IE BV
tR1TE

RFhA

BB ERY

C NEX Lsamsmaee

[2023-08-16]

B ==

FUTAEIR, NEPREISE. BRI TENSFERINE, HPRITRRRNMEGESE, 8 B 16 BLIFIRAEIRAITRT 299012757
REBEEMERIE, PirrlZ1.8%, Wind RS2, S0 20 {ZTEEWEIEE, FLERSF#RM 2970 {Z7T.

Efs75mE 145D 239940 1.77, 344D 230016 1.81, 1.83Y 230013 2.07-2.0775, 2.75Y 230011 2.18-2.185, 4.66Y 230008 2.355-2.36,
6.61Y 230006 2.525-2.5325, 9.77Y 230012 2.5575-2.567, 29.66Y 230009 2.916-2.925

FERE(E(%) 1.6400 2.2100 2.3550 2.4900 26150 29950
SHER(%) 1.6400 21800 23500 24750 2.6000 2.9465
(%) 0.0000 -0.0300 -0.0050 -0.0150 -0.0150 -0.0485

B =us

SRiMEGE 145D 210202 1.78, 350D 230411 1.9825-1.99, 1.83Y 230013 2.07-2.0775, 2.41Y 230202 2.28-2.2875, 3.83Y 220208
2.435-2.4425, 4.4Y 230203 2.44-2.455, 6.67Y 200404 2.6675-2.67, 9.76Y 230210 2.672-2.6805, 18.23Y 210220 2.9475-2.955

IR R RE (%) 18700 2.1750 24325 2.6300 27875
SHIEEFERE(%) 1.8600 21750 24200 2.6200 2.7800
(%) -0.0100 0.0000 -0.0125 -0.0100 -0.0075
FEREFR(%) 1.5100 21550 24625 26200 27775
SHEFR(%) 1.5000 21475 2 4475 26085 27675
(%) -0.0100 -0.0075 -0.0150 -0.0115 -0.0100

. SRR

SHERIRIBE R , AR TEEFEZHIR AAA AA+IEREFM., Bim/AmE, 2D 012284012.1B 22 JHithik SCP009 AAA FEAZTE 1.95%fi

B, BESHEARI, 69D 012381752.1B 23 RAnfZ SCPO05 AAA BRAHE 2.02%(E, XWYAEE ; FKimASE, 97D 012381344.1B 23 R

i SCPO0T  AAA BRARTE 2.12%fIE, {REQHZEEN, 160D 012381791.1B

23 PR SCP006 AAA  RRARXTE 248%ME, SMIAEE,; Kin/mE, 194D 042380306.1B 23 R]MAS CP002 AAA BAXTE 2.24%(UE, RI1TH
i4ES, 254D 012382972 23 3TEEEH SCPOOT AAA Fik 2.28%; RUATS, SEIGHMIGIES.

I T T U T T
AAA 1.89 2.12 2.24 2.28 24

AA+ 2.14 23 25 2.56 2.68
EXFUTERER

AA 2.69 2.85 3.08 3.47 3.71

AA- 3.16 3.88 3.98 4.45 4.44
AAA 19 1 2.12 225 -1 234 -6 | 246 -6
SRS AA+ 214 0 23 2.49 1 2.56 0 2.68 0
(BP) AA 2.69 0 2.85 3.08 0 3.47 0 3.71 0
AA- 3.16 0 3.88 3.98 0 4.45 0 4.44 0

B oo=me

SHYERREEEA, 1-3 FRRFE, £25Y-3.0Y BAEH, 21 E@iEEHF MTNO04 (AAA, 1.17Y) BRaZfE 2.50%, BAERTT 2bp; 22 5%
AEHF MTNOO0T (AAA, 1.66Y) 7E 2.42%RER 3 %, 22 =&k MTNOO1T (AAA, 2.20Y) FRAZHE 2.59%, RIEETT Sbp; 23 iF#&1% MTN002

(AAA, 2.98Y) 7E 2.65%F%% 2 %, RIEEHTT 2bp. 3 Z 5 FHAR, AR, 22 f8fE MTNOO01 (AAA, 3.41Y) £ 2.87%mk; 22 HEEH MTNO20



£\
2 Hege

(AAA, 3.91Y) 7£ 2.78%R%A 2 %; 23 T Mitb#k MTNOO6 (AAA, 4.98Y) BHRFT/EE 3.01%F0 3.00%R9m3Z. 5Y RUAEEARR, Fix—i#%, 2

MTNOO1 (AAA, 8.53Y) TE 3.115%hk3%; 23 #%8EEE MTNOOTB (AAA, 9.95Y) £ 3.14%m3X 2 £, BAME, SHPEWSEHANES, BET
17.
_______
AAA+ 2.26 2.65 2.87 None
AAA 2.39 2.87 3.2 3.3 None
ubS [
AA+ 2.61 3.12 3.6 None None
AA 2.91 3.6 3.94 None None
AAA+ 2.27 -1 2.65 0 2.87 0 3.11 -1 None None
SrERIEST TR AAA 2.41 -2 2.88 -1 3.21 -1 3.3 0 None None
(BP) AA+ 2.63 -2 3.12 0 3.59 1 None ' None None | None
AA 2.92 -1 3.6 0 3.95 -1 None | None | None | None

B cus

SHEWRZIRRER, BE, 5@, 17, RIGISHEENESS5. FRESTE, 21R% 04 AAA BRFE 2.34%, fRITEH, BEIA. 21/

& 01 AAA BRTE 2.53%, fREGSEE, EEIN. WI&HE, 21 LUEE 03 AAA BATE 2.52%, HisEt, HrEN. 22 SEEAIR{ R 01 AAA pREZTE

3.94%, BUASEH, BT, KiEA@E, 23 5@ 06 AAA FAITE 3.50%., 19 3£1% 27 AAA F3STE 9.42%,

-

TAIBEIKIBEAIRES, RERREBAERL 2-Tbps, WIRIRMEIERIEBIHH TS BEERIGERR, [TNES, HER, FEeEhEa=s
i% Dalwan 7£ pb SEERIHEIT

B3E, BN ES GZINFU 26 BAIE 8.4%MHi
4= COGARD, €1t GEMDAL /Mg ik 1-2pts,

RHEHE 3K 3-4pts,

SHERR

RIRKE

2D
2D
6D
7D
20D
21D

23D
23D
23D
23D
27D
41D
62D
69D
71D
87D({X 2)
92D
96D
97D
98D
149D
156D
156D
160D
160D

170D
174D
187D
194D
194D
194D
203D
241D({k 2)

012383069.1B(08.17 £

AT
012284010.1B
012284012.1B
012380622.1B
072310033.1B
012381937.1B
012380883.1B
012382124.1B

012380912.1B
072310056.1B
012380969.1B
012380969.1B
012381966.1B
012380080.1B
012382165.1B
012381752.1B
012381998.1B
012380472.1B
012382706.1B
012380642.1B
012381344.1B
012382771.1B
012381569.1B
042380054.1B
012381663.1B
012381791.1B
012381791.1B

)
012381981.1B
012381954.1B
042380306.1B
042380306.1B
042380306.1B
012382921.1B
012382677.1B

. WERKE,

RENE (R1TH1E)
22 @ REH SCP007
22 IMittegk SCP0O09
23 FhEE SCPO04
23 Hh5EEg CP004
23 %£HE SCPO12
23 =lgkFree SCPOO1
23 75358 SCPO13
23 L= SCPOOS(RIEIZE
2)
23 EfSiEss CP004
23 R SCP001
23 fR SCP001
23 BB SCP0O07
23 AL SCPOOT
23 FhEE— 5 SCP004
23 ZRfnfg SCPO05
23 5% SCPO06 (Rl BIIEER)
23 &4k SCP004
23 #3358 SCP006
23 #hipk= SCPOO1
23 Rifuipki% SCPO01
23 =% SCP025
23 B3N8 SCP002
23 &R/ CPOO1
23 Fges SCPO07
23 FaZim# SCP006

23 A% =T SCP006

23 #gE SCPO51
23 SefT¥ER% SCP007
23 s SCP002

23 FS CP002
23 3FRS, CP002
23 3FRS, CP002
23 [EBx SCP021
23 R &H SCP008

BRREMEXEXE, ofr (BIEMHER, =ik, K&

AAA
AAA
AAA
AAA
AAA
AAA

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

AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA

1.95%
1.95%
1.95%
1.82%
1.90%
1.95%
100

1.97%
1.85%
1.90%
1.90%
1.84%
2.63%
2.06%
2.02%
2.24%
2.22%
100
2.70%
2.12%
6.24%
2.15%
2.33%
2.08%
2.48%
2.48%

3.85%
2.52%
4.75%
2.24%
2.24%
2.24%
2.28%
2.49%

_



254D
254D
254D
254D
255D(fk 2)

BRR s BRI (RITH)

5D+NY
19D+NY
36D+NY
40D
67D({K 1)
67D({K 1)
68D+NY(fK 1)
116D({AK 1)
127D
150D+2Y
155D
157D +2Y
162D
186D(1A 1)
195D
198D+2Y({k 1)
205D
217D
219D+2Y({K 1)
223D+2Y
223D
243D+2Y

254D
257D
266D
289D
314D
334D
345D +NY
362D
1Y
1.11Y+NY
1.12Y
1.22Y+2Y
1.25Y(fK 1)
1.37Y+NY({K 2)
1.37Y+NY({K 2)
1.49Y+NY
1.5Y+2Y
1.55Y+2Y
1.68Y+NY
1.81Y
1.9Y
1.9Y
1.9Y
1.91Y+NY
1.91Y+2Y
1.98Y+3Y
2.54Y+2Y
2.6Y+2Y
2.65Y+2Y
2.78Y+NY
2.81Y+2Y
2.88Y+2Y
2.95Y
2.96Y
2.97Y
2.98Y+2Y
2.98Y
2.98Y

012382972.1B
012382852.1B
012382852.1B
012382852.1B
042380259.1B

102001595.1B
102001743.1B
102001803.1B
102001835.1B
102102103.1B
102102103.1B
102001949.1B
101801461.1B
101801532.1B
102100041.1B
102100087.1B
102100120.1B
101900134.1B
101900196.1B
101900231.1B
102100311.1B
102100354.1B
101900364.1B
102100504.1B
102100540.1B
102100570.1B
102280802.1B

132100040.1B
102100895.1B
101900699.1B
101900749.1B
102101196.1B
102101297.1B
102101378.1B
132100088.1B
102101562.1B
102101947.1B
101901323.1B
102102210.1B
102102318.1B
102282540.1B
102282540.1B
102380165.1B
102280266.1B
102280423.1B
102280896.1B
102281191.1B
102001337.1B
102001337.1B
102300395.1B
102381673.1B
102281554.1B
102281663.1B
102380338.1B
102380673.1B
102380833.1B
102381265.1B
102381325.1B
132380048.1B
102381863.1B
102381907.1B
102381939.1B
102381999.1B
102381994.1B
102381994.1B

23 TEREFE ] SCPOOT
23 {#EiiRkgE SCPO04
23 i#EiiAgE SCPO04
23 i#EiiRgE SCPO04

23 IgeHEzHz CP0O02

20 #1355 MTNOO1
20 755 MTNO0O02
20 FEIF4L MTNOO4
20 EEB=iE MTNO03
21 &40k MTNOO3
21 £40gk MTNOO3
20 FEEE MTNO15
18 BRIE/L MTNOO6
18 i&EE % MTN003
21 JE&FF & MTNOO1
21 St MTNOO1
21 F3#tHig MTNOO1
19 B$X MTNOO1
19 BiZEFF MTNO02
19 RYkikts MTNOO1
21 £43K5% MTNOO1

ELtH3% MTNOO1

19 E5EHIE MTNOOT
21 &Rt MTNOO1
21 #EEE MTNOO1

21 )115E MTNOO4(#ZE HE)
22 fEIEIE MTNOO2
21 FEg5Titiek GNOO1 (BRARFN
f&)

21 EB MTNOO2(IZEH &)
19 fZ1k#% MTNOO1
19 LWZRHAR MTNOOT

21 #ERE MTNO002
21 1EIEEH MTNOOT
21 #RE} MTNOOS
21 [E#eHrEE GNO06
21 #hE85 MTNOO3
21 BRI, MTNOO7
19 £e & 5%HE MTNO05
21 HFMEE MTNOO3
21 B & MTN002
22 KFESE MTNO10
22 KFESE MTNO10
23 Hj& MTNOO1
22 EFF MTNOO1
22 EFF MTNO02
22 &% MTNO0O03

22 ZheiEl MTNO10
20 ;AR5 MTNO06
20 ;AT$NE MTNO06
23 H5IEE MTNOO2
23 2% MTNOO3(RIBIZEHR)
22 7Kk MTNOO1
22 Bt&EE MTNOO2
23 FRAEAR MTNOO
23 JtiZke&E MTNOO1A
23 EFF MTN004
23 fEEH 0 MTNOO02
23 HFER MTNOO3
23 S E GNOOTA
23 EtiEg MTNOO1
23 Li%% MTN002
23 FrEam#r MTNOO3
23 FHEE MTN0O2
23 EiXiEEE MTN002
23 EiXiEEE MTN002

AAA
AAA
AAA
AAA
AA

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

AAA
AAA
AA+
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA
AA+/AAA
AA+
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AA+
AAA
AAA

2.28%
4.84%
4.84%
4.84%
2.94%

2.05%
2.10%
2.28%
1.90%
2.15%
2.15%
2.15%
2.20%
2.30%
2.21%
2.23%
2.36%
2.22%
2.70%
2.38%
2.39%
2.25%
2.32%
2.50%
2.30%
2.32%
2.43%

2.26%
2.30%
2.39%
2.52%
2.33%
2.45%
2.47%
2.31%
2.36%
2.70%
2.73%
2.70%
2.40%
2.61%
2.61%
2.69%
3.19%
3.25%
2.82%
2.85%
3.05%
3.05%
5.60%
3.03%
2.99%
3.56%
3.10%
2.711%
3.75%
3.13%
3.18%
2.85%
4.30%
4.00%
3.48%
3.65%
2.97%
2.97%



SHEIVRRER

BRR s BRI (RITH)

8D+2Y({K 1)

2.99Y+4Y({K 1)

3.03Y
3.68Y
3.78Y+NY
3.91Y
3.91Y
4.83Y
4.95Y
4.98Y

8D
23D+2Y
23D+NY
32D({K 1)
36D+NY

40D
40D+NY

40D+NY(fK 1)
68D+5Y({K 1)

75D+2.99Y

78D+2Y({K 1)

89D+NY

99D +2Y({K 1)

100D +2Y

110D +2.99Y

120D +6Y
156D
166D
193D(fK 1)
199D(fK 2)
201D
212D
219D
235D+2Y
238D
253D
253D+NY
264D
264D
276D+2Y
317D
336D

345D +2Y({K 1)

355D
355D
1.05Y+2Y
1.08Y(fA 4)
1.09Y
1.00Y
1.11Y
1.12Y+NY
1.17Y
1.2Y+2Y
1.27Y+NY
1.27Y(fK 1)
1.31Y+1Y
1.33Y+NY
1.34Y+5Y
1.34Y+5Y
1.34Y+5Y
1.34Y+5Y
1.34Y+5Y
1.36Y
1.36Y
1.36Y
1.41Y

102382010.1B
102101714.1B
102280856.1B
102281135.1B
102281548.1B
102281548.1B
102381396.1B
102381881.1B
102381986.1B

175015.SH
178737.SH
175104.SH
149226.5Z
175152.SH
175106.SH
167750.SH
2080252.1B
175194.SH
180322.1B
197408.SH
175304.SH
175408.SH
177069.SH
175426.SH
133148.5Z
1780407.1B
175645.SH
175712.SH
155192.SH
250038.SH
155201.SH
155252.SH
149414.5Z
178217.SH
155318.SH
250731.SH
185728.SH
194504.SH
194504.SH
188112.SH
251529.SH
251696.SH
149567.5Z
188502.SH
188520.SH
184032.SH
149629.57
182705.SH
182705.SH
162174.SH
155875.SH
184087.SH
149691.5Z
197601.SH
185045.SH
167702.SH
148150.5Z
190311.1B
190311.1B
190311.1B
190311.1B
190311.1B
196056.SH
196056.SH
196056.SH
185246.SH

23 TR MTNOO1 (B

i)

21 Ki#E MTNOO1

22 xR MTNOO3

22 %=k MTNOO3

22 FREEEE MTNO20
22 FREEEE MTNO20
23 @8I MTNOO1B
23 /5L MTNOO3B
23 /@I MTNOO4B

20 3T 01
21 174, 02
20 %278 06
20 2445 Y1
20 i8E 04
20T Y1
20 &t 01
20 FREBATEEHAR 01
20 FEE Y2
8 it 22
21 40FF 02
20 5E 04
20 FE Y6
20 I4& 01
20 tHiz 02
21 5 V2
17 8§ &1&R 01
21 XX, 01
213875 01
19 {5f& 02
23 #=11 D2
19 fifR 01
19 g% 04
21 557 01
21 £ 01
19 #k#% 01
23 & D2
22 Hfin Y1
22 BF 02
22 BF 02
21 €15 01
23 gtz D2
23 gt D2
21 A%RL05
21 7k 14
21 #4703
21 EER 01
21 %% 04
22 FF4Z 01
22 FF4Z 01
19 57= 01
19 #EE Y4
21 Lge 03
21 Ei5 03
21 IEF Y2
21 HRiE 20
20 #Ef= 02
22 $kB% Y1

21 z[7 01
21 z[7 01
22 2= 01

AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AA/AAA
AAA
AAA
AAA
AAA

AA/AA+
AAA
AAA
—/--
AA+
AAA
AAA

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

AA

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

AA
AAA
AAA
AAA
AAA
AAA
AA+

AA+/AAA

AAA

3.23%
3.00%
3.29%
3.39%
2.78%
2.78%
3.24%
3.25%
3.25%

2.80%
2.60%
3.55%
2.20%
2.10%
2.22%
2.72%
2.21%
2.24%
2.34%
2.45%
4.80%
2.30%
3.00%
2.01%
3.47%
2.17%
2.30%
2.26%
2.22%
3.05%
2.42%
2.50%
2.35%
2.54%
2.40%
2.98%
2.43%
6.90%
6.90%
2.40%
3.65%
2.55%
3.01%
2.32%
2.36%
2.70%
2.34%
5.35%
5.35%
3.94%
2.53%
2.52%
2.40%
2.90%
2.38%
5.19%
2.73%
2.41%
2.41%
2.41%
2.41%
2.41%
2.90%
2.90%
2.90%
2.50%



1.55Y+NY
1.62Y+2Y
1.64Y({K 1)
1.68Y+NY
1.68Y

1.69Y+NY({k 2)
1.69Y+NY({k 2)

1.7Y(IKR 1)
1.76Y
1.83Y+2Y
1.89Y+2Y
1.97Y
2.12Y+2Y
2.29Y+2Y
2.55Y+NY
2.76Y
2.91Y+2Y
2.92Y
2.93Y+NY
3Y
3Y
3.27Y
3.51Y
3.96Y(fK 1)
4.06Y
33D+2Y
71D
71D
100D
202D
237D
312D+2Y
356D
1.08Y+3Y

1.29Y+2Y(fKk 1)

1.92Y({K 2)
2.1Y(1K 2)
2.56Y+2Y
2.61Y+2Y
2.98Y(1AK 1)
22D +5Y
22D +5Y
28D +5Y
28D +5Y
28D +5Y
28D +5Y
32D(fK 1)
33D+5Y
75D+5Y({K 1)
75D+5Y({K 1)
107D
215D
216D +5Y
221D(fK 1)
221D(fK 1)
239D +5Y
293D +NY
293D +NY
293D +NY
293D +NY
293D +NY
293D+NY
347D(fK 1)
347D(fK 1)
349D +NY
1.01Y
1.01Y
1.05Y+NY
1.05Y+NY
1.12Y+5Y
1.25Y+NY
1.27Y+5Y

2280077.1B
196079.SH
149869.5Z
149889.57
2080109.1B
185734.SH
185734.SH
133509.5Z
149125.5Z
194677.SH
185922.SH
182385.SH
196485.SH
114255.SH
148196.5Z
251043.SH
115609.SH
115642.SH
148387.5Z
136635.SH
136635.SH
149711.5Z
127960.SH
137592.SH
2280397.1B
032000814.1B
032000904.1B
032000904.1B
032281057.1B
031900157.1B
032100426.1B
032100689.1B
032100833.1B
032280804.1B
032191359.1B
032280630.1B
032280813.1B
032380215.1B
032380276.1B
032380737.1B
1828007.1B
1828007.1B
1828008.1B
1828008.1B
1828008.1B
1828008.1B
2028036.1B
1828009.1B
1828013.1B
1828013.1B
2021036.1B
2128007.1B
1928004.1B
2128010.1B
2128010.1B
1928009.1B
1928013.1B
1928013.1B
1928013.1B
1928013.1B
1928013.1B
1928013.1B
2128024.1B
2128024.1B
1928018.1B
2120071.1B
2120071.1B
1928023.1B
1928023.1B
1920059.1B
1928032.1B
1928033.1B

22 RIGAT4EER 02
22 #3175 01
22 IRZE 01
22 BER Y1
20 FaREEH R 01
22 $1% Y2
22 $1% Y2
23 4t 02
20742 03
22 % 02
22 78 05
22 5 04
22 mEV
22 B8 02
23 BEIZ Y2
23 Fg=] 01
23 &£ 01
23 i G1
23 40 KY04
16 7342 03
16 7342 03
21 B8 03
22 £K1E 01
22 753 06
22 BRI (R 01
20 RIUEFF PPNOO1T
20 HEE# PPN0O3
20 HEE# PPN0O3
22 AR PPNOO5
19 E315% PPNO0O1
21 ;T4t#X PPN0O0O4
21 $35R#IEL PPNOO1
21177318 PPN002
22 [FOtkis PPN002
21 Efeiig PPNOO1
22 F34%& PPN002
22 EiE#% PPN0O3

23 FEEigi% PPN0O03B

23 E&75 PPNOO1
23 ;TREZ PPNOO8
18 AT =% 01
18 AT =% 01
18 F{FERIT =% 01
18 F{FERIT =% 01
18 F{FERIT =% 01
18 F{FERIT =% 01
20 TrstRITEIER
18 HARIRIT "R 02
18 EIERIT—2R 02
18 EIRERIT—2R 02
20 REREEER 01

21 BT 01
19 RAVRIT—4% 02
21 S KRRIT/IMIR
21 FEKRIT/IMIR
19 RARIT”Z 04
19 BERITREMR
19 BERITREMR
19 BERITREMR
19 BERITREMR
19 BERITREMR
19 BERITREMR

21 FERTT 02

21 FERTT 02
19 TRpRITREMR

21 EBR1T
21 EBR1T

19 RAVRITKERR 02
19 RAVRITRERR 02

19 TA4RIT— R
19 ERIRIToKERMR
19 FREERIT—4% 03

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

2.83%
5.22%
2.83%
2.74%
4.85%
2.78%
2.78%
3.85%
2.49%
4.25%
2.85%
6.03%
3.95%
3.70%
3.00%
4.08%
3.05%
2.65%
3.40%
8.17%
8.17%
2.82%
2.56%
3.05%
3.94%
2.11%
2.10%
2.10%
3.31%
2.39%
2.34%
2.76%
2.75%
3.93%
3.25%
3.90%
2.95%
3.63%
3.15%
3.17%
2.07%
2.07%
2.07%
2.07%
2.07%
2.07%
1.85%
2.06%
2.21%
2.21%
1.98%
2.12%
2.31%
2.13%
2.13%
2.32%
3.14%
3.14%
3.14%
3.14%
3.14%
3.14%
2.25%
2.25%
2.44%
2.28%
2.28%
2.47%
2.47%
2.43%
2.53%
2.41%



1.27Y+5Y 1928033.IB 19 hER{T—4% 03 AAA 2.41%
1.31Y 2128046.1B 21 BARIT 02 AAA 2.31%
1.58Y 2228020.1B 22 244R1T 02 AAA 2.37%
1.65Y 2220031.1B 22 HsERIT/MAR 02 AAA 2.41%

1.72Y+5Y 2028013.1B 20 ZMVERIT—4% 01 AAA 2.52%

1.76Y+5Y 2028018.1B 20 RIBIRIT R AAA 2.53%

1.76Y+5Y 2028018.1B 20 RIBIRIT R AAA 2.53%

1.96Y+5Y({K 2) 2028025.1B 20 iEARIT—4% 01 AAA 2.61%
1.96Y({K 1) 2228045.1B 22 YR 1T 04 AAA 2.45%
1.96Y+5Y({K 2) 2028025.1B 20 iEARIT—4% 01 AAA 2.61%
2.02Y+NY({K 1) 2028032.1B 20 A$RFTKEER 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 A$RITKEER 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 A$RITKEER 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 A$RFTKEER 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRTTK SR 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRTTK SR 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRT TR &R 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRT Tk &R 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRT Tk &R 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRT Tk &R 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRTTK &R 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRT Tk &R 02 AAA 2.72%
2.02Y+NY({K 1) 2028032.1B 20 RIVSRTTK &R 02 AAA 2.72%
2.04Y 2226006.1B 22 iCF4R17 02 AAA 2.70%
2.08Y+5Y({AK 2) 2028033.1B 20 EZIRIT R AAA 2.60%
2.09Y+5Y 2028034.1B 20 EARIRIT—=4% 03 AAA 2.63%
2.1Y+5Y({K 2) 2028038.I1B 20 FER1T—4 01 AAA 2.60%
2.1Y+5Y({K 2) 2028038.I1B 20 FEER{T—4% 01 AAA 2.61%

2.1Y+NY 2028037.IB 20 FEASRITK SR AAA 2.76%

2.1Y+NY 2028037.IB 20 FEASRITK SR AAA 2.77%

2.11Y+5Y 2028041.1B 20 TrstRiT—4% 01 AAA 2.61%

2.11Y+NY 2028040.1B 20 AIBERI TS = AAA 2.74%

2.11Y+NY 2028040.1B 20 RIBIRT K& AAA 2.74%

2.11Y+NY 2028040.1B 20 AIBERI TS = AAA 2.75%

2.11Y+NY 2028040.1B 20 AIBERI TS = AAA 2.74%

2.11Y+NY 2028040.1B 20 RIBIRITK &L= AAA 2.74%
2.12Y 2220067.1B 22 FUERI TR 01 AAA 2.49%

2.22Y+5Y({K 1) 2028044.1B 20 I &IRIT—4% 01 AAA 2.67%

2.25Y+NY 2028048.1B 20 FHERTTKER 02 AAA 2.77%

2.25Y+NY 2028048.1B 20 FHERTTKER 02 AAA 2.77%

2.43Y+5Y 2128002.1B 21 TrstRiT—4% 01 AAA 2.68%

2.43Y+5Y 2128002.1B 21 TrstRiT—4% 01 AAA 2.68%

2.43Y+5Y 2128002.1B 21 TrstRiT—4% 01 AAA 2.68%
2.51Y 212380001.1B 23 R TR 01 AAA 2.55%

2.76Y+NY 2128019.1B 21 HERITKEER 01 AAA 2.89%
2.76Y 2328016.1B 23 R45R1T 01 AAA 2.61%
2.76Y 2328016.1B 23 BARTT 01 AAA 2.61%
2.76Y 2328016.1B 23 BARTT 01 AAA 2.61%

2.81Y+NY 2128021.I1B 21 TigtR1T7KeE = 01 AAA 2.90%

2.81Y+NY 2128021.I1B 21 TigtR1T7KeE = 01 AAA 2.91%

2.9Y({K 1) 2320026.1B 23 HERIT AAA 2.66%
2.92Y 2321020.1B 23 IER R /M= 02 AAA 2.63%
2.92Y 2321020.1B 23 IER R /MR 02 AAA 2.63%
2.92Y 2321020.1B 23 IER RS /M 02 AAA 2.63%

2.92Y({K 2) 212380007.1B 23 BRIV 01 AAA 2.60%
2.93Y 212380008.1B 23 3X471%& 01 AAA 2.56%
2.93Y 212380008.1B 23 3X471%& 01 AAA 2.55%
2.93Y 212380008.1B 23 3X471%& 01 AAA 2.55%
2.94Y 212380011.1B 23 EiER1TR 02 AAA 2.61%
2.94Y 212380011.1B 23 EiER1TR 02 AAA 2.60%

2.94Y({K 1) 212380013.1B 23 SNSRI TE 01 AAA 100

2.94Y({K 1) 212380013.1B 23 R TR 01 AAA 100

2.94Y({K 1) 212380013.1B 23 R TR 01 AAA 100

2.94Y({K 1) 212380013.1B 23 R TR 01 AAA 100

2.94Y({K 1) 212380013.1B 23 #EFRITR 01 AAA 2.62%

2.94Y({K 1) 212380013.1B 23 #EFRIT{R 01 AAA 2.62%

2.94Y({K 1) 212380013.1B 23 #ERIT(R 01 AAA 2.62%

2.94Y({K 1) 212380013.1B 23 #EFRITR 01 AAA 2.62%

2.94Y({K 1) 212380013.1B 23 i RIT{R 01 AAA 2.62%

2.94Y({K 1) 212380013.1B 23 i ERIT{R 01 AAA 2.62%

2.94Y({K 1) 212380013.1B 23 i RIT{R 01 AAA 2.62%

2.94Y({K 1) 212380013.1B 23 i RIT{R 01 AAA 2.62%




2.94Y({K 1) 212380013.1B 23 #EFRIT{R 01 AAA 2.62%
2.94Y({K 1) 212380013.1B 23 #EFRIT{R 01 AAA 2.62%
2.94Y({K 1) 212380013.1B 23 #ERIT(®R 01 AAA 2.62%
2.94Y({K 1) 212380013.1B 23 #ERIT{R 01 AAA 2.62%
2.94Y({K 1) 212380013.1B 23 R TR 01 AAA 100
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i I4RITI& 02 AAA 2.61%
2.95Y 212300003.1B 23 i T4RIT(R 02 AAA 2.60%
2.95Y 212300003.1B 23 i T4RITIR 02 AAA 2.60%
2.95Y 212300003.1B 23 i T4RIT(R 02 AAA 2.60%
2.95Y 2320034.1B 23 t=R17 02 AAA 2.61%
2.95Y 2320034.1B 23 t5R17 02 AAA 2.61%
2.95Y 2320034.1B 23 t=R17 02 AAA 2.61%
2.95Y 2320034.1B 23 t=R17 02 AAA 2.61%
2.95Y 2320034.1B 23 t5R17 02 AAA 2.61%
2.95Y 2320034.1B 23 t=R17 02 AAA 2.61%
2.95Y 2320034.1B 23 t5R17 02 AAA 2.61%
2.95Y 2320034.1B 23 JLFER1T 02 AAA 2.61%
2.95Y 2320034.1B 23 JLFER1T 02 AAA 2.61%
2.95Y 2320034.1B 23 JLEFER1T 02 AAA 2.60%
2.95Y 2320034.1B 23 JLFER1T 02 AAA 2.60%
2.95Y 2320034.1B 23 JLFER1T 02 AAA 2.60%
2.95Y 2320034.1B 23 JLFER1T 02 AAA 2.60%
2.95Y 2320034.1B 23 JLFER1T 02 AAA 2.60%
2.96Y({K 2) 212380010.1B 23 #LBERITFE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 #LBERITFE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 #LBERITFE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 #LBERITFE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 #LBERITFE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 #LBERITFE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 #LBERITFE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 #LBERITFE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 HERITE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 HERITE 03 AAA 2.58%
2.96Y({K 2) 212380010.1B 23 HERITE 03 AAA 2.58%
2.98Y+5Y({K 1) 2128025.1B 21 FIRIRIT 4% 01 AAA 2.81%
3.25Y+NY 2128038.1B 21 RAVERIT7K &L= 01 AAA 2.99%
3.25Y+NY 2128038.1B 21 RAVERIT7K &L= 01 AAA 2.99%
3.25Y+NY 2128038.1B 21 RAVERIT7K &L= 01 AAA 2.99%
3.33Y+5Y 2128051.1B 21 TRFR1T—4% 02 AAA 2.88%
3.33Y+5Y 2128051.1B 21 TRFR1T—4% 02 AAA 2.88%
3.66Y+5Y 2228024.1B 22 TrFR1T—% 03 AAA 2.93%
3.66Y+5Y 2228024.1B 22 TrFR1T—% 03 AAA 2.93%
4.04Y+NY 092280083.1B 22 Ef7KEER 01 AAA 3.12%
4.04Y+NY 092280083.1B 22 Ef7KEER 01 AAA 3.12%
4.04Y+NY 092280083.1B 22 Ef7KEER 01 AAA 3.12%
4.04Y+NY 092280083.1B 22 Ef7KEE® 01 AAA 3.12%
4.04Y+NY 092280083.1B 22 EfTKEE®R 01 AAA 3.12%
4.05Y+NY({K 1) 092280086.1B 22 RAIT7KEHFK 02 AAA 3.12%
4.19Y+5Y 092280108.1B 22 HITRR AR 02A AAA 3.00%
4.19Y+5Y 092280108.1B 22 thiT 4B A= 02A AAA 2.99%
4.23Y+5Y 092280134.1B 22 T HEAE 04A AAA 3.00%
4.78Y+5Y({K 1) 232380021.1B 23 HFSIRIT A AR 01 AAA 3.36%
4.78Y+5Y({K 1) 232380021.1B 23 HFSIRIT A AR 01 AAA 3.35%
4.83Y+NY 242380008.1B 23 F{T7K&E(E 01 AAA 3.20%
4.83Y+NY 242380008.1B 23 k&R 01 AAA 3.19%
4.83Y+NY 242380008.1B 23 F{T7K&E(E 01 AAA 3.18%
4.83Y+NY 242380008.1B 23 F{T7K&E(E 01 AAA 3.18%




4.83Y+NY 242380008.1B 23 F{TK &R 01 AAA 3.18%

4.83Y+NY 242380008.1B 23 HPfTKELR 01 AAA 3.18%
4.83Y+NY 242380008.1B 23 HfTKER 01 AAA 3.18%
4.9Y+NY 242300001.1B 23 TIRERITIK SRR 01 AAA 3.39%
4.9Y+NY 242300001.1B 23 TRERITKEL R 01 AAA 3.40%
4.91Y+NY 242380012.1B 23 B JR1TKEER 01 AAA/AA+ 3.98%
4.92Y+NY 242380013.1B 23 BBITKER 01 AAA 3.20%
4.92Y+NY 242380013.1B 23 17K ER 01 AAA 3.20%
4.99Y+NY 242380015.1B 23 PRERI RS TIKERR 01 AAA/AA+ 3.90%

X / Derek Huang, Ethan Yuan, Teddy Chen, Oscar Wu

EE&A: Yolanda Fang
@ik#: Yolonda Fong@cfets-nex.com.cn

BEZHE BB ZRURETTRESAR

BEE:
CLEMERMNAEER (CIFMiF T RBCUHER, BYFRENH- REFHAMNERE, HHR-HRF HIEFETRCARRILE (U LREFET" |RE=10, "B FECFEEEENSEHIEMTA.
BRI REERMNEN . BT, BURINER. “ERTROERAENE, GRRIENTES. EMTIRESER, BORSEOMEMES. AEEEHRIEIMSAED NN,

WWW.CFETS-NEX.COM.CN

281 E AL FE AR S A RS B
B P S RFIRERERER



