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2021.12.27-2022.01.02

2bp Sbp 7bp 1% 15%
61%
AAA
AA+
AA
10Y-

5Y 5Y-3Y 6bp 1Y-0.5Y 3Y-1Y 4bp

2021.12.27-2022.01.02 AAA AA+ AA
1.9bp 3.8bp 4.1bp

2021.12.27-2022.01.02

AAA

88bp 217bp
AA+
342bp 120bp AA

222bp

62bp
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2021.12.27-2022.01.02 2bp Sbp
7bp 11% 15% 61%
1
FAPIIRIL (A =T 34
350
=ik AAA AA+ AA
300 |
250 |

2-01-04 2021-01-04 2015-01-04 2016-01-04 2017-01-04 2018-01-04 20159-01-04 2021

wind

AAA

AA+

Anrong Credit Rating Co.,Ltd.
Copyright © 2022All Rights Reserved. 1



Z k{5 TR AR A

Yo ARBQYGARENIT RATINGCES], TN

1]
SR
. EF
v T
LS
40.53 - 65.41
65.42 - 118.40
BN 118.41 - 170.49
N 170.50 - 247.84
W 247.85 - 498.73
o 300 600 900 1200 km

Il 2617 69 3 98%
| 164 272 7 100%
| 388 195 5 100%
| 327 169 -19 91%
I 3392 184 1 100% I 363
Il 2215 130 9 96% 361
Il 1200 98 4 95% I 248
Il 2503 89 -1 49% 170
Il 2755 1 5 81% I 164
Il 4017 25 6 91% I 137
I 17593 -104 9 33% 118
| 1247 -62 3 69% Il 112
I 5926 -77 6 20% Il o7
| 1333 -48 6 25% Il o5
I 8997 -69 5 18% I 84
| 1315 =77 -1 24% I 8o
| 5382 -41 3 15% I 78
I 8814 -39 5 13% I 78
I 4676 -73 7 9% ro77
-73 4 8% I 73
I |6013 -44 5 10% ]
Il 3634 -49 5 12% Il 65
16084 -38 3 14% Il 65
I| 2139 -5 5 14% Il 53
| 4904 -22 4 18% )
-21 2 7% Il a1

wind

0.5Y 3Y-1Y 4bp

5555_:=_=54=5==——==
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10Y-5Y 5Y-3Y 6bp 1Y-
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3
10Y-5Y -58 6 42%
1Y-0.5Y -86 4 17%
5Y-3Y -28 6 15%
3Y-1Y -80 4 13%
wind
AAA
3.1bp AA+ 8.4bp AA+
3.32bp AA 0.3bp 3.32bp
4
ER
350
300
250
200
150 |
10(1 -
01-08 2021-01-08 | 20‘;5—*)14)8 2;1&01:8 2017701;8 2018-01-08 2019-01-08 2020~
50

wind
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2021.12.27-2022.01.02 AAA AA+ AA

1.9bp 3.8bp 4.1bp 12% 22% 56%
5
350

1 | — g ——— AAA

300 -
‘ AA+ . AA

1 2015-01-04 2016-01-04 2017-01-04 2018-01-04 20159-01-04 2020-01-04 2021-01-0¢

wind

8bp
2bp
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1 261 3 91% 370
2 135 4 92% sz |
3 0 2 94%
4 36 2 89% 187
5 -73 4 48% I 150
6 -74 1 26% I 139
7 -4 3 52% I 118
8 -120 8 1% | o8
9 -90 1 23% | o7
10 -117 -1 2% | 96
11 -110 7 8% ] o5
12 -69 2 6% ] oa
13 -59 4 4% '] s6
14 -113 -2 2% Il 78
15 -47 8 6% 77
16 -65 3 4% Il 70
17 -55 1 3% Il 65
18 -56 2 5% [l 64
19 -54 2 6% [ 64
20 -24 1 12% | 60
21 -50 2 4% [l 57
22 -55 2 4% Y
23 -28 2 14% [l 54
24 -60 3 6% [| 53
25 -91 1 8% [l s
26 -28 2 20% [l 5o
27 -98 2 4% [l 49
28 -29 2 7% [l 48
2021.12.27-2022.01.02
AAA 88bp
217bp AA+ 342bp
120bp AA
222bp 62bp
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37 73 37% [ 417 8 31% 62 0 94%
-40 3 8% I ie7 50 4 18% [ a7 1 2 1%
a7 13 100% [ -342 3 55% 119 7 56%
-59 1 8% [l -86 7 54% [ 33 -82 8 0%
100 1 96% [ -67 6 32% F 73 5 0%
-88 2 10% [l -29 3 26% [

1] |

1] |

1] [

1] [

1 [

1 [

0 [

1 [

] B

1 [
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I 1
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I ]

I

I

I

I

I

I

I

wind
2.2bp 2.0bp 1.6bp
gL (B A il

20
1 0 1 1 L
2021-01-04 2015-01-04 2016-01-04 2017-01-04 2018-01-04 2019-01-04 2020-01-04
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180
160

140

S Y xﬂ N A l\ h

2019-01-04 2020-01-04 2021-01-04 2015-01-04 2016-01-04 2017-01-04 2018-01-04

RE &I
400

350

At
150 |
100 |
50 F
17—-(-)1--04 201&:(-)1--04 2019:[-)1--04 2020:(-)1--04 2021:[-)1--04 2([))1501{)4 201&;):[{)4 20:
wind
2021.12.27-2022.01.02 AA
7bp AA+ 6bp AAA 2bp
AAA AA+ 3bp AA 7bp
AAA 2bp AA+ 4bp AA

21bp
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BB
600
— AAA AA+ AL
500 F
400 F

01-04 2020-01-04 2021-01-04

500

2015-01-04

FARAT L

2016-01-04 2017-01-04 2018-01-04

450 |

400 |

350 |

250 |

150

100

50

0 L s

— AAA —AA+ AA

2015-01-04 2016-01-04 2017-01-04

400

2018-01-04 2019-01-04 2020-01-04 2021-01-04

2 HFUR AT

350 — AAA — AA+
300

250

[— 0 f= ==

04 2015-01-04 2016-01-04 2017-01-04 2018-01-04 2019-01-04 2020-01-04 2021-01-
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