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R 22 RS

VO OWEHARE, 302 BBFMESRH S L WRY, BRSSP KIK
SITE MR, BEAAABREERR, R, SEAREET, REMHA
WHHRE AR, RRFIA S BETE + EE

Rt BT KMALZEABLERT, INELAALLEMED K
b, RENMMT SR REDEEEF, AATRAART HIRE % ih %
B, BAARTEG MR, AP RRASHATAURENE, T
SR EEHTHEENRD, AT REENRAFHNREET, b, &
AT A G EF RN, #EERTHAN, AHTREREHAT
FHEAE R, RAAN. BRGREERRETH TS, RATETHLR
RENRMEFLE. HFEREETHPASHTT AT RAK, —FAX
REAEATHGEN, STHEAEPRIARRG K S F—HE, R#E
ARA T XA E B ER RN T E, ERALTTAARLR, RHEAR
i B Rk 72
V02 E-FE, REATHEANETR LGN, FALALTE. G577
FRENT IR, FHARLMEELAEN 96.52 LT, FiFRHMAE 1158
1275, PR o db 475 & B 48 o 2 5 3P AT b

R SO MBATEAE, LLRNAEEERRI “EHRT. BERA" &
fE, RATHTBR - ABAHE, RECUFHBETUA o, EHTL
REBBAMEARFSM, MEFRFFRERFHFBRATEGATAE
BHER, Wb AEEARRRE, BRSALLEEHL, SHTELM
FEMMMEKRFR—FELLHE A ELRE.
VO OETHRAEIASLE, PREFNTLHEY DETRIZTRER
RE ARG, RATAMI0 LT, FEHIRS £, RATAE 2 56% KIHEK



R 22 RS

5.65 %, REFX W LTIA T XRERFEFReARTHERER. XHFRES
P AER T B T T KR

Rt RRGFATRFREELNEAHEFAEORTEARY “THR”
XA AP EFDAREL ZNER VRN, W EETZLER
A, BB, DUERRE, BRERENEAR. MESRERRXEEH
TRNEERE, PREFNAFAEREZeBEM BN, FEFTIES
EnRERNFEMELEREALRES, RERdXBsRER AR, #
—F e BRAT A 7T T AR .
C ZFHRRE, RAAFMET R BSRATIHRREO VLRI
RHE, BEBERIERERTERERE LV RAFRE CFNF G TIEEXR,

i

D |

AW THHEN - RI|BREKER, £ P RTERESC L GART RE, ¥
52 Ik 5 RE LT 2R A

RV — 4 WA AT B TR, R S8 B A SR B T SO AR R T X
FIlFRRELYZAEET 2, — gt —FRUBERSINE, BELKE
FUHNERRECVINTLERREZATALE, REBERE, 2 RETT
WHEER, RTIIME. BREIEEBRLQREARF TEARE SR
FRAREEE IR, REedAaBEHRF NN FH. W ER B Y EE
M, ELHFEZERRFRE S G E G FRFEENM, A&
FEENMMMARE LNV HFEN, FEILFQESETFN, TTL 54
FHNRELVRAMERIET. ~EMBREEENAE, BREFHEITERRE
B, HHXENMERES Y “WHE” KR, WHAXREEME, AR
EREERE, BURELLFRFALREELHE.
¢ ZFHRME, BSREESLVRAM AERREE” AR K
ZAMERZERI. 2WEl, AFBERRFT AEREIE, =W HET AW



R 22 RS

T BBV RERNEESE, ERAFEAAATRERREZWEN, 4 F5
B3 77 BORF & T 3. 65 712 7T

RiF: (1) THRATABHE, REKEAKRES T . 5§ 2021 F4
b, REASEFELTIRALGEEFT, ERNEFEALER. AEEAH
WRY, FFRTEIM T 1.46 T12T. a2 WEH, T—F, ZMETILHR
RETRAE, HEREHNR. TEZ#ELNHX B4, ZFRA TN
E5ARMARATRE, ¥ TENHEIARWNKATRE. (2) RItaHK
ABEN, BEBRERKE. “L &, PAE”, ZEREGBFE & ERAK
BN ANEEFE. HTEFLRELTITR “WHKTT” A, KKa2WNTLE
W, BRARENSFE. TN E, RIESH2FARAN, XFRELLVH
o AR BRI SR 5R A 42 FUE RO 1 Boka M BOBCR T B AR, 112 X AR
MEmmEEmERBREE. ¥ A7,



R BERIEID
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FIZEEB DR

2022 # 3 A 31 HZE 2022 £ 4 F 6 H#AE, 5 FH AA F. AA+R . AA &
nEMfR BB R R E/NE TR, 2022 454 F 6 H 5 FH AMA R, AA+ZR. AA R
v B B Bl A & A B 2022 £ 3 F 31 H R [ 5.96bp E 3.4338%. T &
3.16bp % 3.6368%. & 5.12bp F 4. 3128%.

&1, AEmAHkEEESE

nEREBANEEER

0
2018528 018528 20204F28 20214528 2022E28
— A R AR R (AAR) 5 L RIS EE (AA=) 5 LA EPIEAM R () 5

HERIE: Wind, HHHEFEEE
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¢ ERAES: WEIMERELRERLITHFRBREL

2022 4 12 A, BEHAATE R LR D 0.94%, B EFEHRMTA, EEL
BB I An 13.62%, EEe X G E TR 12.74%, EERARE. ESHEMR
AWERLT, FNRBEEE TEOEIEHRLATRER, FEF2FTERATEN
HH. 2022F 2 A, ATHERZRBMEARE 25 WEETR 2%, THTH/)
AT WE RATHFEHREMN, BRIFEREH R NS F LR L
TERINE, LERBREATHARRERRENSHIRGEET B, £ETHHA
Frim#h, 2021 £, WMBEHFRHXATRIOG/LERE, TREXF4ARFPERZ A
T F AN B FRAER RS, TRBRRIES 155X RMAH T BURFREFAT A B
WE, ME—RBELRE T HBHOAATIIHE, *—FH#T 4338807 K
MRS E R EE2EUR A EEF WA EREEE, &I KA
T W F AL SRR

B Z BT AR A R M E S E At R R AT & AR BT TR, AL FEERE
EfeHABEK, EEMFRHALAAREMESLR, 200251 AF2 A,
“EHREAHEMAER” WIEEE DA A 102 A 24 2, B AR 13.6%
A1.40.0%; TH X & AT 45 4 Bl A 1426.84 127047 359.50 1278, [t 4 5@
32.6%f0 45.5%. [ElBf, “ZILwE” WHHERER I, EET EM S F RS
REWSH. 20225 1 AF2H, “KLEFE” WREHES AN 14 R fu 32
R, B A R K TE A 75.0%% 166.7%; T E T X £ AT 484 51 4 218.40 12T F
472.00 127, [l b 48 fim 82.0%70 130.8%.

T BE M B LA A 3R o R R TR 2 LR R R T A IR A 5,
BAGFARREHNX BT REEEEANBEIES, FERATKERORE E &K
RIS Bl Fl A, BEE RGO T ETR S, A FMB N B 0K
EAREH K E. T, EFACERERTIRS, BBRUENBEEERAE



thiag&m

A#h. FREENZE RS TN ULR I B B R R E R e T,
AERBFEALATAET A2 B INA R RS, ETHEASVLEFEEH T aR
FEMERRE, Hi, BRERSEMXTE SWLEH#E,
¢ hEEE: BEMMROERZMTA?

—ZERFTHESERRTRTEANEFRT, BkaRaEs 1 A
ERBKRNEH, 2 AFERAESMRENEY, UR3 A —FHREATN
WHEE MM AT VEES, ZFAETICR, FAEREEFRN, BRENH
IR FE RS, PR LENEEFF: 1) 2016 47 PMI 46k K B 7, MLF [
BAnfE g Ag gkt , KR AR BRI PMIEFA, HE2 2017 FA40HRAT B E#H— %
FINT FIEB TS 2) 2017 4 K PMIARTR B 3, KopAl Rz a5 mT
7, BUMERRIA 4 m BARAE, 22018 4 4 F Fekeaiih T AR TATR S 3D
2019 £ PMI A T B R Bt, BARTBEM L A&, ERnflXREREE T
A #; 4) 2020 FJk PMI AT B 3%, KomAl R4k T4, HE 2021 47 A&
#— ST FENTAES. ARBHREREHTHEHE T A, T2
X 07 1 W = R TR, 3~4 AR AR T AT B R 1 a7 8 R B e
Ko MZ 1~2 F 3o =8 F 1 3 B IE AMEE A 48, dhsh = Br i Ao KB B DA R
HEBIEW R, 2REFEANRRORNRAEMA, H WA R, 4
ARRAHFR TARNLE, ELEFEETTEAWANTIREMA, BRI
AGEH, MRERS LG TNE CERFEEN AR LEE,
¢ ESTTEME: 2022 M) AR ERIEIE S E DR

2022 4 4 [E WA RAZ L AL AT 30,432.49 1278, %K 2021 4 T /& 7.82%, (B4
ATEA, REMEMELEARA, AMIEKE, FIHELE 27,696.99 127,
#4070 R, ®RuZL AL 2316621070, % 1,268 2, [EE 418881275, 2 98
Ho B4 H%E, THLERBTGEHEENER A, MEAEIT 77508812 7T, &



thiag&m

2 EWLEL 2547%, BT HEME 0 L4, LWARE, RET., e m
Bk z, FHAEEHMEL ML 1,40000 1270, &4 EHHEE 4.00%-8.00%Z
18]

2022 45 T 1| 3 3% 12 0 HLAE AT 1,454.99 1270, 2P B AL 1,286.95 12
T, REELAREAM 162731270, EEME S3ICT, SHHHAEE L EEANE
HIEGE y 4.78%, HE4 % <. 2022 4 1 )1 484% 5 B B0 B B AUAE & 77 2 4R ALK
(BRE20243F4H) WHLE X 1623%, BEREFETE. 2022 40| &3%
F AR R A BB AN 819151078, HERA TN EEEENEH
525901270, SHBAWE, HamAELAEFMT, EFd, SETE. AE
RERIRAE, AARR WAL EEA EAE A 480751270, & AR

S AMRKE, 20225 W) MFZHFEEEEL N 3 AR, 4 HBHENEET
ik 225471270, HAFEFN 1550%; Mo, 8 AM. TAG. 4 AHHEIHEM
Eo AR S, HHEE 14000127, FH2 AMNEEEAERK, R 19571
Too MTWRTF GBI HEEREILLRA., S, FMNAE, RBHXERFEEH
EEMERANRY, BRETFEEMEETEL AR, ET. BR.

MERLPAEE, WTRTFEFHEIAZYPEENENFSFEEREIXKE
TRAT, R RAXEE R ER AR EZHEENEAEL 100127, RAEK
WA H R ARG AN 2 5 FA IR B B B 3 BB AR A 5012 T R LA
T BETHALREI)ARAE . TMTRARA DN EELH LA N
65.00 127G, 293012 7T, 4 %% =, 4. RERTFEFRM LA EEAEN
FHERKRETRAT, HPRATHHXEH K~ KL ENE L4190 1270
LEF—4, FHRERMBERBE K EAFRABEUI000CTHELE -4, B
RFFNHEENERTEAG S TR ANERFIT AR TG, EF 4RFAERN K



tia&&ET

#H, | ZEHRHNER. B— L AR EHXRERAFRAE, L2 HEENE
£ %) 81501270, MABE 4, BEIMMLEAL,



[ERERITSHIT

2022 3 A 31 HZE 2022 4 4 A 6 HAE, EAGKLIATRAEMLATHES

K 189 H A1 2, 865.77 1275 -

E%& 2. 2022.3.31-2022.4.6 3F & B fE 6 K AT W S48 3T

57 3% & FRIFR RIAR¥% RAHAE (2o | RITALRRE
7 BORF AR — 29 609. 7 2. 54%3. 47%
AA 9 5. 45%-7. 0%
TH
RETA AA+ 30 3. 9%-5. 0%
AA 10. 95 3. 34%5. 0%
55 B w3k AA+ 45 2. 15%3. 94%
AAA 51 865. 75 2%-5. 5%
AA 2 10 4. 5%7. 0%
N F] AA+ 5 40.5 3. 6%3. 95%
AAA 5 53 2. 83%—4. 5%
— 14 842 1. 65%3. 3%
AR d
AA- 1 3 5. 1%
A £ AA 1 3.6 4. 2%
AA 1 20 0. 3%
Y[ # 4%
AA- 2 10. 03 0. 4%
AA 6 30. 25 4%—6. 47%
B R AA+ 4 41.84 3. 47%6. 5%
AAA 7 70. 6 2. 98%4. 27%
=X FIEHF — 43 170. 55 2. 56%6. 5%
At — 189 2,865. 77 —

HEXIR: Wind, WHHERER
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[EREELFT

2022 £ 3 A 31 HE 2022 F 4 A 6 HEjE, Wg#HW 5 Rfirikdy, £17
K5 6.00 1270, FHAE6.00 17270,
Bk 3. 2022.3.31-2022. 4. 6 £ Al E A ¥ NGt

e
: o i | &*% | AF
A% | KEHH EHRE RATA £8 | (7 | B
)
BARETIA | Rk
17 2148 o . s BHBEAF” | 2% H A
05 | 202273731 fib % TR 49 F 0 vrzpe | o= | MO aw
AIRAE | ABS
BAREIA | Rk
17 411% s BHEAS | 2E Hiw
9 T 25
05 | 2022-3-31 fib % % T X3 29 % I vrema | & | Y| aw
HIRNE | ABS
BARETIA | IRk
17 428 NI BHEAS | 2 E HAt
_9- i ST
o7 | 2022-3-31 fib % % T X 249 % I VREEme | % L2 |y
AIRAE | ABS
BARELIA | IRk
17 4118 R BHEAT | 2 E HAt
_a_ 2k
03 | 202273731 fib % & TR 49 F 0 vrspe | o= | 13| aw
AIRAE | ABS
BAREIA | Rk
17 4118 s EHEAS | 2E Hiw
_9- i ST
09 | 2022-3-31 fib % % T X3 249 % I vrsme | & | MY | sy
HIRNE | ABS

HAEHRIE: Wind, BHEREE
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B

2022.3.31-2022.4.6 1% # & 47 W 4

\ ‘ 274 H KR | RATH | BT | 24| ETA
5 8 RAKA B |[RE)| % B | %)
22 7 # fit 23 B R [2022-04-06 8. 6700/ 5. 0000]AAA 2.7100
22 7 ® fit 21 HF BOF T [2022-04-06 | 24. 6200( 5. 0000[AAA 2.7100
22 7 fit 22 7 BOF R [2022-04-06 | 30. 3000( 5. 0000[AAA 2.7100
22 FA| L SCPO11 | H#ABE T & [2022-04-02 | 50. 0000| 0. 1562 AAA [2.2000
22 B F|52F SCPO12 [JEHAGE A % [2022-04-02 | 30. 0000] 0. 2329 AAA | 2. 2000
22 # fT M SCP005  |MF #AG: % % |2022-04-02 5.0000| 0. 5507 AAA | 2. 3800
22 TR L SCPO01  |AF @k % & 2022-04-01 4.0000[ 0. 0740 AA+ | 2. 1500
22 2L I SCPO12 | #AGR# & [2022-04-01 | 10. 0000| 0. 2438 AAA | 2. 2500
22 P 2CE H SCP014  |A8 Hfk % % 2022-04-01 5.0000| 0. 2438 AAA [2.2500
22 F 2C3E W SCPO13 |48 H @k % % 2022-04-01 5.0000| 0. 2438 AAA [2.2500
22 FAE R % SCP001 |[JEHAGE A % |2022-04-01 | 10. 0000| 0. 2658 AAA [ 2. 0400
22 &35 X SCP003  [JEH#AGE A & |2022-04-01 | 10. 0000| 0. 3507 AAA | 2. 3600
22 #1173 3k SCP004  [JEHAGE A % |2022-04-01 5.0000| 0. 4110 AAA | 2.3700
22 K i ALE SCP004 |48 BB # & [2022-04-01 | 10. 0000| 0. 5425 AAA | 2. 4400
22 ® A SCPO01 | H#ABE T & [2022-04-01 | 10. 0000| 0. 6575 AAA [2.0200
22 A LT SCPO01 |48 Hfk % % [2022-04-01 5. 0000| 0. 6986 AA+ | 2.5000
& a3
BT 11t # 2022-04-01 2.8700| 0. 9370/AAA
22 S A1 #% % PPNOOL |[Z@ TE  |2022-04-01 5.0000| 5. 0000 AA 7.0000
& a3 18.013
22 B A # 2022-04-01 | 47. 0000 7IAAA 3. 8000
& a3 18.013
22 B #C % 2022-04-01 1. 0000 7
& a3 18.013
22 A4 B # 2022-04-01 3. 0000 7|AA+ 4. 5000
21 #H 063 14) |4 2022-04-01 | 30.0000| 1. 0000 2.2000
22 FH 01 (3 7) it 2022-04-01 | 40. 0000| 1. 0000 1. 8000
22 #0203 2) 4 Rl {5 2022-04-01 | 30. 0000| 2. 0000 2. 5000
22 7k SCPO01 IR 2022-04-01 5.0000| 0. 4466 AA+ [ 2.6400
22 LK SCP002 [JEHAGEA % |2022-04-01 | 13.2500] 0. 6575 AAA | 5. 1000
22 JLALZ % SCP002 |48 i@k % % [2022-03-31 5.0000| 0. 1644 AAA | 2. 2500
22 2L I SCPO09 |48 # @k % & [2022-03-31 | 10. 0000| 0. 2466 AAA | 2. 2500
22 LA SCPO02 | HARE ¥ 4 [2022-03-31 | 10. 0000| 0. 2466 AAA [2.0400

12




B

22 FET B SCP004  [AEHAREA 5 [2022-03-31 5.0000| 0. 2466 AAA [2.0000
22 # LI, SCPO11 [EHAGRA & [2022-03-31 | 10. 0000| 0. 2466 AAA | 2. 2500
22 2L I SCPO10 |48 #@k % & [2022-03-31 | 10. 0000| 0. 2466 AAA | 2. 2500
22 738 SCPO06 | HAGR# & [2022-03-31 | 20. 0000| 0. 3288 AAA | 2. 0500
22 =k SCP009  |AE HRk % [2022-03-31 5.0000| 0. 4932 AAA | 2. 0500
22 [E BT 7 SCP005 |48 i@k % & [2022-03-31 2.5000| 0. 4932 AAA [ 2.2500
22 M I SCPO0L |48 Hfk % % 2022-03-31 8. 0000| 0. 4932 AAA [2.0400
22 A HrFF & SCPO01 MG H#A @k % % |2022-03-31 8.0000| 0. 6521 AA+ | 2. 5000
22 B L HLEE SCP002 |48 BB # & [2022-03-31 | 10. 0000| 0. 7397 AAA | 2.3000
22 B O 33% SCPO01 |4 #AG % & [2022-03-31 | 10. 0000| 0. 7397 AA+ | 3.4000
22 =l GNOO5 FEHIRRA % [2022-03-31 | 20. 0000 0. 7397 AAA [2. 1500
&= I FAE
A Al % 2022-03-31 5. 0400| 0. 7890[AAA
& a3
22 T 21 # 2022-03-31 7.2000| 0. 9096{AAA 3. 3000
& a3
22YD2A1 # 2022-03-31 | 12.0000| 0. 9863[AAA 3. 3000
& a3
—V& 22 % i 2022-03-31 0. 7400| 1. 7233
F PR FAE
—J5 22 1% i 2022-03-31 14. 0700| 1. 7233|AAA
& a3
A T A2 # 2022-03-31 5.3800| 1. 7890/AAA
& a3
22YD2A2 # 2022-03-31 7.1300] 2. 2411|AAA 3. 8000
& a3
A i A3 # 2022-03-31 5. 4800| 2. 7918|AAA
&= I FAE
A T IR # 2022-03-31 0.0100| 2. 7918
& a3
22 AR 22 % 2022-03-31 6. 7000| 2. 9123[AAA 4. 3000
22 FEHK
MTNOO1 (%% #,) FHIERE  2022-03-31 9.6000] 3. 0000)AAA  [AAA | 2.9800
& E I FAE
22YD2C # 2022-03-31 1.0100| 3. 9890
& PE I FAE
22 T C i 2022-03-31 2.2100| 4. 6603

13
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22 ¥ /K F| MTNOO1 (4%
@) HHAZ I 2022-03-31 4.0000[ 5. 0000 AAA | 3.3000
22 FLFEHAX PPNOOT | ) TE  [2022-03-31 | 10. 0000[ 5. 0000 AA+|3.9000
22 #EE 3% PPNOOT |® T E  [2022-03-31 | 15.0000[ 5. 0000 AA+ 4. 1000
iR B 2022-03-31 3.3000| 6. 0000[AA-  [AA-  |0. 4000
&= I FAE 18.013
22 413 1B % 2022-03-31 1. 2900 7IAA+
& a3 18.013
22 413 1A % 2022-03-31 3.9000 7|IAAA
& a3 18.013
22 213 1 % # 2022-03-31 0.5100 7
22 TP ®E SCPO12 B HABRH & |2022-03-31 4.0000] 0. 3452 AAA | 2.0300
22 VLG & % SCP005 [MEHAGE A % [2022-03-31 | 10. 0000| 0. 4110 AAA | 2. 0500
22 A ALk SCPO10 |48 HAGR 4 % [2022-03-31 | 55.0000| 0. 1644 AAA [ 2.2000
22 =l GNOO4 AR A & [2022-03-31 | 20. 0000 0. 7397 AAA | 2. 1500
22 WL f 15 HF B [2022-03-31 3. 1500( 5. 0000[AAA 2. 6800
22 WL f 16 77 BF R [2022-03-31 9.8000| 7. 0000[AAA 2.9100
10. 000
22 WL AR 17 B [2022-03-31 | 48. 7500 0[AAA 2. 8900
15. 000
22 #riLfx 18 B R [2022-03-31 | 74. 3500 0[AAA 3. 2000
161. 690 20. 000
22 WL A 19 7 BF R [2022-03-31 0 0AAA 3. 2900
30. 000
22 #ir LA 20 7B [2022-03-31 1. 6000 0AAA 3. 4700
22 # 1 669 it 2022-03-31 | 40. 0000 0. 2500 1. 6351
21 #HH 13038 18) |4 @H 2022-03-31 | 30. 0000| 3. 0000 2. 7600
22 #H 050 8) 4 Rl {5 2022-03-31 | 57. 0000 5. 0000 2.6100
105. 000| 10. 000
22 #H 1003 3) 4 Rl {5 2022-03-31 0 0 3.1800
22 #iLfi 21 7 R R [2022-03-31 9.6500| 3. 0000|AAA 2. 5400
22 #r LA 22 7 B [2022-03-31 | 13. 2300 5. 0000AAA 2. 7800
10. 000
22 H LR 24 7 B [2022-03-31 5. 2900 0[AAA 2. 8900
15. 000
22 #riLfx 23 7 B [2022-03-31 | 12. 0000 0[AAA 3. 2000
15. 000
22 # L% 25 7 B [2022-03-31 5. 7000 0[AAA 3. 2000

14
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20. 000
22 # L% 26 7 R R [2022-03-31 4. 4800 0[AAA 3.2900
22 # 4t 29 77 B 2022-03-31 8. 2600 5. 0000AAA 2. 7300
22 A v ft 24 B [2022-03-31 1. 8000| 5. 0000[AAA 2. 7300
22 7 Abfx 25 HF BOF T [2022-03-31 3.4000| 7. 0000|AAA 2. 9600
10. 000
22 A fx 23 o BORF T [2022-03-31 | 30. 0000 0[AAA 2. 9400
10. 000
22 # b1 26 77 B [2022-03-31 7.5900 0[AAA 2. 9400
15. 000
22 A Ak 27 o BOFF [2022-03-31 | 71. 2700 0[AAA 3. 2500
20. 000
22 # bt 28 7 B [2022-03-31 | 18. 6000 0[AAA 3. 3400
22 BB A 7 2022-03-31 3.6000] 7. 0000JAAA  |AA 4. 2000
22 £ € 01 /B A 2022-03-31 | 13.0000| 3. 0000[AA+  [AA+ | 3. 6000
22 W I E I 04 4 i 2022-03-31 | 30. 0000| 0. 2466 1. 6451
22 B A(EXR) |aET 2022-03-31 | 20. 0000| 3. 0000 2.5417
200. 000| 10. 000
22 EFF 053 10) |4 @M 2022-03-31 0 0 3.0000
22 T A 07 7 R R [2022-03-31 0. 5000| 5. 0000|AAA 2. 6800
10. 000
22 T F A 10 7 BF R [2022-03-31 0. 7000 0[AAA 2. 8900
10. 000
22 T A 08 HF BORF T [2022-03-31 3. 0000 0[AAA 2. 8900
15. 000
22 T AR 11 HF BF T [2022-03-31 4. 6000 0[AAA 3. 2000
15. 000
22 T A 09 HF BFF [2022-03-31 3. 0000 0[AAA 3. 2000
20. 000
22 T AR 12 o BOFF [2022-03-31 | 23. 9000 0[AAA 3. 2900
30. 000
22 T AR 13 HF BOFF [2022-03-31 | 19. 8000 0[AAA 3. 4700
22 Ak
SCP009 (£ At ¥R %) | HIGEA & [2022-03-31 | 60. 0000] 0. 2110 AAA | 2. 2000
22 &I K MINOOT | HIEIE  |2022-03-31 5. 0000| 2. 0000 AA 4. 4200
22 Jx v & H MTNOO1 | HIEHE  |2022-03-31 3.2500| 3. 0000/AA AA 4. 0000
22 N A
MTNOO2 (% Af#R2%)  |FHAZEHE  [2022-03-31 7.0000] 5. 0000AAA  [AAA | 3. 3500
22 AR [E 4% MINOO1 |FHIEHE  [2022-03-31 5. 0000| 5. 0000 AA+ | 3.4700
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22 L & B MINOOT |+ HIZEHE  [2022-03-31 9.5000| 5. 0000 AA+ | 6. 5000
22 fRFIML T CPOO1  [JEHAGE A % |2022-03-31 2.0000| 1. 0000 AA 5. 0000
22 =k SCP007 | HRE A 2022-03-30 5.0000| 0. 0795 AAA | 2.0000
22 4 =k SCPO08  |AE HiRk % % [2022-03-30 5.0000| 0. 0795 AAA | 2.0000
22 486 37 88 2ABNOO1 | 7= X # i
1 % % 2022-03-30 5.3800| 0. 2521 2. 5600
22 B BHF SCP004  |AEHARE A & 2022-03-30 2.0000| 0. 4055 AAA [ 2.4800
22 E R CP002 HEAB R A& 2022-03-30 5.0000| 0. 4932 AAA | 5. 5000
22 ® 7 4@k SCP002 |[MEHIGE A % [2022-03-30 5.0000| 0. 4932 AAA | 2. 2000
22 R T SCP004 |48 Rk % % 2022-03-30 8.0000| 0. 4932 AAA|2.9900
22 LA & SCPO03 |42 #AGE T & [2022-03-30 | 10. 0000| 0. 4932 AAA [2.2000
&= I FAE
% 5 YRAC % 2022-03-30 0. 1500 0. 5041
&= I FAE
% 5 YF4A % 2022-03-30 6. 9800| 0. 5041[AAA
22 F B AL SCPO01 [JEHAG:E A % |2022-03-30 | 15. 0000| 0. 5753 AAA [ 2. 6400
22 LB SCPO01  [JEHAGE A & |2022-03-30 | 15. 0000] 0. 6438 AAA|3.1900
22 B LglJk SCP003 %G #A @k % % [2022-03-30 6. 5000| 0. 7397 AAA | 2. 4500
22 4 R SCPO01 [FHIG A % [2022-03-30 3.0000| 0. 7397 AA+ [3.9400
22 M EZ SCPO01 |48 H @k % % 2022-03-30 2.1500] 0. 7397)A-1  |AA 4. 8000
& a3
22 FFH Al * 2022-03-30 0. 8900 0. 8466|AAA 3. 0500
K FPE I FAE
848 3A1 % 2022-03-30 3.3500] 0. 9178|AAA 3. 1500
K PE I FAE
FU5 5K % 2022-03-30 0.0100| 0. 9836
K= I FAE
£ 5 571 % 2022-03-30 1. 6900| 0. 9836 4. 0000
22 T AR CPO01  [EHAGE A % [2022-03-30 1. 7000| 1. 0000 AA 3. 3400
22 W3k K47 ABNOOL |% 7= X #F i
% B # 2022-03-30 0. 2200 1. 0000 4. 0000
22 FHUALR CPO01  |FE B A & [2022-03-30 | 15.0000( 1. 0000[A-1  |[AAA | 2. 8800
22 Wik K 4R ABNOOL |% 7= X #F i
1% A # 2022-03-30 1. 1500] 1. 0000 3.8000
22 7K/ D2 NG 2022-03-30 8.0000| 1. 0000 AAA - |2.8300
22 1A K 4R ABNOOL1 |¥E 7= X FFiE [2022-03-30 0. 2400 1. 0000
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R #
& i
‘|l 2% # 2022-03-30 0.0100| 1. 0384
& i
‘)l 2A # 2022-03-30 2.9500| 1. 0384|AAA 6. 5000
& a3
A 1A # 2022-03-30 4.4500| 1. 0521|AAA 3. 2400
& i
BH 1R # 2022-03-30 0. 3000| 1. 0521
& a3
B A 1B * 2022-03-30 0.2500| 1. 0521|AA+ 3. 8000
& a3
1B47 3A2 * 2022-03-30 0.9000| 1. 2521|AAA
& a3
B4 3B # 2022-03-30 0.3500| 1. 4219|AA+
& PE I FAE
22 SR8 IR % 2022-03-30 0. 5000 1. 4822
K FPE I FAE
22 5 HE A # 2022-03-30 9.5000| 1. 4822|AAA 3. 5500
F PR FAE
22 7R FH A2 # 2022-03-30 0.5900| 1. 8247|AAA 3. 6400
22 ZZFHA% ¥ PPNO03 | 1w THE  [2022-03-30 4.0000[ 2. 0000 AA 5. 4500
F PR FAE
22 7R FH A3 # 2022-03-30 0. 6200| 2. 8329|AAA 3. 7900
& i
BH 3R # 2022-03-30 0. 4000| 2. 9206
22 WL MTNO02 | HIEHE  [2022-03-30 3..0000| 3. 0000 AA 6. 4700
22 FF H 3 AZ MINOOT | HIEHE  [2022-03-30 6.0000 3. 0000AAA  |AA 4. 3400
22 % 4 01 B i 2022-03-30 5.0000| 3. 0000 AA 4. 5000
22 ¥EALE % PPNO02 | THE  2022-03-30 5. 0000| 3. 0000 AA+ 5. 0000
22 KT MINOOT |[FHIEFE  2022-03-30 3.0000| 3. 0000]AAA  |AA 4.1900
22 #BF7 02 B i 2022-03-30 8. 0000| 5. 0000 AA+ [3.9100
22 F 4 01 NG 2022-03-30 6. 5000 5. 0000 AA+ [3.9500
22 F7 01 NG 2022-03-30 5. 0000| 5. 0000 AA 7. 0000
BF 37 %% 1 B 2022-03-30 6. 7300 6. 0000AA-  |AA— | 0. 4000
KR H 4 R 2022-03-30 | 20. 0000| 6. 0000[AA AA 0. 3000
22 FRFHK & =X FAE [2022-03-30 0. 2700 6. 8301

17




B

#
& i
22 7R FH A4 # 2022-03-30 2.8600| 6. 8301|AAA 3. 8000
22 JEFE SCP004 | HIGE A & [2022-03-30 | 12. 0000| 0. 4795 AAA | 4. 8500
22 .1 SCP002 R A& 2022-03-30 3.0000| 0. 7397 AA 3. 8000
22 REH A SCP003 |48 H @k % % 2022-03-30 3.5000| 0. 7397 AAA | 2.9800
22 P CEH MINOOL |FHIEHE  |2022-03-30 | 10. 0000| 4. 0000|AA AA 5. 8000
22 EM#E SCP028  [JEHABEA & |2022-03-30 | 10. 0000] 0. 4932 AAA |3.9900
22 ¥ FF % SCP003 MG H#Am % % [2022-03-30 5.0000| 0. 7397 AA+|3.5000
22 BHAL T CPO01 | HIBE A F 2022-03-30 2.1000| 1. 0000 AA 4. 2000
22 WL AL e MINOOL | HIZHE  [2022-03-30 | 18.0000| 5. 0000)AA+  |AA+ | 3. 5200
10. 000
22 ZWERE K01 |effn 2022-03-30 3. 0000 0lA+ AA-  [5.1000
22 RAE 0L T) 4 ik 2022-03-30 | 60. 0000| 1. 0000 1. 7300
10. 000
21 RAZ 1003 17) |4 #F 2022-03-30 | 80. 0000 0 3. 3000
22 FHZ 01 NG 2022-03-30 8.0000] 2. 0000AAA  [AA+ | 3.8000
22 HH. 01 B i 2022-03-30 | 15. 0000 5. 0000AAA  |AAA  |3. 6500
22 ¥ L By B 2022-03-30 5.0000] 3. 0000)AAA  |AA+  |3.9000
24. 000
22 TR 01 B i 2022-03-30 | 15. 0000 0 AAA - |3.0900
22 HEE Y1 B i 2022-03-30 5.0000 2. 0000AAA  |AAA | 4. 0800
22 HEE Y2 B i 2022-03-30 | 10. 0000 3. 0000AAA  |AAA | 4. 5000
119. 500
22 B P4tk 02 7 & |4 #fH 2022-03-30 0| 3. 0000 2. 5000
22 [ IF 4 A5t 02 4 Rl {5 2022-03-30 0. 5000/ 3. 0000 2. 5000
22 #EKH SCP002 | HAGEA & [2022-03-30 | 10. 0000| 0. 4932 AAA | 2. 1500
22 P 4 SCPO01 | HABE T & [2022-03-30 | 80. 0000| 0. 4932 AAA | 2.0000
22 AU SCPO10 | HABE L & [2022-03-30 | 40. 0000| 0. 4932 AAA [2.1200
22 1 F 3@ SCP002  [JEHAGE A % |2022-03-30 | 80. 0000| 0. 7397 AAA [2.0200
22 B2 # SCPO01  |fEHARBRA % [2022-03-30 | 20.0000| 0. 7397 AAA [ 2.0900
22 # F jh CPOO1 EHIRRA & [2022-03-30 | 80.0000| 1. 0000(A-1  [AAA | 2. 0600
22 F AP MTNOOA | HAEFE  [2022-03-30 5.0000 3. 0000AAA  |AAA | 4. 2700
22 HEER 3 4% SCPO01 |48 H @k % % 2022-03-30 5.0000| 0. 7397 AA+ | 2. 7800
22 [& 4 JF MTN002 FHEZ AR [2022-03-30 | 23.0000| 5. 0000 AAA - [3.2700
22 2 SCHk SCP002  |AEHARR A & 2022-03-30 6. 0000| 0. 7397 AAA | 2.8900
22 & 4% MTNOO2 RHAZAE  2022-03-30 | 15.0000| 5. 0000 AAA | 3.4300
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22 7N B #H SCPO10  |AE BB K % |2022-03-30 5. 0000| 0. 2301 AAA  [2.3000
22 EZ5 M F MTINOO3 |FHIZEHHE  [2022-03-30 7. 0000( 3. 0000 AAA [3.8000
22 F ALK MINOO3 |[FHAZEHE  |2022-03-30 9. 3400| 5. 0000 AA+ [3.7300

HAEHRIE: Wind, BHEREE
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