WEZ BT
RITAIRSTHIE

HHBSEFRN

G NEX tramsmee

[2023-08-14]

B ==

RITRER, NYEPRITHRRRNMESIERS, 8 B 14 BLRIRRIRGIUFRET 60 127T
7 REAFEIGEAME, ARFIER 1.9%, Wind #iEER, 2H 30 {Z7m¥RIWEIEE, FEte
Ri#eh 30 1Z7T.

EfR75HE 154D 239941 1.77-1.78, 346D 230016 1.785-1.795, 2.75Y 2300112.2125-
2.215, 2.99Y 210011 2.225, 4.67Y 230008 2.395-2.405, 6.61Y 230006 2.575,

9.78Y 230012 2.617-2.625, 29.67Y 230009 2.965-2.97

NN N

FEBER(%) 1.6500 2.2225 2.4100 2.5350 2.6675 3.0030
SHER(%) 1.6600 2.2100 2.3925 2.5225 2.6500 2.9900

EE(%) 0.0100 -0.0125 -0.0175 -0.0125 -0.0175 -0.0130



T

SRRA®E 147D 210202 1.78-1.77, 352D 230411 1.995-2.00, 1.84Y 230013 2.093-

2.10, 2.41Y 230202 2.32, 3.84Y 220208 2.476-2.48, 4.41Y 230203 2.492-2.501, 6.61Y
200310 2.705-2.71, 9.77Y 230210 2.7225-2.728, 18.24Y 210220 2.998

e s e o

EBIEEFSEE(%) 1.9000 2.2100 24700 2.6750 2.8300
S HEEFSEE (%) 1.8800 2.1950 2.4600 2.6600 2.8225
(%) -0.0200 -0.0150 -0.0100 -0.0150 -0.0075
EBEFE(%) 1.5300 2.1900 2.5125 2.6650 2.8200
& EEFFHE(%) 1.5200 2.1740 2.4930 2.6500 2.8090
(%) -0.0100 -0.0160 -0.0195 -0.0150 -0.0110

B oo

SHERMIGEE R, RRRTEETESZHR AAA AA+FZRIM. Sk,
23D 012380902.1B 23 k% SCPO08 AAA FEATE 1.90%E, RITHAR
BG, 64D 012382699.1B 23;THtE#% SCP004 AAA FERFE 2.15%NIE, $RITHLE
& ; hKiRAE, 116D 012382225.B 23 mALEHAE SCP003 AAA ALATTE 2.06%f1
B, RTHEES, 162D 012382837.1B 23 =A% SCPO05 AAA FRATE 2.16%fi
B, WHYRRIT, Kig/5mE, 214D 042380152.1B 23 E5E CPO01T AAA REATHE
2.58% 8, ESHAES, 362D(K2) 042380447.1B 23 $ESTHEEE CPO05 AAA FE3Z

100 4, RITHGEES, BANMS, SHEREES.

—mmmmm

MY AR ER AA 2. 2.43



AA+ 2.15 2.29 2.5 255 | 27

AA 2.68 2.85 3.1 347 | 374

AA- 3.16 3.88 3.98 445 | 444

AAA 192 3 213 2 228 -2 241 -72421

AA+ 218 -3 229 0 247 3 253 2 272-2
SRR (BP)

AA 274 -6 285 0 31 0 348 -13740

AA- 316 0 388 0 398 0 445 0 4440

B ou=me

SHPEIRBERGER, 1-3 FERPE, £ 2.5Y-3.0Y Ak htkdh, 21 HEE
MTNO14 (AAA, 1.25Y) 7E 2.38%pk3%; 22 EE MTNOOT (AAA, 1.66Y) FRAZTE
2.48%; 22 FLLHH MTNOO2(4RE8) (AAA, 2.22Y) TE2.70%REA 6 5, 23 HASKE
MTNOO1 (AAA, 2.55Y) 7 2.90%p§3z 3 %, & EEATT 1bp; 23L& MTNO003

(AAA, 2.78Y) BEREIIEERM 2.625% NTZE 2.615%., 3 B 5 FHAR, A3z—AR, 22
BiEIEE MTNOO3 (AAA, 3.52Y) BRAZTE 3.00%; 22 577l MTNOOS (AAA, 3.97Y) 7
3.06%553, R EBATT 3bp; 23 IMitE#k MTNOO6 (AAA, 4.99Y) 7E 3.01%B%3Z 5
£, REFERTT 2bp, 5Y RUALERRR, Aac—A%, 18 SPEKIZ MTNOO6 (AAA, 5.30Y) %

4.67%FAZ 45, 21 EFIEE MTNO02 (AAA, 7.99Y) 7 3.23%p32 3 £, BAmi=E, &

HAEKERENEEE T,
IR
AAA+ 232 2.69 2.9 3.15 Null
YT ER=R AAA 2.45 2.92 3.26 3.33 Null

AA+ 2.66 3.15 3.61 Null Null



AA 2.94 3.62 3.97 Null Null

AAA+ 233 -1 27 -1 29 0 3.14 1 NullNull

AAA 246 -1/291 1 326 0 334 -1 NullNull
SHERI=RIZERIAR (BP)

AA+ 268 -2 3.16 -1 3.61 0 Null NullNullNull

AA 293 1 362 0 3.96 1 Null NullNullNull

B cus

SRR AER, B, 58, 17, FEASARENEss5, IRiEs
M, 20 BREL Y5 AAA FR3TE 2.16%, BEsEH, HEXLAN. 21 1€ 01 AAA BRTE
240%, HEEH, RITEN. 22 B Y1 AAA pERRFE 2.71%, BEEEH, RIGEN. iR
ZE, 21714501 AAA BRRTE 2.35%, BEEH, BYIA, 23 7% 02 AAA At
2.80%, 21;XT 03 AAA BERTE 3.18%, Kif/5M, 19 A5 08 AAA BRETE 3.26%, 217"

#% 09 AAA BZZTE 3.30%.,

L

BRI AR R EEINERE 1-2bps, R HRINTH ZURTEL 1-1.5pts, idzhRiR
FRINIE, ERERE, Bk, ISESFEFEESIE, HFHQKRE 11%MEEML.
M= hRERER(RRE 1-2pts, ZiER COGARD E{KEk 0.25-0.75pt, #Fisk FTLNHD, &%
ROADKG % 3-7pts, &ith GEMDAL [ 6-7pts,

S HERINRE

23 ™Ik
2D 012380575.1B SCPO0O01 AAA 1.95%



3D

7D

9D
11D
15D

16D

17D

22D

23D

25D

29D

31D

32D
36D

44D

45D

57D

60D

012381919.1B

012284044.1B

012381705.1B
012381992.1B
012380770.1B

012380782.1B

012380409.1B

012382106.1B

012380902.1B

072210207.1B

012284340.1B

072310115.1B

072310066.1B
012382289.1B

012382672.1B

012381425.1B

012383003.1B

012382598.1B

23 FRZ—NR
SCP003(RlgZE
%)

22 &K
SCP010
23 HIE
SCP010
23 54X SCPO01
23 J7FR SCP002
23 HEER
SCP001
23 HFRTIIE
SCP001
23 BXREgE
SCP001
23 g
SCP008
22 SR
CP007
22 Sk
SCP012
23 BIEsS
CPOO1
23 BfFiEs
CP005
23 dhZE SCP004
23 {ERIsDk
SCPO15
23 RIS
SCP001
23 g
SCP002
23 BN
SCP018

AAA

AAA

AAA
AAA
AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA
AAA

AAA

AA

AAA

AAA

1.99%

1.95%

1.92%
1.92%
2.03%

1.90%

2.00%

2.00%

1.90%

1.88%

2.06%

1.88%

1.88%
1.90%

2.06%

2.29%

100 &

100 /#1t



63D
63D
63D

64D
65D

67D

67D
71D

71D
71D

71D
71D
71D
71D
71D

71D
71D
74D

77D

80D

80D

86D

012382115.1B
012382115.1B
012382115.1B

012382699.1B
012382342.1B

012382769.1B

012382769.1B
012382754.1B

012382782.1B
012382754.1B

012382782.1B
012382754.1B
012382754.1B
012382754.1B
012382754.1B

012382782.1B
012382754.1B
012382879.1B

012380365.1B

012382900.1B

012382900.1B

012381859.1B

23 =¥ SCP020
23 =¥ SCP020
23 =g SCP020
23 T4t
SCP004
23 =g SCP022

23 Fafnbg
SCP005

23 FafnBg
SCP005

23 1582 SCP003
23 XE=TRY
SCP002
23 I5E SCP003

23 XE=TRY
SCP002

23 158 SCP003
23 158 SCP003
23 IEE SCP003
23 IEE SCP003
23 SR
SCP002
23 IEE SCP003
23 T SCP004
23 BXEH
SCP001
23 TR
SCP005
23 TR
SCP005

23 ERFHAE
SCP002

AAA
AAA
AAA

AAA
AAA

AAA

AAA
AAA

AAA
AAA

AAA
AAA
AAA
AAA
AAA

AAA
AAA
AA+

AA+

AAA

AAA

AA+

5.90%
5.90%
5.90%

2.15%
5.80%

2.05%

2.05%
2.15%

100 &
2.15%

100 &N
2.15%
2.15%

2.15%
2.15%

100 #7t

2.15%

2.24%

2.25%

2.07%

2.07%

2.29%



88D

88D

95D

102D

102D

116D

116D

116D

116D

119D

119D

123D

123D

131D({K 2)

134D
134D

150D

012382625.1B

012382625.1B

012381914.1B

042380109.1B

042380109.1B

012382225.1B

012382225.1B

012382225.1B

012382225.1B

012381016.1B

012381016.1B

012382319.1B

012382319.1B

042280568.1B

012381282.1B
012382558.1B

012382534.1B

23 ERefAR
SCP004
23 ErerEE
SCP004
23 fERERR
SCP004
23 NERIBE
CPOO1
23 NERE
CPOO1

23 HAGERE

SCPO03

23 HAGERE

SCPO03

23 HREIERE

SCPO03

23 HREIERE

SCP003
23 BRME
SCPOO1
23 RIS
SCPOO01
23 IR EH
SCPO11
23 IRITEHA
SCPO11

22 EResE
CPOO1
3 KR
SCP002
23 Bifg SCP005
23 EisHi%
SCP0O0O7

AAA

AAA

AAA

AA

AA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA
AAA

AAA

2.21%

2.21%

100 )&

2.68%

2.68%

2.06%

2.06%

2.06%

2.06%

2.67%

2.67%

2.17%

2.17%

2.26%

2.15%
2.08%

2.19%



151D

158D

158D

159D(fK 2)

162D

165D

210D

214D

214D

225D

226D

253D

282D

285D({A 2)

300D ({k 2)

362D (1A 2)

362D({A 2)

012382555.1B

012300291.1B

012300291.1B

012382141.1B

012382837.1B

012382717.1B

012382228.1B

042380152.1B

042380152.1B

012382479.1B

012382747.1B

012382840.1B

042380279.1B

042380293.1B

042380312.1B

042380447.1B

042380447.1B

23 FeE
SCP005
23 I ERR
SCP002
23 I ERR
SCP002
23 HipgE
SCP002
23 fRactE
SCP005
23 EMFAE
SCP005
23 i
SCP003
23 BAlE
CP001
23 BAlE
CP001
23 \ikSE
SCP001
23 FEEIERR
SCP003
23 FTikeE
SCP001
23 EEEE
CP001
23 NEBEF
CP001
23 BRPEIS
CP001
23 BT
CP005
23 $E T
CP005

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AA

AA

AA+

AA+

AA+

2.37%

2.26%

2.26%

2.29%

2.16%

2.25%

4.77%

2.58%

2.58%

2.51%

2.34%

2.34%

3.26%

2.89%

3.40%

100 &

100 /Nt



23 R

362D(fAK 2) 042380447.1B CP0O05 AA+ 100 &4
23 BTN
362D(fAK 2) 042380447.1B CP0O05 AA+ 100 /&
& EhERZE
- s | B (RiT
43)
20 iisizE
14D 102001667.1B MTNO11 AAA 2.75
20 )I|ek¥%
21D+2Y 102001613.1B MTNO0O2 AAA 2.78
20 BEFF
38D+2Y 102001811.1B MTNOO1 AA+ 2.37
20 11453
63D+2Y 102001907.1B MTNOO5 AAA 2.16
21 EER
67D 102102079.1B MTNOO5 AAA 2.03
20 PR
73D 102001978.1B MTNOO1 AAA 2.1
20 IEE
143D 102002361.1B MTNOO6 AAA 2.3
19 SN
149D 101900020.1B MTNOO1 AA+ 2.32
19 SN
149D 101900020.1B MTNOO1 AA+ 2.32
21 RBEE
159D 102100109.1B MTNOO1 AAA 2.22
19 =0
192D 101900210.1B MTNOO1B AAA 2.31
21 IR
207D 102100350.1B MTNOO1 AAA 2.45
21 {EhimE
239D 102100639.1B MTNOO2 AA+ 2.34



260D +2Y

282D

315D

356D +2Y

359D

363D+2Y

365D

1.01Y

1.02Y+NY

1.02Y+NY

1.02Y+NY

1.03Y

1.09Y+NY

1.16Y+2Y

1.26Y

1.26Y+NY

102100918.1B

101900721.1B

102101185.1B

102381924.1B

101901036.1B

102101496.1B

102101527.1B

102281840.1B

102101617.1B

102101617.1B

102101617.1B

102101667.1B

102101896.1B

102102024.1B

132100139.1B

101901505.1B

21 BeIE
MTNOO1

19 BRIELL
MTNOO1

21 FiFEE

MTNOO1 (BRI

=)
23 ZERERR D
MTN002

19 FREIR
MTNO14B

AN=Fi}
MTNO003

PR =t
MTNOO2A
22 BEMFFE
MTNOO3
21 BEEH
MTNOO3
21 BRIEH
MTNOO3
21 BRIEH
MTNOO3
21 eSS
MTNOO1
21 3=k
MTNOO3
21 BHERS
MTNOO1
21 =k

GNO15(ER70

)
19 BRIEH
MTNO11

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

3.09

2.38

5.73

4.5

2.31

24

3.21

2.68

2.68

2.68

2.65

2.46

2.28

2.75



1.26Y+NY

1.26Y+NY

1.26Y+NY

1.28Y

1.28Y+2Y

1.28Y+2Y

1.28Y+2Y

1.28Y+2Y

1.28Y+2Y

1.28Y+2Y

1.45Y

1.54Y+3Y

1.58Y

1.58Y

1.59Y+2Y

1.61Y+2Y

1.67Y+2Y

101901505.1B

101901505.1B

101901505.1B

102103077.1B

102103087.1B

102103087.1B

102103117.1B

102103117.1B

102103117.1B

102103117.1B

102280175.1B

102380324.1B

102000317.1B

102000327.1B

102280524.1B

102280604.1B

102280791.1B

19 BRFEH
MTNO11
19 BRFEH
MTNO11
19 BRFEH
MTNO11
21 JEER
MTNO003

AN=Fi}
MTNOO05

2157
MTNOO5
21 R
MTNO002
21 BEEtieg
MTN002
21 BEEtieg
MTN002
21 BEEtieg
MTN002
22 BiFETF
MTNOO1
23 FrAME S
MTN002
20 RiENIL
MTNOO1
20 BB
MTNOO1
22 5FF
MTN003
22 HEEIR
MTNO002
22 ERESE
MTNOO3A

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AA+

AA+

AA+

AA

AA+

AA+

AAA

AAA

AAA

AA+

2.75

2.75

2.75

3.27

3.14

3.14

2.6

2.6

2.6

2.6

3.2

3.6

2.65

3.25

3.33

3.02

3.03



1.67Y+2Y

1.67Y+NY

1.68Y+1Y

1.68Y+1Y

1.93Y

1.93Y

1.96Y

1.96Y

2.12Y

2.21Y+6Y

2.22Y

2.22Y

2.38Y+2Y

2.51Y

2.51Y

2.51Y

2.6Y

102280791.1B

102280793.1B

102380947.1B

102380947.1B

102381727.1B

102381788.1B

102001442.1B

102001442.1B

102282171.1B

102282398.1B

102282460.1B

102282460.1B

102103356.1B

102380221.1B

102380221.1B

102380221.1B

132380015.1B

22 ERER
MTNOO3A
22 R
MTNOOT
23 B3H%
MTNOOT
23 BH%
MTNOO1
23 SPLARR
MTNO002
23 LR
MTNO002
20 BRIV
MTNO002
20 BfRFY
MTNO002
22 Joz
MTNO002

22 EEGE

MTNOO1(IB Y

)

22 LA

MTNOO2(xE5)

22w

MTNOO2(%xE5)

21 S
MTNOO8
23 piERFIR
MTNOO1
23 piERFIR
MTNOO1
23 pERFIR
MTNOO1
23 {HZEIY
GNO0O01BC

AA+

AAA

AA+

AA+

AAA

AA+

AA+

AA+

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

3.03

2.875

2.75

2.75

3.53

100

2.82

2.82

3.71

3.49

2.7

2.7

2.77

2.95

2.95

2.95

3.8



2.66Y

2.78Y

2.81Y

2.93Y

2.93Y

4.56Y

4.84Y

6.07Y

SHEIERRE

RIFKEH fRFLES
25D

31D
66D+NY
70D
73D
73D
76D({K 1)
86D+1Y
87D+NY
91D+2Y
95D+2Y
95D+2Y

102380834.1B

102381224.1B

132380036.1B

102381705.1B

102381718.1B

102100334.1B

102381401.1B

102282067.1B

167616.SH
143812.SH
175213.SH
175272.SH
1680425.1B
167913.SH
143893.SH
197476.SH
175374.SH
149296.5Z
177158.SH
177158.SH

23 FXHdEE
MTNOO2A
23iC:
MTNOO3
23 B
GNO002BC
23 EBk
MTNOO5
23 1RINIFER
MTNO004
21 KPR
MTNOO1B
23 HEipgE
MTNOO3
22 BIGIS
MTNOO1

fREFE (R1T

N43)
20 Z43;, 02
18 & 01
20 ¥k Y12
20 §RiA] G2

16 G 1R 02

20 F#ré8 01
18 ¥ 01
21 7855 02
20 BRI Y5
20 A% 07
20 1= 03
20 &= 03

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.83

2.615

3.98

2.86

2.94

3.03

3.23

3.45

AA/AA+
AAA
AAA
AAA

AA/AA+

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

3.15%
2.50%
2.25%
1.97%
2.95%
2.40%
2.11%
7.00%
2.16%
2.84%
3.08%
3.08%



97D(IK 1)
101D+2Y({k

1)
115D
122D +2Y({k
1)
153D+2Y
153D+2Y
184D(fk 2)
213D
213D
221D
226D
241D +2Y({K
2)
242D
244D +2Y
253D+NY
259D
277D
282D
282D
292D +2Y
292D +2Y
297D
297D
306D(fA 2)
306D(fA 2)

311D
312D+12Y({k
2)

197634.SH

177130.SH
114394.SH

177390.SH
175629.SH
175628.SH
138888.SH
250332.SH
250332.SH
175880.SH
124616.SH

250696.SH
155328.SH
178345.SH
188037.SH
178478.SH
185776.SH
251042.SH
251042.SH
178686.SH
178686.SH
251191.SH
251191.SH
188248.SH
188248.SH
194409.SH

152907.SH

21 Kk 01

20 #t2F 02
22 7&1% D2

G20 £h3s 1
21 M3 01
21 %% 01
23 #4203
23 M D2
23 7 D2
21 E#% 01
14 Z3%% 01

23 XX, 02
19 5501
21 45,01
21 & Y1
21 TR
22 %FE 11
23 Tz D2
23 T4 D2
21 ;A7 01
21 ;A7 01
23 7= D3
23 7= D3
21 975 03
21 975 03
22 FEF 02

21388k 02

AA+

AA+
AA+

AA+
AAA
AAA
AAA
AA+/A-1
AA+/A-1
AAA
AAA

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

AAA

2.70%

2.17%
2.67%

2.54%
2.40%
2.28%
5.20%
3.00%
3.00%
2.34%
2.34%

2.68%
2.40%
2.39%
2.52%
2.78%
2.46%
3.41%
3.41%
2.41%
2.41%
3.07%
3.07%
2.41%
2.41%
4.20%

2.38%



312D+12Y({k
2)
315D+2Y
342D({K 1)
344D
347D
348D +2Y
349D +1Y
362D+2Y
1.05Y+2Y
1.09Y({K 3)
1.11Y+2Y
1.12Y
1.19Y
1.19Y
1.22Y+5Y({k
1)
1.22Y+5Y({k
1)
1.28Y+2Y
1.28Y+2Y
1.3Y
1.3Y
1.35Y+2Y
1.51Y
1.57Y+NY
1.57Y+NY

1.59Y+NY
1.62Y+NY (K
1)
1.67Y

2180219.1B
194812.SH
188411.SH
188426.SH
182306.SH
152976.SH
194722.SH
188424.SH
155673.SH
197087.SH
197196.SH
155758.SH
162314.SH
162314.SH

111086.5Z

111086.5Z
197347.SH
197347.SH
149728.5Z
149728.5Z
197973.SH
163147.SH
166204.SH
166204.SH
185534.SH

166358.SH
163451.SH

21 EINEIRTR
02
22 ;R&E 03
21 3 G1
21 $T 01
22 §Rin] F2
21 XI5 01
22 8¢ 05
21 i&ipE 02
19 £ G3
21 &£ 01
21 K% 03
19 &R 01
19 354 03
19 354 03

EEZT

19 #R1R
21 8= 02
21 8= 02
21 Rl 01
21 Rl 01
21 201
20 j#4% 04
20 EE Y1
20 EE Y1
22 BRI Y1

20 512 Y1
20 4835 01

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

AAA

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

AAA
AAA

2.38%
3.90%
2.44%
2.33%
2.37%
2.56%
7.10%
2.70%
2.43%
2.87%
2.65%
2.63%
2.91%
2.91%

2.95%

2.95%
3.52%
3.52%
3.09%
3.09%
3.60%
8.20%
2.78%
2.78%
2.85%

2.78%
2.96%



1.68Y
1.71Y+2Y
1.73Y
1.8Y+NY
1.88Y+2Y
1.9Y
1.97Y+2Y
1.98Y
1.99Y(fK 1)
2.06Y({k 2)
2.09Y+2Y
2.1Y
2.1Y+2Y

2.12Y+NY({K

2)
2.24Y+2Y
2.24Y+2Y

2.48Y
2.6Y

2.8Y
2.82Y
2.84Y+2Y
2.84Y+2Y
2.94Y
2.94Y
2.94Y
2.95Y
2.95Y+2Y
2.95Y(fk 2)
2.95Y(fk 2)

250774.SH
185743.SH
163430.SH
185830.SH
194810.SH
115584.SH
133279.5Z
163741.SH
167302.SH
182549.SH
182517.SH
182700.SH
137829.SH

137869.SH
138528.SH
114093.SH
138857.SH
250449.SH

1680253.1B
251276.SH
133544.5Z
133544.5Z
115633.SH
115633.SH
115633.SH
188460.SH
115622.SH
115718.SH
115718.SH

23 #hF 01
22 53T 01
20 E7% 01
22 B Y1
22 $832 03
23 fHE 13
22 E% 06
20 iFiE 17
20701
22 £ 01
22371l 02
22 % 03
22 TR K1

22 Y3
22 IBK 05
22 M 06
23 #3x G4
23 753 02

16 Fo7EEL

TR
23 5 01
23 23X 02
23 %32 02
23 f¥iE K1
23 f¥iE K1
23 f¥iE K1
21 E& 02
23 B 02
23 EF02
23 E=%E 02

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

AAA
AAA
AA+
AAA
AA+

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

3.32%
3.55%
3.24%
2.71%
3.60%
2.50%
3.50%
2.70%
2.96%
3.69%
3.32%
4.54%
2.89%

2.87%
3.27%
3.62%
2.61%
3.52%

3.44%
3.15%
4.25%
4.25%
2.70%
2.70%
2.70%
2.69%
3.22%
3.01%
3.01%



2.95Y+2Y
2.95Y+2Y

2.97Y(fK 1)
3.11Y+2Y (1K
2)
3.3Y+5Y
4.09Y

4.9Y+10Y({K

2)

89D({K 2)

203D+1Y

223D({K 1)

253D

311D

311D

311D

313D(fK 2)

340D
347D+2Y({K
1)

350D

361D

115685.SH
115685.SH
188471.SH

188792.SH
1680477.1B
2080080.1B

148358.5Z

032000960.1B

032280247.1B

032100363.1B

032100481.1B

032300421.1B

032300421.1B

032300421.1B

032100677.1B

031900572.1B

032100790.1B

032100795.1B

031900613.1B

23 &, G1
23 &, G1
21 #iL 02

21754 02
16 Bk 01
20 IPIEK{R 02

23 By K2
20 &S
PPNOO7
22 ErehY
PPN006
21 4R
PPNOO1
PANE b
PPN002
23 iE TR
PPNOO1
23 BT
PPNOO1
23 BT
PPNO01
21 RIFHE
PPN002
19 EEEE
PPN002
21 BEZK
PPN002
21 SRS
PPNOO1
19 Hii%
PPNOO1

AA+
AA+
AAA

AAA
AAA
AA/AAA

AAA

AA+

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AAA

AA/AA+

AAA

AAA

3.50%
3.50%
2.95%

3.00%
2.98%
5.69%

3.16%

3.08%

2.59%

2.45%

2.70%

2.77%

2.77%

2.77T%

2.60%

2.44%

2.86%

3.04%

2.49%



1.27Y+2Y

1.41Y

1.41Y

1.62Y

1.93Y+1Y

2.66Y({K 1)

2.82Y

24D +5Y

35D+5Y

42D+5Y

42D+5Y

42D+5Y
126D
126D

238D

238D

295D+NY

1.04Y+5Y

032180047.1B

032280044.1B

032280044.1B

032200153.1B

032380682.1B

032380339.1B

032380537.1B

1828007.1B

1828009.1B

1828010.1B

1828010.1B

1828010.1B
2028054.1B
2028054.1B

2128013.1B

2128013.1B

1928013.1B

1928022.1B

21 KIDEEh
PPN0O1
22 EHEER
PPN0O1
22 FEHEER
PPN0O1
22 |\miFripds
PPN0O1
23 GtiEis
PPN002
23 BRI &R
PPN0O1
23 IEEEF
PPN003
18 HAIRITZ
% 01
18 HAIRITZ
%02
18 BIRIRIT
2% 01
18 BiFIRIT—
2% 01
18 BiFIRIT—
% 01
20 BRI
20 BRI
21 RIBIRIT/
(2 (b
21 ERIT/N
(2 (b
19 RERITK
ESh
19 }RIT—
2% 01

AA+

AA-

AA-

AAA

AA

AA+

AA

AAA

AAA

AAA

AAA

AAA
AAA
AAA

AAA

AAA

AAA

AAA

2.74%

3.30%

3.30%

3.30%

3.73%

3.30%

4.10%

2.07%

2.10%

2.06%

2.06%

2.06%
1.94%
1.95%

2.18%

2.18%

3.21%

2.44%



1.08Y(fk 4)

1.1Y+5Y

1.1Y+5Y
1.32Y
1.32Y

1.43Y+NY

1.43Y+NY
1.45Y({K 2)

1.52Y
1.6Y

1.74Y+NY

1.74Y+NY

1.9Y+NY

1.9Y+NY
2.03Y+NY({K
1)
2.03Y+NY({K
1)

2.11Y+NY

2.11Y+NY

2.17Y+NY

2121041.1B

1928026.1B

1928026.1B
2128048.1B
2128048.1B

2020002.1B

2020002.1B
2228008.1B

2228009.1B
2226003.1B

2028017.1B

2028017.1B

2028023.1B

2028023.1B

2028032.1B

2028032.1B

2028037.1B

2028037.1B

2028042.1B

21 KRB
/MR 01
19 33R1T—
% 02
19 34RT1T—
% 02
21 B&R1T 02
21 B&R1T 02
20 LRI TK
SRR
20 fuMERTTK
SRR
22 RERTT 02
22 FERERIT/N
s
22 iC=FR17 01
20 RARITX
£rf3% 01
20 RARTTK
413 01
20 BERITK
£rf3% 01
20 BERITK
£r{3% 01
20 RAARTTK
£R{3% 02
20 RARTTK
4R 02
20 FEARERITK
ESLh
20 FEARERITK
ESh
20 3IRTTK

54

AA+

AAA

AAA
AAA
AAA

AAA

AAA
AAA

AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.42%

2.44%

2.44%
2.43%
2.43%

2.76%

2.75%
2.40%

2.41%
2.67%

2.71%

2.70%

2.76%

2.76%

2.76%

2.76%

2.82%

2.82%

2.84%




20 FIPERITIK

2.17Y+NY 2028042.1B ESG AAA 2.84%
23 #RRIT/N

2.51Y 212380001.1B 184 01 AAA 2.59%
23 #RRIT/N

2.51Y 212380001.1B 184 01 AAA 2.60%
23 RIBHRIT/I

2.62Y(fK1) = 2328006.1B 184 01 AAA 2.56%
23 RIBRIT/

2.62Y(fK1) = 2328006.1B 1845 01 AAA 2.56%
23 RIBHRIT/I

2.62Y({K 1) = 2328006.1B 144 01 AAA 2.56%
23 RIBHRIT/

2.62Y({K 1) = 2328006.1B 144 01 AAA 2.56%
23 HERITE

2.62Y 222380001.1B & 01 AAA 2.56%
23 HERITE

2.62Y 222380001.1B & 01 AAA 2.56%

2.65Y 2320013.1B = 23 LiSR17 01 AAA 2.59%
2.7Y+NY({K 21 PEIRITK

1) 2128017.1B S5 AAA 2.97%
2.7Y+NY({K 21 PERITK

1) 2128017.1B S5 AAA 2.97%
2.7Y+NY({K 21 PEERITK

1) 2128017.1B S5 AAA 2.97%
21 FERITK

2.76Y+NY 2128019.I1B #5401 AAA 2.95%
21 FEERTTK

2.76Y+NY 2128019.1B #5301 AAA 2.95%
21 ITrsRTK

2.82Y+NY 2128021.1B #5401 AAA 2.97%
21 ITrSRITK

2.82Y+NY 2128021.1B 451% 01 AAA 2.97%



21 TrFR1TK

2.82Y+NY 2128021.1B 454 01 AAA 2.97%
21 RIBIRITK
2.82Y+NY 2128022.1B S5 AAA 2.97%
291Y(fK 1) = 2320026.1B 23 HrESR1T AAA 2.68%
291Y({K 1) = 2320026.1B 23 HrESR1T AAA 2.68%
291Y(fK 1) = 2320026.1B 23 HrESRTT AAA 2.68%
291Y(fK 1) = 2320026.1B 23 HrESRTT AAA 2.68%
291Y(fK 1) = 2320026.1B 23 HrESRTT AAA 2.68%
291Y(fK 1) = 2320026.1B 23 HrESRTT AAA 2.68%
291Y({K 1) = 2320026.1B 23 HrER1T AAA 2.68%
2.92Y 2320027.1B 23 IREERIT AAA 2.68%
2.92Y 2320027.1B 23 IREERIT AAA 2.69%
23 FSIRITER
2.93Y({K2) = 2320028.1B =154 AAA 2.70%
23 _EERIT/N
2.93Y(fk2) ' 212380007.1B ™M= 01 AAA 100 %41
23 EBIRIT/N
2.93Y(fk2) ' 212380007.1B 1R 01 AAA 100 /&
23 EBIRIT/N
2.93Y(fk2) ' 212380007.1B 1= 01 AAA 100 /&
23 EBIRIT/N
2.93Y({k2) | 212380007.1B 5 01 AAA 100 /&
23 EBRIT/N
2.93Y({k2) | 212380007.1B 5 01 AAA 100 /&
23 EiBRIT/N
2.93Y({k2) | 212380007.1B 5 01 AAA 100 /&
23 EBRIT/N
2.93Y({k2) | 212380007.1B 5 01 AAA 100 /&
23 EBRIT/N
2.93Y({K2)  212380007.1B 1% 01 AAA 100 /&
23 EBRIT/N
2.93Y({kK2)  212380007.1B 1% 01 AAA 100 &




23 EBHRIT

2.93Y(fk2) ' 212380007.1B M= 01 AAA 100 47
23 EiBRIT/
2.93Y(fk2) ' 212380007.1B 1= 01 AAA 100 %47
23 EiBR1T/
2.93Y(fk2) ' 212380007.1B 1= 01 AAA 100 %47
2.93Y 212380008.1B 23 3%17{& 01 AAA 100 %47
2.93Y 212380008.1B 23 3%17{& 01 AAA 100 %47
23 HERI TR
2.95Y(fK1) | 212380013.1B 01 AAA 2.63%
2.99Y+5Y({K 21 BigRIT—
1) 2128025.1B % 01 AAA 2.88%
3.02Y+5Y({K 21 EpfiERIT—
2) 2128028.1B % 01 AAA 2.86%
3.02Y+5Y({K 21 HRfEIRIT=
2) 2128028.1B % 01 AAA 2.86%
3.02Y+5Y({K 21 HRfEIRIT=
2) 2128028.1B % 01 AAA 2.85%
3.12Y+5Y({K 21 RIBRITZ
2) 2128030.1B 3 AAA 2.88%
3.12Y+5Y({K 21 RIBRITZ
2) 2128030.1B 3 AAA 2.88%
3.24Y+5Y({K 21 BRIRIT
1) 2128033.I1B % 03 AAA 2.91%
3.26Y+5Y({K 21 PERITZ
1) 2128039.1B % 03 AAA 2.90%
3.26Y+5Y({K 21 PERITZ
1) 2128039.1B % 03 AAA 2.90%
3.29Y+NY({K 21 FERITK
1) 2128045.1B £5{5% 02 AAA 3.08%
3.29Y+NY({K 21 FERITK
1) 2128045.1B £5{% 02 AAA 3.08%
21 1BEtRITK
3.32Y+NY 2128047.1B SRR AAA 3.11%




22 TrsiRiT—

3.44Y+5Y 2228004.1B 2% 01 AAA 2.94%
3.45Y+5Y({K 22 FERITZ

2) 2228006.1B 2% 01 AAA 2.95%
3.45Y+5Y({K 22 FERITZ

2) 2228006.1B 2% 01 AAA 2.94%
‘ 22 HRfEIRIT =

3.56Y+5Y 2228017.1B 2% 01 AAA 2.98%
22 HPfERIT=

3.56Y+5Y 2228017.1B 2% 01 AAA 2.98%
22 Kt I —

‘ 3.91Y+5Y  092280015.1B  HAAEOT | AAA/AA+  4.45%
4.04Y+5Y({K 22 KRBT =

1) 092280080.IB  R&EALR 01A AAA 3.16%
4.04Y+5Y(IK 22 HKRITZ

1) 092280080.1B  #Ri&Af= 01A AAA 3.16%
4.04Y+5Y(IK 22 HKRITZ

1) 092280080.1B  #Ri&Af= 01A AAA 3.15%
4.04Y+5Y(IK 22 HKRITZ

1) 092280080.1B k&A= 01A AAA 3.15%
4.06Y+NY({K 22 RITKESR

1) 092280086.1B 02 AAA 3.16%
4.19Y+NY({K 22 FERURITK

1) 092280105.1B £5{5% 01 AAA 3.53%
23 B RITK

491Y+NY | 242380012.1B #5401 AAA/AA+  4.03%
23 BITKER

‘ 4.93Y+NY | 242380013.IB 01 AAA 3.25%
23 ETKER R

4.93Y+NY | 242380013.IB 01 AAA 3.24%

25D 167616.SH 20 7415 02 AA/AA+ | 3.15%

31D 143812.SH 18 & 01 AAA 2.50%

66D+NY 175213.SH 20 £k Y12 AAA 2.25%

70D 175272.SH 20 $Ria G2 AAA 1.97%




73D 1680425.1B 16 WIS 02 = AA/AA+  2.95%
73D 167913.5H 20 8 01 AA 2.40%
76D(fK 1) | 143893.SH 18 353 01 AAA 2.11%
86D+1Y 197476.5H 21 7855 02 AA 7.00%
87D+NY 175374.5H 20 HBEL Y5 AAA 2.16%
91D+2Y 149296.5Z 20 757} 07 AAA 2.84%
95D+2Y 177158.5H 20 #E03 | AA/AA+ | 3.08%
95D+2Y 177158.5H 20 E#E03 | AA/AA+ | 3.08%
97D(fk 1) = 197634.SH 21 g 01 AA+ 2.70%
101D+2Y(fk
1) 177130.5H 20 HEF 02 AA+ 2.17%
115D 114394.5H 22 318 D2 AA+ 2.67%
122D+2Y(fk
1) 177390.SH G20 #4371 AA+ 2.54%
153D+2Y | 175629.SH 21 44 01 AAA 2.40%
153D+2Y | 175628.SH 214322 01 AAA 2.28%
184D(fk2) = 138888.SH 23242 03 AAA 5.20%
213D 250332.5H 2347 D2 AA+/A-1  3.00%
213D 250332.5H 2347 D2 AA+/A-1  3.00%
221D 175880.SH 21 E#% 01 AAA 2.34%
226D 124616.SH 14 2B2% 01 AAA 2.34%
241D+2Y({k
2) 250696.5H 23 XX, 02 AAA 2.68%
242D 155328.SH 19 B4 01 AAA 2.40%
244D+2Y | 178345SH 21 £#1,01 AAA 2.39%
253D+NY | 188037.SH 21 £2 Y1 AAA 2.52%
259D 178478.SH 21 R AA 2.78%
277D 185776.SH 22 % 11 AAA 2.46%
282D 251042.SH 23 }F4& D2 AA+ 3.41%
282D 251042.SH 23 }F4& D2 AA+ 3.41%
292D+2Y | 178686.SH 21 a7 01 AAA 2.41%




292D+2Y 178686.SH 215875 01 AAA 2.41%
297D 251191.SH 23 7= D3 AA 3.07%
297D 251191.SH 23 7= D3 AA 3.07%

306D({k 2) 188248.SH 21 Eg75 03 AAA 2.41%

306D({k 2) 188248.SH 21 Eg75 03 AAA 2.41%
311D 194409.SH 22 3EF 02 AA 4.20%

312D+12Y({k

2) 152907.SH 2188k 02 AAA 2.38%
312D+12Y({k 21 \BINERIRAR

2) 2180219.1B 02 AAA 2.38%

315D +2Y 194812.SH 22 R 03 AAA 3.90%

342D({K 1) 188411.SH 21 245 G1 AAA 2.44%
344D 188426.SH 21 8T 01 AAA 2.33%
347D 182306.SH 22 R F2 AAA 2.37%

348D+2Y 152976.SH 21 K0 01 AA/AAA | 2.56%

349D+1Y 194722.SH 22 ¥BEE 05 AA 7.10%

362D+2Y 188424.SH 21 Eif& 02 AA+ 2.70%

1.05Y+2Y 155673.SH 19 JHIK G3 AAA 2.43%

1.09Y({k3) =~ 197087.SH 21 54201 AA+ 2.87%

1.11Y+2Y 197196.SH 21 K42 03 AA+ 2.65%
1.12Y 155758.SH 19 K& 01 AAA 2.63%
1.19Y 162314.SH 19 JE54 03 AA+ 2.91%
1.19Y 162314.SH 19 JE54 03 AA+ 2.91%

1.22Y+5Y({k
1) 111086.5Z 19 #kiR AAA 2.95%

1.22Y+5Y({k
1) 111086.5Z 19 #ekiR AAA 2.95%
1.28Y+2Y 197347.SH 21 #8702 AA+ 3.52%
1.28Y+2Y 197347.SH 21 3§7= 02 AA+ 3.52%
1.3Y 149728.5Z 21 Rl 01 AA+ 3.09%
1.3Y 149728.5Z 21 Rl 01 AA+ 3.09%




1.35Y+2Y 197973.SH 21 201 AA 3.60%
1.51Y 163147.SH 20 #1204 AAA 8.20%

1.57Y+NY 166204.SH 20 EE Y1 AAA 2.78%

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



