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2021 3 A 31 HZE 2021 4 FA 8 HAE, EAMKAIT RHEMLATHE S
Fl A 139 H Fn 2894. 06 127G
B 2. 2021.3.31-2021.4.08 3 & @Mz A tr K AT HE RS04t

5% 3 & A FRIFL RITRE | RITAHE (LD RATHEX g
AA 3 14.3 5. 95%—7. 2%
LR AA+ 3 25 3. 88%—6. 0%
AAA 2 17 3.63%4. 11%
AA 3 13 3. 38%5. 18%
5 B P % AA+ 8 36 2. 85%-5. 5%
AAA 37 439 2. 35%-5. 5%
AA 12 55. 87 3. T7%-7. 8%
NEIKi AA+ 7 54. 1 3. 75%6. 0%
AAA 24 332. 57 3. 3%-7. 0%
— 20 1075. 5 1. 94%-3. 79%
AA 1 5 4. 04%—4. 04%
el AA+ 2 40 3. 68%—4. 80%
AAA 3 589 2. 35%—3. 55%
A+ 1 2.7 0. 40%
AA 1 25 0. 30%
R AA- 2 7. 06 0. 40%
AA+ 1 158 0. 20%
AA 5 32.2 4. 9%-6. 5%
4 b £ AA+ 2 23 4. 35%—4. TT%
AAA 2 30 3. 9%-5%
AA 2 8. 4 3. 95%—4. 9%
FHEE AA+ 3 12 4. 13%6. 0%
AAA 5 51 3. 35%—4. 35%
KX FIEH — 46 392. 66 2. 6%—6. 2%
At 139 2894. 06

2 RIJE: Wind, WEIE(FEHE
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2021.3.31-2021. 4. 8 f 4 R 4ATHH &

= = =
% A Gpsn | kppa | RTARIROAR A5 ) 2T
71 W f i 2021-04-08 2.4572|  6.0000[AA- [AA= | 0.4000
R 21 # {57 i 2021-04-08 | 25.0000/ 6.0000AA  |AA | 0.3000
21 Tk ¥ & MTNOO3 — PR EE 2021-04-07 4.0000] 5.0000[AA+ |AA+ | 4.1900
R4 3 i 2021-04-07 | 158.0000| 6.0000[AA+ |AA+ | 0.2000
21 0 5A1_be BRI S FE ABS  [2021-04-07 | 18.0000| 1.8000AAA 3. 1800
21 70 5A2_bc HIF W4 EF% ABS  [2021-04-07 | 35.0000] 4.5507|AAA 3. 4900
21 70 5A3_be HIF 4 F% ABS  [2021-04-07 | 38.0000] 9.3014|AAA 3. 6600
21 270 5C_be HIF 4 EF% ABS  |2021-04-07 9. 0003| 21.8986
#2101 (3 %) B RAT B 2021-04-07 | 20.0000| 5. 0000 3.1700
21 s+ &% T 01 — Al fr 2021-04-07 | 15.0000| 7.0000AA+ |AA+ | 4.7700
21 PUEAT E 7 67 — Al fi 2021-04-07 8.0000] 7.0000[AAA |AA | 5.1300
21 B 7 01 — M A i 2021-04-07 | 20.0000| 7.0000/AAA |AAA | 5.0000
21 #R M 2 4 f 01 — M A 7 2021-04-07 3.2000 7.0000AAA [AA | 6.5000
21 # 4B SCP005 HMAESRAFE  [2021-04-06 | 20.0000[ 0.0630 AAA | 2.4000
21 # 1z Z#% CP005BC iﬁ I A e 2021-04-06 | 39.0000] 0.2137)A-1 |AAA | 2.3500
21 5k % SCP002 AR AFE  [2021-04-06 | 10.0000[ 0.2493 AAA | 2.6000
21 74k T SCP003 MESRAGE  [2021-04-06 5.0000 0.3315 AAA | 2.9500
21 3R AL T SCP0O03 A R 2021-04-06 | 10.0000| 0. 4822 AAA | 3.2500
21 4/~ F SCP001 A R 2021-04-06 4.0000 0.6575 AAA | 3.0000
#A 33 4t Y4 E % ABS 2021-04-06 1.8100, 0.9973
21 BE 6 e iy 2021-04-06 8.0000| 3. 0000 AA | 6.8000
21 #3401 Ah B 2021-04-06 | 15.0000] 5. 0000 AAA | 4.2100
21 & B ARAT /M Bk RAT 2021-04-06 | 400.0000] 3.0000[AAA |AAA | 3.4000
21 TTU/RJE 2A1 BRI S FE ABS  [2021-04-06 | 52.0000] 4. 2164|AAA 3.2100
21 TTLAR/E 2A2 BRI S FE ABS  [2021-04-06 |  68. 5000 10. 8055[AAA 3. 7900
21 TR E 2C HIFE S FE ABS  [2021-04-06 | 13.9701| 19.8137
21 # ## SCP013 MAESRA A [2021-04-06 | 28.0000] 0.2712 AAA | 2.3800
21 B4R AT 01 B 4R AT e 2021-04-06 | 150.0000] 3.0000/AAA |AAA | 3.5500
21 T % B % MTNOO1 — T EER 2021-04-06 5.8000| 3.0000/AAA |AA | 3.9500
21 #% % H SCPO03 (5 M ¥k AR AFAE  [2021-04-06 | 10.0000] 0.2466 AAA | 2.5000

>)
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21 [EJFF 01 (3% 10) B RAT B 2021-04-06 | 120.0000| 1. 0000 2. 4500
21 EFF 02(% 11) B RAT B2 2021-04-06 | 70.0000| 3. 0000 2. 9800
21 EJF 03 (3¢ 6) B RAT B2 2021-04-06 | 100.0000| 5. 0000 3.3000
21 BT 04 (3% 12) B BAT 2021-04-06 | 30.0000| 7.0000 3. 4000
2l RAEXR 02(® K 5)  |[BERRATH 2021-04-06 | 30.0000| 2. 0000 3. 0500
2L RAFEXOL(ERT) |[BERRATH 2021-04-06 | 30.0000| 7. 0000 3. 4800
21 W E # fr — Al Ak 2021-04-06 5.0000[ 5.0000[AA+ [AA | 5.4300
21 B fr 01 — f5 A b R 2021-04-06 8.0000| 7.0000[AA+ |AA+ | 4. 3500
21 39T % SCP003 MEBBE G A [2021-04-06 | 10.0000[ 0. 4411 AAA | 2.8300
21 R # SCP004 AR AFE  [2021-04-06 | 10.0000[ 0.2192 AAA | 2.5000
21 #& % SCP002 MESRAGE  [2021-04-06 8. 0000 0.4795 AAA | 2.5900
21 f#F| 52k SCPO12 MESRAFE  [2021-04-02 | 10.0000[ 0.0849 AAA | 2.3500
21 A 22k SCPO13 A R 2021-04-02 | 20.0000| 0.2329 AAA | 2.5000
21 F B3% SCP002 MEBA KA [2021-04-02 | 10.0000] 0. 3288 AAA | 3.3500
21 44T SCP0OO1 BEHEA A [2021-04-02 6. 0000 0. 3699 AAA | 2.9500
21 K #T SCPOO1 MESRAGE  [2021-04-02 5.0000/ 0. 4932 AA+ | 4. 0000
21 BB AL SCPO05 MAESRAFE  [2021-04-02 | 30.0000[ 0.4932 AAA | 3. 0500
21 B € SCP003 MAESRAFE  [2021-04-02 | 20.0000[ 0.7397 AAA | 3.3000
21 #1154 F ABNOO1 3k % % # 4 ABN 2021-04-02 0.0100/ 0.8959

21 fa{z &% ABNOOL fL4E | & B 4 ABN 2021-04-02 4.3000] 0.8959 6. 2000
21 # 4 2 CP003 — R A 2021-04-02 | 10.0000| 1.0000 AAA | 3.9500
21 77 ¥ PPN0O1 A 2021-04-02 5.0000 2.0000 AA | 6.8000
21 f5 1 01 e iy 2021-04-02 5.0000[ 2.0000 AA | 7.5000
21 JE 3 01 e iy 2021-04-02 1.5000 2. 0000 AA | 7.3000
21 # 4 & GN0O1 — PR EE 2021-04-02 | 11.0000| 3.0000AAA |AAA | 3.3500
21 E ##% % PPNOOL EHIE 2021-04-02 | 10.0000| 3.0000 AA+ | 6.0000
21 3£ 02 A 2021-04-02 1. 6000 3.0000 AA | 7.5000
21 H£Z 01 Ah B 2021-04-02 2.2900| 5.0000[AA  [AA | 7.0000
21 #L7& 01 e iy 2021-04-02 4.0000{ 5. 0000 AA | 4.2800
21 FIF 02 e iy 2021-04-02 0.9500 5.0000AA  [AA | 7.3000
21 %3 01 A 2021-04-02 | 20.0000| 5. 0000 AAA | 5.3500
21 ¥l 4B AT K B RAT R K MF % [2021-04-02 | 10.0000] 5.0000AA  [AA+ | 4.8000
21 FI4T 1 5 ABNOO3 #£ %8 (%X % B #h 4 ABN 2021-04-02 | 26.6769| 0.2466AAA 2. 6000
21 ¥& IF MTNOO1 — T EER 2021-04-02 5.0000] 3.0000/AA+ |AA+ | 6.0000
& JF 2005 (3% 4) B AT 2021-04-02 | 20.0000[ 7.0000 3.2300
21 #1010 4) BOR AT 2021-04-02 | 50.0000[ 1.0000 2. 5600
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21 ¥ 12 (3 4) BORARAT R 2021-04-02 | 40.0000] 2.0000 3. 0400
21 B % fx 01 — f A b R 2021-04-02 | 10.0000| 5.0000/AAA |AAA | 3.9000
21 ZAKE T fir — Al Ak 2021-04-02 6.0000 7.0000AAA [AA | 6. 3000
21 /B 01 — & B 2021-04-02 | 20.0000| 3.0000/AAA |AAA | 3.5800
21 B 02 — & B 2021-04-02 | 10.0000| 5.0000/AAA |AAA | 3.8000
21 gE4% 01 — & B 2021-04-02 5.0000] 3.0000/AAA |AAA | 5.5000
21 W E & ABNOO3 fL4E  |RX & ® 4 ABN 2021-04-02 3.1390| 0. 9836|AAA 3. 4700
21 ¥ 3 & ABNOO3 Ik % 5 # 4 ABN 2021-04-02 0.0010| 0.9836

21 JE [E 5 # MTN002 — P EERE 2021-04-02 5.0000 3.0000AAA [AAA | 4. 3500
21 %k ¥ X SCPO05 MESRA RS [2021-04-01 4.0000 0.1068 AA+ | 2.8500
21 B2 & SCP002 MESRAFE  [2021-04-01 6. 0000 0.1616 AAA | 2. 7500
21 B € SCP002 ABESEE A [2021-04-01 5.0000] 0. 2466 AAA | 3.0000
21 7 EFF SCP004 A R 2021-04-01 | 10.0000| 0.2658 AAA | 2.4000
21 [E PR % SCP003 MEHBA KA [2021-04-01 | 11.0000] 0. 3288 AAA | 2.8800
21 lE & 4% B SCP003 MEBBA KA [2021-04-01 | 10.0000[ 0. 3342 AAA | 2. 7800
21 E #k SCP008 HMESRAFRE  [2021-04-01 5.0000| 0.3534 AAA | 2.7900
ii;kﬁi% I SCP002(% ﬁﬁiﬁ%ﬁ%ﬂiﬁ% i 2021-04-01 5.0000/ 0. 3836 AAA | 3.6800
21 K% F SCPO11 AR AFE  [2021-04-01 | 15.0000[ 0.4932 AAA | 2. 7500
21 = ## SCP001 MESRAFE  [2021-04-01 5.0000/ 0. 4932 AAA | 5.3000
21 B4R A7 SCPOO1 MESRA RS [2021-04-01 5.0000/ 0. 4932 AAA | 2.8800
21 JE45 SCP0OO01 A R 2021-04-01 6. 0000 0.5479 AA+ | 3.3000
21 R % & SCPO01 A R 2021-04-01 6. 5000 0.7397 AA | 5.0000
21 # A4 % PPNOO3 EHIE 2021-04-01 | 12.0000] 0.9014 AAA | 3.6300
21 %% D1 Ah B 2021-04-01 7.0000/ 1.0000 AA | 3.7700
21 JLFA I 7% PPNOO2 T A 2021-04-01 10. 0000 1. 0000 AA+ | 3.8800
21 #4201 e iy 2021-04-01 4.0000[ 5.0000AA  |[AA | 7.8000
21 B 4 fxr b 357 2021-04-01 5.0000] 5.0000[AAA [AA | 5.4000
21 A% 03 A B 2021-04-01 8.1200| 5. 0000 AAA | 4. 0000
21 4% 01 A 2021-04-01 | 10.0000| 5. 0000 AAA | 3.9000
21 FH 03 e iy 2021-04-01 | 14.0000[ 5.0000 AAA | 4.0100
SRk i 2021-04-01 4.6000[ 6.0000)AA- |[AA- | 0.4000
JLHE fi o A R 2021-04-01 2.7000/ 6.0000[A+ [A+ | 0.4000
21 & 04 Fh B 2021-04-01 6. 0000 8.0000 AAA | 4.5800
21 L R B /N4 B 1L R AT 2021-04-01 | 30.0000| 3.0000AA+ [AA+ | 3.6800
21 ¥ 671 BORABAT B 2021-04-01 | 30.0000| 0.2500 1.9386
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21 # 4 03 BORARAT R 2021-04-01 | 50.0000| 3.0000 3. 1400
20 ¥ 15 (3¢ 19) B RAT B2 2021-04-01 | 64.0000| 5.0000 3. 4300
20 B 11 (3¢ 14) B RAT B2 2021-04-01 | 61.5000| 10. 0000 3. 7400
21 FE#T Y2 — & B 2021-04-01 | 20.0000| 3.0000/AAA |AAA | 3.8400
GC .37 01 — & B 2021-04-01 | 30.0000| 2.0000/AAA |AAA | 3.3000
21 % F= 01 E %A 8] 2021-04-01 5.0000 3.0000AAA [AA | 4.0400
21 &1 01 — & El i 2021-04-01 | 10.0000| 5.0000[AA+ |AA+ | 3.7500
21 mH#H V1 o UK 2021-04-01 | 33.0000] 3.0000AAA |AAA | 3.8000
21 B 01 — & El i 2021-04-01 5.0000 3.0000AA+ [AA+ | 3.7700
21 & jz 01 — & B 2021-04-01 | 16.9000| 5.0000/AAA |AAA | 3.8500
21 F# 01 — & B 2021-04-01 | 10.0000| 5.0000/AAA |AA+ | 5.1800
21 4% 05 — & B 2021-04-01 2.6000| 5.0000/AAA |AAA | 3.5500
21 3k 06 — %/ E i 2021-04-01 | 15.0000] 7.0000AAA |AAA | 3.9500
21 %% 05 — %/ E fi 2021-04-01 | 15.0000] 3.0000AAA |AAA | 3.5500
21 %% 06 — %/ E i 2021-04-01 5.0000[ 5.0000[AAA [AAA | 3.8000
21 &3 04 — & B 2021-04-01 5.0000] 5.0000/AAA  |AAA | 4.3000
21 &3 03 — & B 2021-04-01 | 24.9500/ 5.0000/AAA |AAA | 3.9100
21 £ # 01 — & B 2021-04-01 5.0000] 3.0000/AAA  |AAA | 4. 9500
21 JEFLE T 04 B RAT B2 2021-04-01 | 30.0000| 0.2329 2.0191
21 EFF 12 (¥ 6) B RAT B2 2021-04-01 | 30.0000| 2.0000 3.0000
21 EIF 13 (3 2) B RAT B2 2021-04-01 | 30.0000| 3.0000 3.1238
21 [EJF 05 (% 5) BR AT 2021-04-01 | 190.0000| 10.0000 3. 6600
21 [# & # MTNOO3 — T EER 2021-04-01 | 10.0000| 10. 0000|AAA  |AAA | 4. 1900
21 T/E 5% SCP001 MESRA RS [2021-04-01 3.5000] 0. 4932 AA | 3.3800
21 # 45 3 MTNOO1 — P EERE 2021-04-01 | 20.0000| 3.0000AAA |AAA | 3.6500
21 473 SCPO02 A R 2021-04-01 | 20.0000| 0.4521 AAA | 2.9000
21 A SCP002 A R 2021-03-31 | 10.0000| 0.1315 AAA | 2. 4200
21 ¥ 4 E T SCP004 AR A A [2021-03-31 | 10.0000[ 0. 3288 AAA | 2.6100
21 4 &, SCP006 MESRAFE  [2021-03-31 | 15.0000[ 0.4932 AAA | 2.6800
21 UL FE SCPO03 MERAFE  [2021-03-31 3.0000/ 0. 4932 AA+ | 3.4000
21 E R SCP003 A R 2021-03-31 6.0000| 0. 4932 AAA | 5.5000
21 Pk 7€ J8 SCP004 MAEBBAHE  [2021-03-31 | 30.0000[ 0.4932 AAA | 2.6500
FFH 11 % Y4 EE ABS 2021-03-31 0.1100] 0.7151

FrET 11 4L IE¥E 4 % ABS 2021-03-31 2.0900 0. 7151|AAA 4. 6000
21 % 3A1 IE ¥ 4 ABS 2021-03-31 4.6000[ 0. 8384|AAA 3. 6000
1z 11A1 IE¥E 4 % ABS 2021-03-31 6.0000| 0. 9096|AAA
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B

B 02 K IEME & £ % ABS 2021-03-31 0.0100/ 0.9808

B 02 1k iE e & £ % ABS 2021-03-31 8. 5400 0. 9808|AAA 6. 1000
21 K& % CP001 —fE A % [2021-03-31 5.0000/ 1.0000A-1 [AA+ | 4. 1900
21 [ J CP002 — AR AR 2021-03-31 8.0000[ 1.0000)A-1 [AA+ | 3.5000
21 &% D2 e iy 2021-03-31 | 10.0000[ 1.0000 AA+ | 5.4000
T B 18 3k IE ¥ 4 ABS 2021-03-31 0.5400 1.0137

TR 18 1k Y4 EE ABS 2021-03-31 | 10.1000| 1.0137|AAA 3. 3800
21 &% 4A iE ¥4 E % ABS 2021-03-31 8.6300] 1. 0384|AAA 4. 0000
21 4% 4C i Y4 F & ABS 2021-03-31 1.4800| 1.0384

1z 11A2 IE¥E 4 % ABS 2021-03-31 3.0000| 1. 4055[AAA

21 % 372 IE¥E 4 % ABS 2021-03-31 3.0500 1.5945[AAA 3. 6800
1z 11A3 IE¥E 4 % ABS 2021-03-31 0.5000| 1.6575|AAA

21 %5415 ABNOOL fE 58 A |2 7 B 4 ABN 2021-03-31 5.0000 1.7836 5. 9000
21 % 3B iE ¥4 E% ABS 2021-03-31 0.7700] 1.8438|AA+ 4.3000
21 %3415 ABNOO1 & % % B 4 ABN 2021-03-31 0.0100 1.9096

21 %M 415 ABNOOL f£ %8 B (38 & B & ABN 2021-03-31 3.9900| 1.9096 5. 9500
#H 3L IE¥E 4 % ABS 2021-03-31 8.5000] 1.9151|AAA 4. 8000
e 416 A IE¥E 4 % ABS 2021-03-31 8.6000] 1.9726|AAA 4. 4000
21 R 77 ¥ 7= PPNOO1BC EHIE 2021-03-31 5.0000[ 2.0000 AAA | 4. 1100
21 H# 03 AR 2021-03-31 1.5300/ 2.0000 AA | 7.8000
A 4R iE e & £ % ABS 2021-03-31 2.0000| 2.6274

7 41 B IE¥E 4 ABS 2021-03-31 0.9000| 2.6274AA+ 4. 8000
21 3K IEYE 4 % ABS 2021-03-31 1.2000] 2.8384 5. 0000
w11 K IE¥E 4 ABS 2021-03-31 0.5000/ 2.9096

21 f & 4T # MTNOO1 — P EERE 2021-03-31 3.0000 3.0000AA+ [AA+ | 4. 1300
21 B FE4% % PPN00O2 EHIE 2021-03-31 5.0000/ 3.0000 AA+ | 4. 2500
21 A WA PPNOO1 EHIE 2021-03-31 3.0000/ 3.0000 AA | 7.2000
21 H & E 4 ABNOOL 1t %€ 01|13 & B & ABN 2021-03-31 0.7100| 3.0027 5. 5000
#BAE 3K IEYE 4 % ABS 2021-03-31 0.9330| 4.4219

21 #4 01 e iy 2021-03-31 | 10.0000| 5.0000/AAA |AAA | 4. 7000
21 & % /¥ PPNOO1 EHIE 2021-03-31 6. 3000/ 5.0000 AA | 5.9500
21 JF L 34& MTNOO1 — P EER 2021-03-31 2.6000/ 5.0000AA  [AA | 4.9000
21 £#E K1 b 357 2021-03-31 4.1000] 5.0000[AA+ |AA+ | 4.8800
21 H & E 4 ABNOOL 1t %8 02(3 & B & ABN 2021-03-31 0.6800| 5.0027 5. 5000
21 H %& E# ABNOO1 X % 5 B 4 ABN 2021-03-31 0. 1500/ 8.0055

21 H & B4 ABNOOL 1t %€ 03(3 & B & ABN 2021-03-31 1.1600 8.0055 5. 5000
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= 1C i Y4 F & ABS 2021-03-31 0.5000| 17.8493

E W 1A ALY 4 £ & ABS 2021-03-31 | 20. 1300 17.8493|AAA 4.1500
[ 1B i Y4 E & ABS 2021-03-31 6.8700| 17. 8493|AA+

N 1A IE¥E 4 % ABS 2021-03-31 10. 0000[ 18.0110[AAA 4. 4000
M 1C IE¥E 4 % ABS 2021-03-31 1.0000| 18.0110

21 ¥ & £ FF SCP002 MESRAHFE  [2021-03-31 3.0000] 0. 7397 AA+ | 5.5000
21 K% 01 (¥ 6) B RAT B 2021-03-31 | 30.0000| 1.0000 2. 7500
20 K % 10 (3¢ 16) B RAT B2 2021-03-31 | 50.0000| 10. 0000 3. 7900
21 Zi#fr 01 — Al fr 2021-03-31 | 10.0000| 7.0000AAA [AA | 4.9000
21 AER — & B 2021-03-31 | 15.0000] 5.0000[AAA |AA | 4.2700
GC 4R Fk 01 — & B 2021-03-31 5.0000] 5.0000/AAA |AAA | 6.0000
21 KT 01 — A B 2021-03-31 5.0000] 7.0000[AA+ [AA+ | 4.1200
21 %M Y1 — %/ E i 2021-03-31 | 17.0000] 2.0000/AAA |AAA | 5.2000
21 @4 03 — %/ E fi 2021-03-31 | 20.0000| 4.0000AAA |AAA | 7.0000
21 B# 01 — % El R 2021-03-31 | 10.0000| 5.0000{AA+ [AA+ | 6.0000
21 723 SCP007 MAESRAFE  [2021-03-31 | 20.0000[ 0.2466 AAA | 2.4500
21 2 I SCP002 AR A RS [2021-03-31 2.0000| 0. 7397 AA+ | 3.5000
21 %4 FF SCP001 MESMARE  [2021-03-31 3.0000] 0. 7397 AA | 5.1800
21 4 7k CP001 — R A 2021-03-31 | 10.0000] 1.0000[A-1 |AAA | 3.2000
21 % B SCP004 MEBBA KA [2021-03-31 | 10.0000| 0. 7397 AAA | 3.9800
21 B [ 5 sCP010 MEBBA KA [2021-03-31 | 10.0000] 0.7288 AAA | 3.4000
21 7 % & MTNOO1 — T EER 2021-03-31 5.0000] 5.0000/AAA  |AAA | 4.3000

¥REXRIE: wind, HIHEFEE
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itk - FERJIIHEREX LEAmiE2398 NS KBBEISE
BRIt : http://www.xibudanbao.com / E8jE : 0951-7835555

BKERHN:

FEL (REFHSEE)
0951-7695636

Ik (REFHEISEE)
0951-7659766

FRE (REFPBSEIENE)
0951-7659766
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