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IRITEIRSFHIZ

EABRSHRA
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[2023-07-18]

B e=

SHERITIR 150 12 7 REFFRIWER(E, WRIMEHES 20 {2, £ORESFIRIL 130 12.
%77 283D 230010 1.73-1.735, 2.58Y 230003 2.21-2.215, 2.83Y 230011 2.205-2.21, 4.75Y 230008 2.395 -2.4025, 6.69Y 230006 2.5925-2.6, 9.85Y
230012 2.62 -2.6315, 29.75Y 230009 2.992-3.0025

| ] 3 | s | 7 | 0 | 3

KFERER (%) 1.4300 2.2225 24150 2.5575 2.6950 3.0360
SHE(RR(%) 1.5000 2.2100 2.4000 2.5440 2.6850 3.0250
ETN(%) 0.0700 -0.0125 -0.0150 -0.0135 -0.0100 -0.0110

T

ERMFRTFE 260D 210303 2.065, 1.74Y 150210 2.265 -2.275, 2.49Y 230202 2.34 -2.345, 3.92Y 220208 2.512 -2.515, 4.49Y 230203 2.513 -2.518, 9.85Y
230210 2.74-2.7575, 18.31Y 210220 3.065-3.0675

e e e e wm

FEBIEEERR (%) 2.0500 2.2800 2.5000 2.7200 2.8675
S BIEEERLR(%) 2.0300 2.2625 2.5000 2.7000 2.8610
TER(%) -0.0200 -0.0175 0.0000 -0.0200 -0.0065
FEREFFR(%) 1.7600 2.2500 2.5225 2.7050 2.8450
SHEHER(%) 1.7500 2.2300 2.5170 2.6975 2.8375
TER(%) -0.0100 -0.0200 -0.0055 -0.0075 -0.0075

B Eouss

SHEMRIRBEEK , MRXFEEPEZEIR AAA AA+IGRIF M. &im/SE, 17D 012380384.1B 23 Ar{kf% SCP003 AAA Ak3Z7E 2.1015%
I8, RITHEES, 71D 012382487.1B 23 iREEIRE SCP003 AAA FRATE 2.04%(IE, RITHEESE, PKin/AMHE, 125D 012380656.1B 23 &
B8 SCP002 AAA FRAITE 2.11%(0E, SUBIREREIT, 153D 012300278.1B 23 18§/ SCP007 AAA FRAN(E 2.15%(VE, SO hES; Kiks
M, 231D 012382139.1B 23 7YIHtBEL SCPO05  AAA FZXTE2.30%MIE, HrRHLES, 269D 012382657.1B 235IU5SCP007 AAA 3z 2.49%
NE, RITHEES, AMs, SHERMKEES.

I SO TV VI VI T T
AAA 2.03 2.12 2.23 2.3 243

AA+ 2.22 235 26 2.65 2.75
EXFUTEEER

AA 2.8 3.08 32 35 3.75

AA- 32 3.88 4 4.45 456
AAA 2 3 213 | -1 2.23 0 2.3 0 243 0
SO RRIEE AA+ 2.2 2 236 | -1 26 0 2.65 0 2.75 0
(BP) AA 2.8 0 3.08 0 32 0 35 0 3.75 0
AA- 32 0 3.88 0 4 0 4.45 0 456 0

B ou=e

SHPRIRBERER. 1-3 FRIRTE, SREARRL, £ 1.5Y-2.0Y MHALREF, 21 HEE MTNO10 (AAA, 1.24Y) 7E 2.45%BL3L;
203C% MTNO06 (AAA, 1.76Y) 7E 2.465%MAZ; 23 FREIIR MTNO24 (AAA, 1.96Y) RRAITE 2.57%, BREATIT 1bp; 23 #555HE MTN002 (AAA,
2.70Y) 1E 2.82%RE35%. 3 B 5 FHIR, M—HR, 21 HEE MTNO13 (AAA, 3.31Y) 1 2.73%BE3S; 22 B MTNO10 (AAA, 4.12Y) REfE
2.725%, 5Y RRLALHARR, pu3iR>, 23 JbmEE MTNO02 (AAA, 9.91Y) TE3.27%mMR 2 %E. [/FNS, SHTRUR@RANES, HE ™.



I T

2.72 2.81

AAA+ 2.35 None
AAA 248 2.92 3.18 3.33 None
U
AA+ 2.67 3.29 3.52 None None
AA 2.84 3.62 3.9 None None
AAA+ 2.35 0 2.7 2 2.83 -2 3.12 -2 None ' None
SRS TERTEE AAA 2.5 -2 293 -1 3.19 -1 3.34 -1 None None
(BP) AA+ 2.7 -3 3.31 -2 3.53 -1 None | None @ None ' None
AA 2.87 -3 3.65 -3 39 0 None @ None | None None

B cus

SHEPWERIRRAER, B, 58, 817, RENSHEEINESS. REAE, 23T & D3 AAA BRFE 2.13%, 21 FRIE 04 AAA RBiRR7E
2.35%, HESEH, RITEN. 21 EE 14 AAA BRFE 2.45%, ESSEH, FHEAN. BI&HHE, 20 /H1E 04 AA+ BAIE 2.29%, EESEH, RITEA.
21 FEER G1 AAA BAITE 2.71%, 22 15+ 02 AAA FR3ZTE 3.00%, Kim/AME, 21T & 12 AAA FRAZTE 3.36%, $RITSEH, REESEA.

B =
TMT 2R, 23 MEITUA//NK XIAOMI £ Sbps, 4288 HRINTH BATREKT 0.5-0.75pts, BASHOER, MISIRREHEE, TRERIFE
BIRTSEXE, FAIDIMEE YZHINV26 7E 5.5%MIAARMER, XBEZE YWSOAO 26 FATE 5.82%. Hh-hRik, FEAIZESIA DALWAN jEERE2LE]

#h, 23s [3ET 10pt (HR+5pt) , BE/EMEFE 20pt 4.
SHERRER
R (RiTHID) _
10D 012283781.1B 22 fFLUMREF SCPO02 2.26%
17D 012380384.1B 23 F{Lfg SCP0O03 AAA 2.1015%
21D 012286001.1B 22 3 SCP025 AAA 2.03%
29D 012380556.1B 23 F{L g SCP0O05 AAA 2.08%
37D 072210136.1B 22 1BriuEss CP005 AAA 2.04%
37D 072210136.1B 22 $ErIEsS CPO05 AAA 2.04%
42D 072310043.1B 23 {55 CP005 AAA 2.03%
50D 012380868.1B 23 £FFE# SCPOO01 AA 2.54%
50D 012380905.1B 23 S RE&H SCPO05 AAA 2.02%
64D 012380607.1B 23 gNER4ERR SCP002 AA+ 2.52%
67D({X 2) 042280427.1B 22 HEA CP001 AA+ 2.30%
69D 012382508.1B 23 FPE=F SCPODA(RIEIRR AAA 2.16%
)
70D 012382443.1B 23 maE SCP002 AA+ 2.24%
70D 012382443.1B 23 maHE SCP002 AA+ 2.24%
71D 012382487.1B 23 JFEEJR SCP003 AAA 2.04%
71D 012382626.1B 23 ARk SCPO14 AAA 100 &
71D 012382626.1B 23 fAFsolk SCPO14 AAA 100 /#t
91D 042380252.1B 23 Bfin==#& CP002 AAA 3.80%
94D 012381686.1B 23 Fafinge SCP002 AAA 2.08%
98D 012381745.1B &1 7] SCPOOT AAA 2.16%
106D 012380816.1B 23 K &EHF SCP005 AAA 2.34%
114D 012382585.1B 23 =mEitflim SCP002 AAA 2.88%
118D 012300223.1B 23 JEmEA SCPO01 AA 2.73%
125D 012380656.1B 23 FEgEg SCP002 AAA 2.11%
125D 012380650.1B 23 HEHsIEE SCP002 AAA 2.30%
125D 012380650.1B 23 HEM8IZEE SCP002 AAA 2.30%
125D 012380656.1B 23 Fge SCP002 AAA 2.11%
125D 012380654.1B 23 EgHE SCP003 AAA 2.11%
130D({% 2) 012380746.1B 23 igi&; 5 SCPOO1 AA+ 2.40%
130D(fk 2) 012380746.1B 23 gHEI B SCPOO1 AA+ 2.40%
130D({% 2) 012380746.1B 23 igi&; 5 SCPOO1 AA+ 2.40%
130D(fk 2) 012380746.1B 23 BB SCPOO1 AA+ 2.40%
131D(fk 1) 012382016.1B 3 Z=MipgE SCPO03 AAA 2.40%
136D 012382029.1B 23 fUMES SCP007 AAA 2.21%
136D 012382029.1B 23 tuEs SCPO07 AAA 2.21%
137D (1K 2) 042280528.1B 22 4R CP0O01 AA/A-1 2.73%
141D 012382148.1B 23 FzzsE SCPO07 AAA 2.15%
141D 012382148.1B 23 FzzsE SCPO07 AAA 2.15%
141D 012382148.1B 23 FzzsE SCPO07 AAA 2.15%
141D 012382148.1B 23 7zzsE SCPO07 AAA 2.15%
147D 012381062.1B 23 &K SCP001 AAA 2.20%
148D 012382315.1B 23 EIREA SCPO03 AAA 2.19%
153D 012300278.1B 23 1BmfE SCP007 AAA 2.15%
176D 042380016.1B 23 iBiElE(E CP001 AAA 2.35%
176D 012382517.1B 23 _EiBt3% SCP006 AAA 2.27%
177D 012382567.1B 23 TNERRE SCP003 AAA 2.30%
177D 012382567.1B 23 JrEREE SCP003 AAA 2.30%
183D 042380045.1B 23 jAIMEE CPOO1 AA+ 2.90%



184D
203D
203D
203D
203D
219D
229D(fK 1)
229D({k 1)
231D
234D
234D
237D
238D
243D(fk 1)
248D
264D({k 1)
266D
267D
269D
269D
269D
269D

S ERERS
HRRE
5Dtk 1)

8D

16D+NY
20D+NY
28D
28D
30D
30D
30D
49D
49D
50D
60D({k 2)
60D({F 2)
72D+1Y(f% 2)
72D
72D

93D+1Y(fk 2)

95D({k 2)
100D
100D
107D

109D ({4 2)
119D

125D+364D
139D
139D
153D+5Y
153D+2Y

165D({ 3)
174D

181D+NY
184D

186D +2Y
186D +2Y

193D(fk 2)

222D(1K 1)
234D
238D
238D
245D
267D
269D
272D
273D

012381952.1B
012382548.1B
012382548.1B
012382548.1B
012382548.1B
042380096.1B
012382105.1B
012382105.1B
012382139.1B
012382222.1B
012382222.1B
042380145.1B
012382255.1B
012382363.1B
012382392.1B
012382578.1B
012382636.1B
042380213.1B
012382657.1B
012382657.1B
012382657.1B
012382657.1B

&I

101800790.1B

102101367.1B

132000025.1B
102001484.1B
101800882.1B
101800882.1B
101800900.1B
101800900.1B
101800900.1B
101801013.1B
101801013.1B
101801035.1B
102001784.1B
102001772.1B
102101980.1B
102001846.1B
102001846.1B

102102074.1B

102001947.1B
102001978.1B
102001978.1B
102002055.1B
102002072.1B
101801321.1B
102180032.1B
102002231.1B
102002231.1B
101801504.1B
102002319.1B
102002359.1B
102100014.1B
102100071.1B
101900068.1B
102100117.1B
102100117.1B
102100184.1B
101900223.1B
102100357.1B
102100420.1B
102100420.1B
102100487.1B
101900488.1B
101900522.1B
102100677.1B
102100709.1B

23 FiZFAEE SCPO02(& )
23 J@ErgFEEE SCP005
3 1ErFEE SCPO05
23 @rgFEEE SCP005
3 1ErFEE SCPO05
23 LLIZRAH CPOO1
23 =8k SCP003
23 =R SCPO03
23 FY|Ittsik SCPOO5
23 #7isRlel) SCPOO1
23 17kl el SCPOO1
23 RiE3t CP003
23 ELEHE SCP002
23 £ T7KF SCPOO1
23 EHFEE SCP005
23 plEBE#T SCP002
23 EBAZ SCPO02
23 BEFE/KSE CPOO1
23 S5 SCPO07
23 &5 SCPO07
23 S5 SCPO07
23 &5 SCPO07

fRFNEE (R1TH14)
18 B MTN002

21 B 3ZiE MTNOOT (BgHhF0

f®)

20 ;iJEgREE GNOO1
20 TRt MTNO004
18 JRYIIEE MTN002
18 3F&IIE=E MTN002

18 =3 MTN002
18 g MTN002
18 g MTN002

18 M3 MTNOOT
18 MRS MTNOO1
18 &1 MTNOO2

20 753%18 MTN005
20 FEBAEHE MTNO004
21 1@#8iak MTNOO1
20 MEIRE MTNOO2
20 M@ MTNOO2

21 EMFEE MTNOO3 (I HF4E

£4)
20 i3z MTNOO1
20 BkEE MTNOOT
20 BEEiE MTNOOT
20 BEEKIE MTNO02
20 3KZREFF MTNOO1
18 Ft3%E% MTNOO3
21 EHARHH MTNOO3
20 Eqj@ MTNOO3
20 ERjE MTNOO3
18 BTEHE MTNOOTA
20 Z&IMIE#E MTNOO1
20 EiBEZ MTN003
21 St MTNOO1
21 &M5rE% MTNOO2
19 #A1ERHE MTNOO1
21 24288 MTNOO1
21 242388 MTNOO1
21 5474288 MTNOO1
19 )1|8E#% MTNOO2
21 £EIEE MTNOO1
21 EB% MTNOO1
21 EBt MTNOO1
21 {3 3% MTNOO1
19 B4¥ MTNO003
19 £HitHzE MTNOOT
21 Bt MTNOO1
21 75358 MTN002

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

_

AA

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

AAA

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

2.48%
2.39%
2.39%
2.39%
2.39%
5.19%
4.41%
4.41%
2.30%
2.51%
2.51%
2.44%
2.55%
2.63%
2.38%
100 /&
2.38%
2.90%
2.49%
2.49%
2.49%
2.49%

2.55%
2.50%

2.50%
2.26%
2.05%
2.05%
2.07%
2.05%
2.05%
2.24%
2.24%
2.74%
2.08%
2.47%
2.48%
2.27%
2.27%

2.30%

2.16%
2.25%
2.25%
2.22%
2.35%
2.25%
3.10%
2.23%
2.23%
2.24%
2.34%
6.03%
2.41%
2.61%
2.38%
2.45%
2.45%
2.60%
2.37%
2.36%
2.35%
2.35%
2.42%
2.37%
2.37%
2.45%
2.34%



273D
277D({K 2)
282D
286D +2Y
328D+2Y
328D +2Y
328D(fk 1)
329D
341D+2Y
348D({Kx 1)
1.07Y
1.07Y
1.07Y
1.08Y({x 1)
1.16Y (1K 2)
1.16Y({X 2)
1.24Y({K 1)
1.24Y({K 1)
1.24Y({K 1)
1.24Y
1.34Y
1.34Y
1.44Y
1.69Y+2Y({K 1)
1.81Y
1.88Y+1Y
1.92Y
1.93Y+2Y
1.93Y+2Y
2.02Y({k 2)
2.26Y+NY
2.27Y({k 1)
2.7Y
2.7Y
2.7Y
2.7Y
2.7Y
2.7Y
2.73Y({k 1)
2.73Y(k 1)
2.73Y({k 1)
2.77Y(Ik 1)
2.91Y+2Y
2.94Y+2Y

SHEEIMERMER

HRE BB BERB (RITH)

7D
10D
20D
20D
27D+2.99Y
27D +2.99Y
27D+NY({k 1)
30D+5Y
32D(fk 2)
57D
62D+5Y
62D+NY
65D
65D
67D({X 2)
69D+5Y
69D+5Y
83D+5Y
83D+5Y
83D+5Y
86D
94D
97D+2Y
97D

102100709.1B
102100727.1B
101900608.1B
102100906.1B
102101055.1B
102101055.1B
102100454.1B
102101071.1B
102101166.1B
132100070.1B
102101535.1B
102101517.1B
102101517.1B
102101574.1B
102101863.1B
102101861.1B
102102038.1B
102102027.1B
102102038.1B
102102043.1B
101901350.1B
101901575.1B
102103331.1B
102280649.1B
102281060.1B
102381296.1B
102001196.1B
102281348.1B
102281391.1B
102281634.1B
102282303.1B
102282365.1B
102380762.1B
102380762.1B
102380762.1B
102380762.1B
102380762.1B
102380762.1B
102380830.1B
102380830.1B
102380830.1B
102100820.1B
102381383.1B
102381527.1B

088018.1B
088018.1B
163723.SH
2028029.1B
2028029.1B
1980231.1B
1980231.1B
175001.SH
1820042.1B
167461.SH
182701.1B
1828009.1B
175169.SH
175175.SH
175175.SH
088041.1B
1828010.1B
1828010.1B
180321.1B
180321.1B
180321.1B
188481.SH
182969.SH
167762.SH
175272.SH

21 75358 MTN002
21 Z=MMEE MTNOO2
19 F 5B MTNO02
21 iR RE MTNOO1

21 EE MTN002
21 EE MTN0O2
21 MRS MTNOO2

21 HAKR MTNOO2(Z #3#R%

21 #II" B3pd& MTNO0O2

21 =he% GNOOT(BESHE)

21 H2A#% MTNO003
21 EKFFHE MTNOO1
21 EFRFHE MTNOO1

21 He5E MTNOO1 (BJ454eE4)

21 £EE3R% MTNOO3
21 FhEE# MTNO09
21 £ MTNOO4
21 FEfE MTNO10
21 £ MTNOO4
21 S7%I%E MTNOO2
19 #=iE MTNOO5
19 EZ242FF MTN004
21 K17lim#E MTNOOT
2 BEMIE MTNOO1
22 KA MTNOO1
23 g T MTNOOT
20 JE35E MTNOO1
22 2R RE MTNOO1
22 1E5PERk#E MTNOO3
22 5427 MTNOOT
22 BAREm MTNOO1
22 B EI% MTNOO2
23 #F55EHE MTN002
23 #555HE MTN002
23 #F55EHE MTN002
23 #555HE MTN002
23 #F55EHE MTN002
23 #555%HE MTN002
23 WFEEH MTNOOTA
23 #555HE MTNOO1A
23 #FEF MTNOOTA
21 @& L MTN002
23 i#idt7=z= MTNOO3
23 LIFR&RE MTNOO1

08 XFEfR
08 KEEfR
20 E#5 01
20 3@ R1T 01
20 ZEHR1T 01
19 BEHEHR
19 BHEHR
20 3352 Y1
8 ZIEMIT R
20 E3% 01
18 i< 01
18 BRIRIT LR 02
20 £E1R Y3
20 B G5
20 $3IE G5
08 XiE 02
18 EIRIRIT "4 01
18 FIRIRIT 2R 01
8 i 21
8 i 21
8 i 21
21 1RIE G6
22 % D1
20 5%1& 01
20 $RiA] G2

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

AAA
AAA
AAA
AAA
AA
AA
AAA
AAA
AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA
AA
AA+
AAA

2.34%
2.51%
2.65%
2.50%
2.40%
2.40%
3.00%
3.24%
3.15%
5.04%
3.32%
2.87%
2.87%
2.42%
2.43%
2.44%
2.76%
2.45%
2.76%
3.03%
2.60%
3.38%
3.14%
3.13%
2.97%
2.70%
3.20%
3.00%
3.42%
3.40%
2.95%
3.37%
2.82%
2.82%
2.82%
2.82%
2.82%
2.82%
2.83%
2.83%
2.83%
3.06%
3.47%
3.37%

2.10%
2.10%
2.06%
1.99%
1.99%
2.88%
2.88%
2.22%
2.67%
2.61%
1.9675%
2.24%
2.31%
2.05%
2.05%
2.00%
2.24%
2.24%
2.30%
2.30%
2.30%
2.09%
2.94%
2.65%
2.10%



100D
100D
104D +2Y
104D+1.99Y

104D+5Y(fk 1)

119D

125D+5Y(fk 1)

132D+1.99Y
132D +1.99Y
132D+1.99Y
139D+1.99Y
142D
143D+NY
150D
176D
180D +2Y

184D+2Y(fk 1)

187D(fk 1)
191D
191D

194D+7Y
202D

210D(f% 3)

263D+2Y
283D

285D({k 1)
296D

299D({k 1)
315D
315D
325D

347D+2Y
347D+2Y
352D
352D
360D
1Y
1.02Y

1.03Y({k 1)

1.03Y+NY

1.03Y+NY

1.04Y+2Y({K 1)

1.09Y+NY
1.09Y+NY
1.09Y
1.09Y
1.09Y
1.11Y
1.11Y
1.11Y
1.11Y
1.11Y
1.16Y+2Y
1.33Y({k 1)
1.35Y+2Y

1.39Y+NY({k 2)

1.39Y({k 1)
1.39Y
1.4Y
1.4Y
1.59Y
1.61Y
1.62Y({k 1)
1.62Y({k 1)
1.64Y
1.64Y
1.72Y
1.72Y
1.72Y
1.72Y
1.76Y+2Y
1.8Y+5Y

1680426.1B
1680426.1B
167966.SH
175296.SH
1828013.1B
150846.SH
1828015.1B
175461.SH
175461.SH
175461.SH
177309.SH
177331.SH
175523.SH
148331.5Z
196147.SH
177562.SH
185268.SH
196179.SH
175678.SH
175675.SH
152735.SH
2120005.1B
114887.SH
178293.SH
188042.SH
188062.SH
151434.SH
251035.SH
149490.5Z
149490.5Z2
2128020.1B
188311.SH
188311.SH
155505.SH
155505.SH
115481.SH
188403.SH
155556.5H
2128024.1B
1928018.1B
1928018.1B
196699.SH
1928021.1B
1928021.1B
162007.SH
188571.SH
151961.SH
2128027.1B
2128027.1B
2128027.1B
2128027.1B
2128027.1B
197153.SH
188859.SH
185046.SH
138687.SH
197694.SH
162659.SH
162694.SH
162721.SH
185384.SH
2220012.1B
162892.SH
162892.SH
185500.SH
185500.SH
194212.SH
194212.SH
194212.SH
194212.SH
149883.5Z
2028013.1B

16 BR/SFIRk{R
16 BRIEHTIRNR
20 Eg#r 03
20 8#z 03
18 ERRIT "2 02
18 341 01
18 1BEtRIT—4K 01
20 it 04
20 j@t 04
20 jft 04
20 4% 03
20 X¥z 04
20 FEK Y8
23 & D3
22 Bt 01
21 B4 01
22 %8 02
22 [&BH 01
21 %48 C1
21 iz 01
21 FIR
21 JEFRERIT/MAIR 01
23 7 D1
21 532 01
21 5% 01
21 KR C1
19 & 02
23 E#r D4
21 EAiF 04
21 ERIE 04
21 BERIT/MAIR 02
21 EEE 01
21 EE 01
19 4ti5 03
19455 03
23 25 C1
21 5{f 01
19 #4220
21 FEER{T 02
19 TrReRITRER
19 TRFRITREMR
21 #8 01
19 ZVERITKEE R 01
19 FVERITKEE R 01
19 /&g 01
21 818 07
19 %75 02
21 FBERITIVRIR 03
21 BEERIT/MAIR 03
21 SBERITIVRIR 03
21 {BEERIT/MAIR 03
21 FBERITIVRIR 03
21 thE 02
21 BE 14
21 7P G2
22 EEK Y3
21 it 01
19 B&EFF
19 =%
19 #& 02
22 HRE 04
22 MR ERIT/MRIR 01
20 #E& 01
20 #& 01
GC 1% 01
GC 1% 01
22 ®3E 02
22 #3E 02
22 ®3E 02
22 #3E 02
22 3% 04
20 FRAVERIT”4R 01

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

2.52%
2.52%
2.92%
3.78%
2.25%
2.34%
2.32%
2.29%
2.29%
2.29%
3.20%
2.30%
2.52%
2.12%
4.10%
2.66%
2.46%
3.90%
2.32%
2.28%
2.46%
2.26%
3.10%
2.50%
2.49%
2.42%
2.65%
2.64%
2.35%
2.35%
2.30%
2.63%
2.63%
2.79%
2.78%
2.43%
2.46%
8.05%
2.34%
2.535%
2.535%
3.26%
2.54%
2.54%
3.80%
2.40%
2.68%
2.36%
2.36%
2.36%
2.36%
2.36%
3.22%
2.45%
2.50%
2.82%
3.10%
3.05%
3.85%
3.44%
2.50%
2.48%
3.56%
3.56%
2.50%
2.50%
3.93%
3.95%
3.95%
3.95%
2.73%
2.59%



1.8Y+5Y 2028013.1B 20 FARIT”4% 01 AAA 2.59%
1.9Y 2220045.1B 22 FRSRIT 03 AAA 2.495%
1.95Y+NY({k 1) 115589.SH 23 g5 Y1 AAA 4.26%
1.99Y({k 1) 149985.5Z 22 LR 03 AAA 2.79%
1.99Y({k 1) 149985.5Z 22 LIIE 03 AAA 2.79%
2.02Y(1k 2) 182315.SH 22 885 03 AA+ 4.70%
2.02Y(fk 2) 182315.SH 22 8552 03 AA+ 4.70%
2.05Y+2Y 137577.SH 22 & K1 AAA 2.68%
2.05Y+2Y 137577.SH 22 & K1 AAA 2.68%
2.05Y+2Y 137577.SH 22 #fi& K1 AAA 2.68%
2.13Y+2Y 182609.SH 22 4% 01 AAA 3.14%
2.16Y+5Y({k 2) 2028033.1B 20 BRIRIT R AAA 2.67%
2.23Y(fk 2) 2221032.1B 22 BIIKER ek AA+ 2.71%
2.26Y+NY 137975.SH 22 3% YK02 AAA 2.91%
2.3Y 114106.SH 22 = 04 AA+ 3.30%
2.3Y 114106.SH 22 =R 04 AA+ 3.30%
2.33Y+5Y({k 2) 2028049.1B 20 TrstR1T—%% 02 AAA 2.715%
2.33Y+5Y(fk 2) 2028049.1B 20 TRt "2 02 AAA 2.715%
2.43Y 114570.SH 22 1% 04 AA+ 3.38%
2.48Y+2Y(fk 2) 175615.SH 21 %02 AAA 2.77%
2.51Y+5Y 2128002.1B 21 TrstRIT—4% 01 AAA 2.74%
2.53Y 1680050.1B 16 ERETR AA+ 3.27%
2.53Y 1680050.1B 16 EFREIR AA+ 3.27%
2.62Y+NY 138994.SH 23 FEK Y1 AAA 3.08%
2.64Y(fk 2) 250014.SH 23 435 02 AAA 3.10%
2.68Y+NY 2128011.1B 21 mBfiEERTT/KER(R 01 AAA 2.905%
2.68Y+NY 2128011.1B 21 HBfEERTTIKER(R 01 AAA 2.905%
2.69Y+2Y 133476.5Z 23 2581 01 AAA 3.48%
2.72Y+2Y 250615.SH 23 #ik 01 AAA 3.07%
2.74Y 2328009.1B 23 P{EER1T 01 AAA 2.59%
2.74Y 2328009.1B 23 PEER1T 01 AAA 2.59%
2.84Y+2Y 115364.SH 23 it 01 AAA 3.19%
2.84Y 2328016.1B 23 R4&ESRTT 01 AAA 2.675%
2.84Y 2328016.1B 23 R&E4RIT 01 AAA 2.675%
2.84Y 2328016.1B 23 R4&E4RTT 01 AAA 2.675%
2.87Y(1k 2) 212380006.1B 23 #ER1T4%R 02 AAA 2.61%
2.87Y(fk 2) 212380006.1B 23 HER17%R 02 AAA 2.61%
2.87Y(1k 2) 212380006.1B 23 #ER1T4ER 02 AAA 2.61%
2.87Y(fk 2) 212380006.1B 23 HER17{%R 02 AAA 2.61%
2.87Y(1k 2) 212380006.1B 23 HER174ER 02 AAA 2.61%
2.87Y+2Y 115424.SH 23 j@EE 01 AAA 2.68%
2.88Y 212300002.1B 23 {T4R1TIR 01 AAA 2.63%
2.88Y 212300002.1B 23 {T75R17{%R 01 AAA 2.63%
2.88Y 212300002.1B 23 i I75$R17% 01 AAA 2.63%
2.88Y(fk 2) 2328017.1B 23 RASRIT=RIE AAA 2.595%
2.88Y(fk 2) 2328017.1B 23 RIARIT="R{% AAA 2.595%
2.88Y(fk 2) 2328017.1B 23 RASRIT=RIE AAA 2.595%
2.89Y+NY 2128021.1B 21 TratR1T7KEe(R 01 AAA 2.95%
2.9Y 2320022.1B 23 HfhER1T 01 AAA 2.63%
2.92Y 115545.SH 23 BGE G1 AA 3.76%
2.93Y+2Y 251424.SH 23 ZRBH 02 AA+ 3.39%
2.94Y 2320025.1B 23 JLRERTT 01 AAA 2.63%
2.98Y(fk 1) 2320026.1B 23 HER1T AAA 2.70%
3.04Y(fk 1) 188471.SH 21 T 02 AAA 2.91%
3.1Y+5Y({k 2) 2128028.1B 21 HRHEERIT—4% 01 AAA 2.88%
3.19Y+5Y({k 2) 2128030.1B 21 RBFITR AAA 2.895%
3.2Y 149651.5Z 21 B85 02 AAA 2.73%
3.32Y+5Y 2128036.1B 21 LT R AAA 3.03%
3.32Y+5Y 2128036.1B 21 FRPIT R AAA 3.03%
3.39Y+NY 2128047.1B 21 BRI TKER R AAA 3.10%
3.39Y+NY 2128047.1B 21 1EERITIRER R AAA 3.105%
3.41Y+5Y 2128051.1B 21 TEiRIT—4% 02 AAA 2.94%
3.41Y+5Y 2128051.1B 21 TrsfRIT—R 02 AAA 2.94%
3.49Y+5Y 2228003.1B 22 }A4R1T”4% 01 AAA 3.06%
3.52Y+5Y({k 2) 2228006.1B 22 FERIT”4R 01 AAA 2.95%
3.68Y+5Y 2220027.1B 22 EBMNERTT 4R 01 AA+ 4.90%
3.73Y+NY 2228023.1B 22 RERITKELR 01 AAA 3.10%
3.73Y+NY 2228023.1B 22 FERITKERR 01 AAA 3.10%
3.78Y+NY 2228029.1B 22 FERITKER R 02 AAA 3.105%
3.78Y+NY 2228029.1B 22 FERITKER R 02 AAA 3.105%
3.78Y+NY 2228029.1B 22 FERITKER R 02 AAA 3.105%
4.05Y 148010.5Z 22 Ik 05 AAA 2.985%




4.05Y 148010.SZ 22T% 05 AAA 2.985%
4.05Y 148010.SZ 22 % 05 AAA 2.985%
4.06Y({%x 1) 137620.SH 22 & G4 AA+ 3.95%
4.12Y+NY 092280083.1B 22 EITIKERE 01 AAA 3.16%
4.12Y+NY 092280083.1B 22 B fTKEEF 01 AAA 3.16%
4.12Y+NY 092280083.1B 22 EITIKERE 01 AAA 3.16%
4.73Y+5Y 232380017.1B 23 YERTHREAE O01A AAA 3.20%
4.73Y+5Y 232380017.1B 23 R REAANZR 01A AAA 3.20%
4.81Y 2180198.IB 21 HEWRE AA+ 3.45%
4.83Y+NY 115343.SH 23§59 Y1 AAA 3.40%
4.83Y+NY 115343.SH 23 R Y1 AAA 3.41%
4.85Y+5Y 092303003.1B 23 HHOT & AE 01 - 3.125%
4.85Y+5Y 092303003.1B 23 HHOT &AM 01 - 100 &
4.85Y+5Y 092303003.1B 3 HEOIT = REA R 01 - 100 &
4.85Y+5Y 092303003.1B 23 HHOT —REAER 01 - 100 &
4.85Y+5Y 092303003.1B 23 HHOIT - REARE 01 - 100 &
4.91Y+NY 242380008.1B 23 FhfTIKEEF 01 AAA 3.27%
4.98Y+NY 242300001.1B 23 FRERITIKERR 01 AAA 3.42%
242380013.1B(07.19 .
5Y+NY ) 23 #B1TKEFR 01 AAA 3.28%
242380013.1B(07.19 .
5Y+NY ) 23 B4TIKEEE 01 AAA 3.28%
242380013.1B(07.19 .
5Y+NY ) 23 7KL R 01 AAA 3.28%
242380013.1B(07.19 .
5Y+NY ) 23 ZfTKERE 01 AAA 3.28%
242380013.1B(07.19 .
5Y+NY ) 23 EB1TKEEF 01 AAA 3.28%
8.16Y 149635.5Z 217k 12 AAA 3.36%
8.97Y 127970.SH 22 gl 11 AAA 2.94%
62D 032000815.1B 20 ¥Ear=E PPNOO1 AAA 2.47%
97D 032000890.1B 20 S PPNOO2 AA+ 2.70%
103D({% 1) 032000927.1B 20 RHelFr PPN004 AAA 2.30%
132D+365D 032180057.1B 21 Z{E%& PPNOO1 AA 2.86%
147D 031800744.1B 18 BE&EARE PPNOO1 AA+ 2.46%
155D 031900921.1B 19 FapR#ZER PPNOO1 AA+ 2.70%
174D 032100024.1B 21 #&MFrEE PPNOOT AAA 2.41%
236D+2Y 032100290.1B 21 gtz PPNOOT AAA 2.45%
266D 032100426.1B 21 ;TJtEX PPNO0O4 AAA 2.50%
306D({k 1) 032280498.1B 22 thigfaEE PPNOO1 AAA 3.57%
332D 032380549.1B 23 &M E#F PPN0OO3 AA 3.60%
336D+2Y 032100658.1B 21 &FF PPN0OO3 AAA 3.22%
1.3Y({k 1) 032191195.1B 21 FKi&#& PPN002 AA 6.30%
1.36Y 032191333.1B 21 EILLFFA PPNOOT AA 3.49%
1.36Y 032191333.1B 21 EF% PPN0OO1 AA 3.49%
1.87Y 032380495.1B 23 SHE S PPN004 AA 3.91%
1.88Y 032000513.1B 20 fEfEAEE PPNOO2 AA+ 4.07%
1.9Y 032000519.1B 20 & PEES PPNOO3 AA+ 4.12%
1.98Y 032380640.1B 23 &3k PPNOO3 AA 4.80%
2.08Y({k 2) 032280717.1B 22 5T=°35@ PPN0O03 AA+ 3.49%
2.27Y+2Y 032280884.1B 22 EiTid% PPNO04 AA+ 3.34%
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