIR: Wind, &R BATH AR AT %3

2. 1z AT BRIK R AR ZAT AL

ER, A3 AR BE RAERKAT 28 R,

= 555k 26%

» 2 459

" LA 5%
Ak AF 0%

28] i 16%

B 5: LA ZATIE AR B L AT A R R 5

0%0%

0%
3%

TR RR: Wind, &R FIATHRF T AT 3

= <=4% 88%
= 4%-5% 3%
= 5%-6% 0%
6%-7% 0%
7%-8% 0%

>8% 9%

B 7: LR EATAE AR KAT A RR] &5

3%
1%
////f

a

" TR 31%

w135 (4) 39%

=355 (4) 25%

574 (&) 1%

e

FARIR: Wind, & 7 BATH K AT 53

7-104 (&) 3%

R A AT AR 202.11 12 7T,



= % 4 4 Q0 RISIES

9. ERAAEFHLE

1. LA AEAF4H4
ST WX FENF T ZPH 4 9.71 LT k4
B BRAT AR R M) R AL w42 38 4R AT T

bl A4t “21 % MTNOOL” koAb X 4T K
B3 At A 29.51 12 4.

2. LRWFATRAFH
B4 7 Ak “BBB+ KM AAT AL MIFLIIN G @ o fe AL S5 45T RT3
i'i?é&é_ «B_» , %fé “jﬁ‘@” .

3. R\ EH
BaMBERRTATE: ERFAIEANKGERIITAL L, MG ERD FRINFEF S
FRESIAL; R SRAIT b E R B LR ABLERHATITE.



e 7 A Qo TITIESS
A, HEFTHITE

LR AT I8 T RS ARG, E RO A R AT T AT, AP AAA BB R T
47 2BP, AAA B3 R0 RT3 T 47 1BP; AA B btk 5 & T 47 2BP, AA %N 3] il %
T 47 3BP,
48: 3 422 Aot A EAEERSE ER—B TS

ffy AL Dy

AAA  252%  252%  2.62%  2.65%  2.66%  268%  275%  2.77%
518 AA+  262%  263%  278%  276%  294%  297%  3.06%  3.04%
KEE | AN 279%  278%  295%  295%  3.32%  336%  343%  342%
AA-  476%  476%  510%  5.14%  559%  530%  572%  5.44%

AAA 1 3 2 0 4 1 1 1

BaE | AA+ 4 1 3 1 3 1 1 1
KBEES | Ap 2 4 3 1 2 1 1 q
AA- 9 9 8 5 4 0 1 0

FoAt KRR wind, & 7 AT 5 7 AT 53R

B 9: AAA Zd LKk E R AR (%)

—_— A A B K B (AAA)S S — P kA 2D B (AAA)S
o i 4l iy B B R (AAA)T S
5.7
5.2
4.7
4.2
3.7
N
3.2
2.7 I&h
J
2.2
O MO MO MmO MO MO IO O WO O 0 O @0 @O @0 O @O0 @O O @O0 O @O @O @O O m
o~ o (o) o~ (o) (o] o~ o (o) o~ (o) (o] o~ o (o] o~ (o) (o] o~ o (o] o~ (o) (o] o~ (o]
r LR R T EREKETRTRERR T T TMHD T E T ERE X K T E K
— oM n ~ (<3} : — oM n ~ (<3} : — oM wn ~ (<3} : — oM wn ~ (<3} : — o

FH R IR wind, & 75 8471 5K KT 53



7 T 7 B

ORIENT SECURITIES

o TIIESS

> LR XA %R

1. kg

B R A AT BAT A A

2. AR

. HRIBZATHE | EFRR

24 Hiak 01
4 g YKO8
24 %45 Y1
24 3543 01
24 Ak 01
24 #JF 01
24 BE#H 02
24 4K 02
24 F# G1
24 @ K1
24 5 Y2
24 $im Kl
24 #2.4% 01
24 A 02
24 33k 03
24 4 3% 02
24 LA K1
24 #2.4% 02
24 %% 01
24 &% 02
24 %1% 01
24 &9 K1
24SIGO1K
24 E A& 01
24 E A& 02
24 @ 3% 01
24 7 # Y1
24 ;A 01
24 LR
Y1
24 P H Y2
24 F % 01
24 ;AR 02

20.00
20.00
7.00
19.00
5.00
6.00
2.50
5.00
15.00
10.00
15.00
10.00
12.50
2.50
10.00
10.00
8.00
12.50
12.26
12.26
8.00
20.00
15.00
5.00
5.00
5.00
20.00
5.00

15.00

20.00
10.00
5.00

8.00
20.00
15.00

7.00

3.00
4.00
10.00

6.00

15.00

30.00
10.00
3.00

5+N
3+N

g1 o1 o1 W W

10
1+1
3+N

3+1+1
3+2
10
5+5
10

10

3+N

3+N

5+N

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

AAA

AAA
AAA
AAA

) 3 i AAA -

BN
AL
AL
AL

Ke
AR

AR
B
T aRAE

AT
AT
Re
N
P iRAE
L
P ikAE

¥ RAE

L
A
LS Yy

#] &
(%)

2.65
2.70
3.05
2.70
2.58
3.30
2.89
2.77
3.28
4.00
3.18
2.55
2.65
2.84
2.85
2.99
2.50
2.90
2.65
3.16
2.88
2.80
2.45
2.67
2.80
2.55
2.73
2.69

2.75

3.05
2.76
2.85

10



£ AR o RITIESS

HRIZATHE | RREATARE kS
& ok 3T i AR
R (12 7) (2 70) - oottt i (%)

24 &35, 04 19.00 19.00 2.69
24 & 3k 02 5.00 6.00 5 AAA AAA “FW&A'% 2.70
G24HXY1B 10.00 20.00 5+N AAA AAA R IR 2.84
24 R¥#Z Y2 10.00 10.00 5+N AAA AAA ke 291
24 % % 02 10.00 10.00 10 AAA AAA B*e 3.00
GC g 01 10.00 8.00 2+1 AAA AAA M 7T 3.49
24 # 401 10.00 10.00 3+2 - AAA - 2.55
24 #4005 5.00 6.00 3 AAA AAA B* e 2.92
24 Z# 06 5.00 9.00 5 AAA AAA A 3.55
24 ;42 01 6.50 7.00 3 - AAA - 2.60
24 £R A1) 02 10.00 12.00 3+2 AAA AAA ¥ Az 2.99
24 &) G1 7.00 7.00 3+2 - AA+ - 2.83
24 4 02 6.50 6.00 5 - AAA - 2.70
24 B4 03 2.00 4.00 3+2 - AA+ - 3.60
24 %41 03 10.00 8.00 5+2 AAA AAA ¥ Az 3.20
24 K 4% 07 16.00 16.00 15 AAA AAA ¥ Az 2.99
24 K01 11.00 11.00 3+2 - AA+ - 2.75
24 EA Y1 5.00 5.00 2+N AAA AAA ke 2.80
24 J4L Y1 60.00 60.00 3+N AAA AAA ¥ Az 2.65
24 B R Y1 20.00 20.00 3+N AAA AAA R 2.70
24 A8 Y4 12.50 25.00 5+N AAA AAA ¥ imAE 2.88
24 33E 01 10.00 10.00 5 AAA AAA R IR 2.78

3. BT 8

1’riliﬁ-%ﬂﬁ£ J—FT?JT*PL?F% ﬂ $-

24 47K D1 10.00 365D 3.50

4% D1 15.00 - 365D - AA+ - 2.90
24 %% D1 5.00 - 365D - AA+ - 3.04
24 LR F1 3.74 - 2 AAA AAA L, 3.10
24 X% 01 3.00 - 3 - AA - 2.95
24 78 4% 01 5.00 - 3 - AA+ - 3.30
24 F 4401 3.20 - 3 - AA - 2.95
24 %51 01 7.00 - 3 - AA+ - 2.60
24 F= 01 5.00 - 3 AA+ AA 8 7T 4.60
24 3R4k 01 30.00 - 3+2 AAA AAA 8 7 2.84
24 3% 02 8.00 - 3+2 AA+ AA+ R 2.70
24 i@ % 01 4.41 - 3+2 - AA+ - 2.58
24 23 01 8.00 - 5 - AA+ - 3.05
24 Ak % 10.00 - 3+2 AAA AA e, 2.79

24 W £ 01 1.60 - 3+2 - AA+ - 3.35

11



7T 71 Al

________;_7______T__________________________T_
R HRZATHE | EREFAE Gani | s | mE
(fz) (%)

24 42 & 01
24 44 04
24 L F 02
24 & 01
24 #,3% 01
24 FF % 02
24 Pp sk 02
24 % % 01
24 443 D1
24 i 01
24 %1702
24 3R 01
24 4 A 01
24 ¥ 05
24 B & 04
24 k% 02
24 WHid 02
24 %301
24 J& 3% 01
24 J& 3% 02
24 FH T
24 FEIKR 02
24 FTH% 01
24 " 97 03
24 ) IF 04
24 & 7% D4
24 J£ JF D1
24 ##% 01
24 F ¥ 01
24 FFE Y1
24 XH 01
24 3% ¥ 01
24 F3£ 03
24 F 3%, 05
24 B3 02
24 3%, 01
24 £ Y1
24 K 02
24 48R 01
24 JF#% 01
AFKI

3.00
4.70
4.40
10.00
3.00
6.00
8.00
4.00
3.00
10.00
2.00
5.00
5.70
2.50
2.50
5.00
5.00
5.00
3.80
3.80
12.50
15.00
4.35
10.00
10.00
3.75
15.00
5.60
8.50
6.00
4.75
15.00
7.50
12.00
0.80
8.00
10.00
5.00
2.00
4.00
3.00

4.40

3.00
10.00

5.00

5.00
5.00

15.00
4.35

3.75
15.00
11.20

8.50

6.00

7.80
15.00

3.00
12.00

0.80

8.00
10.00
10.00

2.00
4.00

3.00

3+2
3+2

3+2
3+2+2
365D

g1 W w

3+2

3+2
3+2
3+2

3+3+3
5+5

365D

365D

3+N

W W w W w w

3+N

3+2

3+2

AA+
AA+

AA+
AA+

AA+

AAA
AA+

?E&*

ORIENT SECURITIES

AA
AA+
AA+

AA
AA+
AA+

AA
AA+
AAA

zx2223

AAA
AA+

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

32

AA+

Az
A

7
7
e

3
kAT

#| %
(%)
4.50
3.03
2.80
2.84
2.99
4.50
3.06
3.22
2.55
2.57
3.85
3.13
2.69
3.84
3.20
3.18
2.93
2.70
3.35
4.00
2.82
2.99
3.00
2.85
3.16
2.64
2.50
3.45
2.70
3.40
2.50
2.70
2.86
2.85
2.70
2.70
2.93
3.80
3.99
3.70
2.65

12



7T 71 Al

R HRZATHE | EREFAE Gani | s | mE
(fz) (%)

24 F 3£ 04
24 X# 06
24 #rIF 01
24 45 01
24 545 02
24 KA+ 02
24 X 02
24 k401
24 #iE 01
24 #2401
24 % D1
24 16 IF Y1
24 7 He 02
24 E 3% 01
24 30,0 01

24 384 K1
24 W 01
24 J# 03
24 A # D2
24 %7K 01
24 %4201
24 1= 01
24 F4% 03
24 ¥4 01
24 B 02
24 87 K2
24 ¥4 01
24 @& 02
24 H4] 02
24 & 03
24 #FJfe 01
24 FFE 02
24 F4) 01
24 7 gk 03
24 R #% 01
24 F 37 01
24 FH4] 02

7.50
8.12
4.69
0.80
3.66
5.00
4.75
5.00
8.25
4.00
9.00
10.00
25.00
4.14
10.00
5.00
10.60
3.50
3.70
5.00
0.40
5.00
10.00
10.00
4.25
6.80
7.92
5.00
4.45
3.00
7.65
3.00
4.45
3.50
6.00
27.70
4.45

12.00
8.12
4.69
0.80
7.00
7.00
1.70
3.00
8.25
4.00
9.00

10.00

25.00
4.14

10.00
5.00

10.60
7.00
3.70
5.00
0.40
5.00

10.00

10.00
8.50
6.80
7.92

10.00
5.60
3.00
7.65
3.00
3.30
7.00
6.00

27.70
5.60

5
5
5
5
5
5
5

3+2
5
5
365D
3+N
2+1

o1 o1 o1 W

365D

w

o1 o1 o1 O U1 O W W W

3+2
3+2
3+2
3+2
3+2
3+2

3+2+2

5

AA+
AA+

?E&*

ORIENT SECURITIES

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

AA+

AA+
AA+

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

AA+
AA+

PN

#| %

(%)
3.54
2.80
3.18
3.39
3.50
2.80
2.80
2.68
5.45
4.95
2.54
2.80
2.70
2.95
4.50
3.88
4.95
3.75
2.77
2.90
3.35
3.80
3.30
3.77
3.30
2.75
4.65
3.50
5.00
3.00
2.95
3.17
4.40
2.80
2.77
2.80
5.00

13



7 T 7 B

<

RIJUESS

ORIENT SECURITIES

4. ¥ 2 ABS

e

Z R 1AL
F 2 8A1
EeFfm 07 45
A &% 1A
A &% 1B
BERIA2
I 8A2
AR IA3
F )2 8A3
24 A1 Al
A% 5A1
24 %4 1A
HeA 37A1
2 £ 0B
2 £ 2A
24 A1 A2
K% 5A2
HA 37A2
24 41 B
K% 5A3
#oA 37A3
WAL 3
3REIA
# i E 4B

A Auz 6A
24 # 10A1
%415 8A
GC 7k Y5A1
3 %K 2B
3% K 2A
L3 3A2
% 915 8B

2.10
1.80
5.01
2.60
0.16
1.80
2.40
0.65
171
3.34
1.24
14.25
8.50
0.18
2.51
2.94
1.32
6.00
1.38
1.24
2.70
9.38
5.00
0.50
8.00
0.23
8.70
0.40
2.64
2.70
0.22
3.46
13.00
4.08
10.10
0.42
8.62
1.50
0.20

249D
360D
364D
1.011
1.011
1.6822
1.9836
24301
2.9808
305D
340D
365D
365D
1.0137
1.0137
1.8356
1.9315
1.9973
2.3315
2.8411
2.9945
364D
1.1836
1.5014
1.5014
1.5205
2
2
357D
361D
1.0192
1.0192
1.0192
1.5233
1.8575
1.9425
1.9425
1.989
2.0192

AAAsf
AAAsf
AAAs
AAAs
AA+sf
AAAsf
AAAsf
AAAsf
AAAsT
AAAsT
AAAsT
AAAsT
AAAsT
AA+sf
AAAsT
AAAsT
AAAsT
AAAsT
AA+sf
AAAsT
AAAsf
AAAsf
AAAsf
AA+sf
AAAsf
AA+sf
AAAsf
AA+sf
AAAsf
AAAsf
AA+sf
AAAsf
AAAsT
AAAsT
AAAsT
AA+sf
AAAsT
AAAsT
AA+sf

¥ imAE
+ iRz
P im Az
B4
B4
P Az
P Az
P Az
Lk v
Lk Vs
B4
Lk v
Lk v
B4
B4
Lk Vs
B4
Lk v
Lk v
B4
P Az
B4
ks
B4
B4
ks
B4
B4
B4
-
B4
B4
B4
B A
P Az
B A
B A
-t

®E

2.50
2.80
2.50
2.46
2.65
2.70
3.40
3.00
5.00
2.65
2.50
2.35
2.50
2.60
2.55
2.80
2.80
2.67
3.50
2.95
2.80
2.55
2.60
2.70
2.60
2.74
2.63
2.78
2.55
2.80
2.67
2.46
2.50
2.55
2.50
2.70
2.59
3.00
2.70
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77 71 AL

24 #7 10B
24 # 10A2
T # 3A3
GC &k Y5A2

,
A

AT AL
(fz )
1.80
8.20
0.64
3.18

Q RIJUESS

ORIENT SECURITIES

2.0192 AA+sf 3.30
2.0192 AAAsT s 2.80
2.7425 AAAsT e 3.25
2.8575 AAAsT ¥ iRz 2.65
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4 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,

LI R R PAE BT EAARE, RAEIRAF A S F AP @R &, R LA AL, A RFE N )5
AR, WERFERAAILA. o R BN R T, F 2B MR A8 % LT A & TR AR A

A BT 68 0930 5 ) 8 —ARIE R AV FAF A9 IR 30T A I = A o RATAKIHEAT LR AR X Ao f3 & 6945 B 247
ThZAZSR, LA I H P BT B PO TR RARIE ;e RSP 6945 Bl AT R G R, RAT AR
AT EFEFTAERL Fo o, RN FRFAE B AL F O 0EATE &, P TRRI 48X N5 F
T AR 69 Ak 4 R AR I AR R KA A R R IAE TR R ARAE,

AHTRAR (P HEAREFEIER ) AR L E A AR EIF I 0 A R L. BRIGH R AR L
HATARRS ., BERFHERAITARTSD RERF e A R EREEGIT A, TIFH R A AT
AAE AR TAETAE X B 89,

AT FAERTRIRE, LAER NS LFEHFGTLIAITES, LN ERFRAA A LIER = S b
FToATE N o BAVGDH] A I A M RAEAT A K AGIE KRBT EAIR S
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