W2 BT
RITERZF

IR E R

G NEX Lsamsnee

Shanghal CFETS NEX mternationsl Meoey Broxing

[2023-07-28]

B ==

7B 28 B, TSR, AEHPARRANEFR, 7 B 28 BLURRERSATRET
650 {275 7 REBFEIMHRIE, HRFIZR 1.9%., Wind SUEE/xR, ZHH 130 {Zm¥EWE
HA, EIERRI#RI 520 {Z7T,

®77TE 171D 239941 1.85, 363D 230016 1.815-1.83, 2.8Y 230011 2.215-2.225 3.04Y
210011 2.255-2.26, 4.72Y 230008 2.4125-2.4375, 6.66Y 230006 2.605-2.62, 9.82Y 230012
2.637-2.6525, 29.72Y 230009 2.9875-3.007

IR N I R N TN T

FERE(R(%) 1.6000 2.2200 2.4150 2.5525 2.6850 3.0175
SHER(%) 1.5900 2.2225 2.4350 2.5600 2.6950 3.0270

EE(%) -0.0100 0.0025 0.0200 0.0075 0.0100 0.0095



T

ERUMFRSE 164D 210202 1.86-1.88, 229D 230301 1.98, 1.9Y 200208 2.30, 2.46Y
230202 2.36-2.375, 3.88Y 220208 2.517-2.535, 4.46Y 230203 2.533-2.56, 6.62Y 200205
2.735, 9.82Y 230210 2.746-2.7625, 18.28Y 210220 3.03-3.04

I N I N A T

MEBIEEIERIE(%) 1.9900 2.2550 2.5000 2.7150 2.8525
SHIEEERER(%) 1.9900 2.2600 2.5200 2.7200 2.8600
L5 (%) 0.0000 0.0050 0.0200 0.0050 0.0075
MEREFE (%) 1.6400 2.2350 2.5350 2.7050 2.8425
SHEFHER (%) 1.6300 2.2525 2.5500 2.7100 2.8550
T5(%) -0.0100 0.0175 0.0150 0.0050 0.0125

B e

SHERIRBEIER , MRTEETESIIR AAA AA+IGRI=M. S5
H, 18D 012284017.1B 22 HMER SCP009 AAA FRAITE 2.16% (I8, ENFHER
&, 26D 012381960.1B 23 AfEAH SCP002 AAA FRATTE 2.02%NIE, HEHHAER
17, KuEAmE, 105D 012382644.1B 23 fKH SCPO08 AAA FRAZTE 2.16%VE, ES
HZEEE, 151D 012382454.1B 23 fRF|SCIL SCPO11T AAA FRRTE 2.25%fUE, RIT
HISES,; Kk, 245D 012382475.1B 23 875480 SCP007 AAA BRAZTE 2.36%(i
B, RITHGEES, 266D 012382801.1B 23 jlikEEH SCP004 AAA FEAT 2.38%fif
B, RITHEES, BHms, SHERMKESS.
| #m M | 3M | 6M | oM |1aM
AAA 2.05 2.16 2.3 233 | 238

B3 ERE
AA+ 2.21 2.38 2.53 26 | 273



AA 2.78 3.06 3.18 3.5 3.76

AA- 3.18 3.88 3.99 4.45 4.5

AAA 207 -2 216 0 225 5 23 32335

AA+ 224 -3 238 0 253 0 259 1 274-1
SHERUmENIIER (BP)

AA 28 -2 306 0 32 -2 35 03751

AA- 32 -2/ 38 0 4 -1 445 0 4.56-6

. hHERIE

AFERREERER. 1-3 FRRPE, LEAESNSE, 21 P38
MTNOO03 (AAA, 1.34Y) 7£ 2.81%pL3Z, BH{E 4bp AR3Z; 23 hEIR MTNO29A (AAA,
1.99Y) 7£ 2.90%5%32, Bft{E 7bp A3Z; 21 HgERE MTNO02 (AAA, 1.42Y) RRAME
2.79%, =fhfE 1bp pkaZ; 3 F 5 FHARR, AR, 23 479 MTNO02 (AAA, 4.54Y) #
3.33%RER, fHIEMHEAES; 22 B3 MTNOOS (AAA, 4.25Y) 7E 2.76%R53%, BiiiE 2bp

FX3Z, 5Y RLAEHARR, maZimisk, 23 BfS5EEI MTNOO3A (AAA, 9.69Y) BAZFE 3.25%,

EEMIERRR. SRS, SHBPERER E17.

_-----
2.88

AAA+ 2.38 Null
AAA 2.53 2.95 3.24 3.35 Null
B ERER
AA+ 2.74 3.3 3.62 Null Null
AA 2.92 3.64 3.92 Null Null
AAA+ 234 4 269 1 287 1 311 1 NullNull
5iERI3EEYIEE (BP) AAA 249 4 293 2 322 2 333 2 NullNull

AA+ 269 5 327 3 3.6 2 Null NullNullNull



AA 288 4 362 2 3.89 3 Null NullNullNull

B cus

SHEWFRZIRRER, BE, 5@, 17T, RIEISFHREENESS5. ARES
E, 21508 13 AAA pIRXTE 2.52%, BEse, BUSEA. 23 K& 01 AAA fiiatfe
2.92%, BExxit, BEEXAN. HWIRSHE, 18 Bik(R 01 AAA BRFE 2.56%, HEEZH, &
LN, 22 BEKRE 01 AAA BARTE 3.22%, B, ESXTA., 21 LLUEER 02 AAA Y
£

RME 3.11%, KiEAMmE, 23 B 02 AAA FIRRTE 3.41%

S

EMARFE LT, (HEATHIEE R, oaT R ERE. WERTm, k.
FARBREFI Z R A 5-10bps, AT ARE/NIE Rk 0. 125-0. 25pt. AR, T hH2E
& 24, 26 RUHRSZHOEEL, 24 FEIAZRTE 6. I8 BT 2. Hi -k, i
bl 5% N it oA e, IR PR RO 2-3pt, ik, ZRHh. SRPNih SRk bk

& EERtRLE:
- Y
149)
23 rh{Rg
7D 012381817.1B SCPO15 AAA 2.02%
23 rh{Rg
7D 012380384.1B SCP003 AAA 2.05%
22 I
9D({A 1) 012283877.1B SCP006 AAA 2.15%

10D 012284373.1B | 22 EBRJ SCP024 AAA 2.00%



12D
12D

14D

18D

18D

18D

21D
25D

26D

26D

26D

31D

35D

35D

38D
39D

51D(fk 1)

56D

012381851.1B

23 HEE
SCP006

012283941.1B = 22 FgHE SCPO15

012381494.1B

012380526.1B

012284017.1B

072310117.1B

012380622.1B

23 BB
SCP007
23 tEEsn
SCPOO1
22 fuMER
SCP009
23 IR
CP007

23 FREER
SCP0O04

012380640.1B | 23 %75 SCPOO1

012380696.1B

012381960.1B

012380669.1B

012284145.1B

012284168.1B

072210145.1B

012380856.1B
042280413.1B

012381085.1B

012381183.1B

23 JTPagEM
SCP001
23 KEREB
SCP002
23 EEEK
SCP002
22 EARERR
SCP005
22 {ERE%E(E
SCP002
22 BRI
CP008
23 g
SCP010
22 BXiE CP0O1
23 BREF
SCP003
23 Fafnfg
SCP002

AAA
AAA

AAA

AAA

AAA

AAA

AAA
AAA

AA+

AAA

AAA

AAA

AA

AAA

AAA
AAA

AA

AAA

2.00%
2.00%

2.05%

2.10%

2.16%

2.05%

2.02%
2.08%

2.29%

2.02%

2.10%

2.07%

2.84%

2.01%

3.94%
2.09%

2.90%

2.05%



56D
56D

60D
83D
83D
83D

84D

84D

84D
84D

87D

91D

91D

104D
105D
115D

147D

151D

151D

161D

012381183.1B
012284428.1B

012382067.1B
012382748.1B
012382748.1B
012382748.1B

012380416.1B

012382533.1B

012380416.1B
012382753.1B

012381728.1B

012382030.1B

012382030.1B

012382585.1B
012382644.1B
012380656.1B

012381181.1B

012382454.1B

012382454.1B

042380004.1B

23 FEEfnAg
SCP002
22 g SCPO17
23 BRI
SCP003
23 {&f# SCP003
23 {&f# SCP003
23 {&f# SCP003
23 IImEthg
SCP001
23 TFE
SCP017
23 |ImEhg
SCP001
23 54 SCP009
23 B TEE
SCP002
23 HFEEH
SCP007
23 HFEEH
SCP007
23 =fEtiA
SCP002
23 8 SCP008

23 g SCP002
23 2k
SCP004
23 fRFCY
SCPO11
23 fRFCY
SCP011
23 RENIL
CPOO1

AAA
AAA

AAA
AAA
AAA
AAA

AAA

AAA

AAA
AAA

AAA

AAA

AAA

AAA
AAA
AAA

AA+

AAA

AAA

AA+

2.05%
2.05%

2.82%
2.20%
2.20%
2.20%

2.20%

2.18%

2.20%
2.25%

2.23%

2.20%

2.20%

2.90%
2.16%
2.11%

2.39%

2.25%

2.25%

2.40%



186D

226D(fk 1)

232D(fk 2)

245D

260D({K 2)

261D({k 1)

266D

RIRKE

24D+2Y
100D(4k 1)
107D(4k 1)
111D
115D+1.99Y
115D+1.99Y
115D+NY({k

2)

122D

012381823.1B

012382190.1B

012382724.1B

012382475.1B

012382649.1B

012382702.1B

012382801.1B

58

102001593.1B

102002092.1B

101800912.1B

101801330.1B

102002159.1B

102002159.1B

102002166.1B

102002047.1B

23 SRFRIHIS
SCP0O01
23 ELLIFF A
SCP0O01
23 LR
SCP002
23 1Bte O
SCP007
23 @R L
SCP003
23 tEEEEl
SCP0O01
23 BREHR
SCP004

B (R1T

nia)

20 ipIBERR
MTNOO1A
20 {EEE
MTNOO1
18 EhiiskR
MTNO003
18 [HEE
MTNO003
20 SR
MTN002
20 SR
MTN002
20 FEBEFR
MTNO002
20 Frifrimds
MTNOO1

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

2.49%

2.45%

2.49%

2.36%

2.45%

2.48%

2.38%

2.26%

2.35%

2.35%

2.20%

2.51%

2.51%

2.50%

3.70%



128D({k 1)

165D

172D

221D

227D

255D

257D

270D+2Y

273D+NY

282D({k 1)

286D

297D

325D

325D

354D

1.04Y+2Y

1.09Y

102103169.1B

101900019.1B

101900051.1B

102100346.1B

101900303.1B

102100622.1B

101900483.1B

102100829.1B

102100744.1B

102281043.1B

101900682.1B

102281095.1B

101900801.1B

101900801.1B

102101305.1B

102101496.1B

132100098.1B

21 KR
MTNO05
19 KiEH3Z
MTNOO1
19 4558
MTNOO1
21 HERIEIR
MTNOO1
19 £&H
MTNO0O01B
21 EHEE
MTN002
19 M
MTNOO1
21 EREE
MTNOO1
21 PRZ—R
MTNOO1
22 e
MTNO11
19 EfEER
MTNOO1
22 PLHER
MTNO05
19 f&RMZZIE
MTNOO1
19 f&RMZZIE
MTNOO1
AR YN
MTNOO1
21 57
MTN003
21 HErBfg
GNO001

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AA+

AAA

AAA

AAA

2.88%

2.88%

2.23%

2.51%

2.40%

2.45%

2.44%

2.46%

2.68%

2.28%

2.65%

2.55%

2.56%

2.56%

2.50%

3.11%

2.45%



1.1Y+NY({k
1)

1.11Y

1.11Y

1.14Y+NY({k
1)

1.17Y+2Y(K
1)
1.25Y(4k 1)
1.31Y+2Y
1.44Y({k 2)
1.61Y+1Y
1.62Y
1.62Y
1.62Y
1.68Y
1.74Y+2Y (K
1)

1.75Y

1.83Y

102101766.1B

102101795.1B

102101795.1B

102101882.1B

102101963.1B

102102143.1B

102180027.1B

102103360.1B

102380429.1B

102380448.1B

102380448.1B

102380448.1B

102000560.1B

102280941.1B

102281000.1B

102281130.1B

21 B3is
MTNOO04
21 =5

MTNOO1 (BT$4E

FE54)
21 =5

MTNOO1 (BT54E

ES2Y)
21 FIRRIA
MTNO002

21 &7
MTNO004
217 Fi1%
MTNO002
21 BLL#AR
MTNOO1

21 BRIGE
MTNO12

23 ERER
MTNOO1
23 ZREXIR
MTNOO1
23 ZREXIR
MTNOO1
23 ZREXIR
MTNOO1

20 | A
MTNOO1

22 Jbf=snlk
MTNOO1

22 RERINGS
MTNOO1
22 FEafinpg
MTN003

AAA

AAA

AAA

AA

AAA

AA/AAA

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

2.72%

2.53%

2.53%

3.22%

3.16%

2.89%

2.72%

2.68%

3.88%

3.26%

3.26%

3.26%

2.86%

3.34%

2.93%

2.65%



23 FhEEfG

1.99v+NYy  102381793.IB MTNO29A AAA 2.90%
23 FREEG
1.99Y+NY 102381793.I1B MTNO29A AAA 2.89%
22 HfF
2.06Y+NY 102281847.I1B MTNOO3 AAA 3.01%
22 48
2.06Y+NY 102281847.I1B MTNOO3 AAA 3.01%
20 R &R
2.08Y+5Y 102001653.I1B MTNOO1 AAA 3.61%
23 EEE
2.59Y({k 2)  102380339.1B MTNOO1 AAA 2.70%
23 SIEHN
2.72Y+2Y 102380923.I1B MTNOO2 AA+ 3.44%
23 S,
2.72v+2y  102380923.IB MTNO002 AA+ 3.44%
23 A
2.87Y 102381366.1B MTNOOTA AAA 2.97%
23 THAFg
2.87Y 102381366.1B MTNOOTA AAA 2.97%
23 HefEFtS
2.96Y(fk 1) 102381639.1B MTNO10 AAA 3.63%
2.99Y+NY(4k 23 KREER
1) 102381815.1B MTNOO5 AAA 3.13%
22 (RFIRfE
3.75Y 102281008.1B MTNOO1B AAA 3.00%
22 N BE#R
3.9Y 102281354.1B MTNOO03 AA+ 3.36%
SHEIVERRNER
13143)
6D+NY 163776.SH 20 Re4R Y2 AAA 2.77%



10D
13D
13D

13D
24D+NY/({k
1)

39D+5Y

47D+5Y

52D+5Y

52D+5Y

52D+NY
56D+1Y(fk
1)

59D+5Y

75D+5Y
77D
79D(fk 1)
91D
94D+3.99Y
97D
101D+NY
101D+NY
142D(fk 1)
142D(fk 1)

152D

2028029.1B
163913.SH
163913.SH

2028028.1B

175020.SH

1828006.1B

1828008.1B

1828009.1B

1828009.1B
175169.SH

197122.SH

1828010.1B

1828011.1B
182876.SH
182918.SH
175197.SH
152625.SH
175299.SH
136925.SH
136925.SH
155100.SH
185125.SH
149759.5Z

20 SREIRAT
01
20 48 16
20 48 16
20 SEEHRFT/N
4% 01
20 FEI Y1

18 FRERIT—
% 01

18 FEIRIT—
% 01

18 HAIRIT—
%02

18 HAIRIT—
% 02

20 EEHE Y3

21 ZF& 05
18 FRIRIT—
2% 01

18 FERIT—
%02

22 Bz D1
22 B3 02
20 E#B G1
20 =R
20#%F G3
18 $kT Y2
18 $kT Y2
18 184
21151216
21 IR 04

AAA
AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA
AAA

AAA

AAA

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

2.02%
3.45%
3.45%

2.00%

2.28%

2.25%

2.25%

2.27%

2.27%
2.37%

2.63%

2.25%

2.30%
2.46%
4.40%
3.00%
2.34%
2.25%
2.31%
2.31%
2.47%
2.15%
2.20%



155D({k 3)
170D({K 1)
228D+2Y
232D({k 2)

234D+2Y

240D({K 1)

240D(fk 1)

256D

258D+2Y({k
2)

258D+2Y({k
2)

258D+2Y({k
2)

272D+10Y
290D+2Y
317D({K 2)

361D

1Y({k 1)

1Y({k 1)

1.01Y+NY

1.01Y+NY
1.02Y+2Y
1.02Y+2Y
1.02Y+2Y
1.03Y
1.03Y
1.03Y

138788.SH
155131.SH
178044.SH
175840.SH
178114.SH

2128010.1B

2128010.1B
149445.57

250696.SH

250696.SH

250696.SH
152181.SH
188103.SH
152000.SH
178957.SH

2128024.1B

2128024.1B

1928018.1B

1928018.1B
188483.SH
188483.SH
188464.SH
188534.SH
151974.SH
151974.SH

22 #4835
19 :#2 02
21 &2 01
21 mk 01
21 #3201

21 FERIRIT/

iR

21 JERIRAT/

R

21 Z-4t 01
23 XX, 02
23 XX, 02

23 KX, 02

19 PR 02

21 78% 01

21 pk3z 01

2138102

21 FRERAT
02

21 FERIT
02

19 TrFtRITK

2R

19 TrFRITK

%

271 ik 13
271 ik 13
21 M 04
21 SAIE 09
19 7%= 01
19 7%= 01

AAA
AAA
AAA
AAA
AAA

AAA

AAA
AAA

AAA

AAA

AAA
AAA
AAA
AAA
AA/AA+

AAA

AAA

AAA

AAA
AAA
AAA
AA+
AAA
AAA
AAA

5.76%
2.28%
3.21%
2.32%
2.53%

2.26%

2.26%
2.50%

3.10%

3.10%

3.10%
2.55%
2.50%
2.49%
3.48%

2.35%

2.34%

2.59%

2.58%
2.52%
2.52%
3.00%
2.41%
2.58%
2.58%



1.04Y+NY({k
2)

1.05Y

1.06Y+NY
1.06Y
1.07Y
1.07Y
1.09Y+2Y
1.1Y+2Y

1.15Y+NY

1.15Y+NY

1.17y
1.25Y
1.25Y
1.31Y+2Y
1.32Y+2Y
1.33Y+2Y
1.36Y

1.39Y+2Y
1.42Y+2Y({k
1)

1.46Y+2Y
1.46Y+2Y
1.47Y

1.5Y({K 2)

1.58Y+NY
1.62Y

188504.SH
188588.SH

1928021.1B
2120071.1B
151999.SH
151999.SH
197016.SH
155661.SH

1928025.1B

1928025.1B

2128031.1B
188937.SH
188937.SH
197355.SH
197347.SH
197591.SH
162653.SH
197883.SH

196030.SH
185187.SH
185187.SH
185280.SH

2228007.1B

2028003.1B
185504.SH

20 FPZIR

218 Y1
21 3l 04

19 &RAVERITK

#2501
21 EiBRT
19 E15% 01
19 E15% 01
G21 lifak 1
19 #5505

19 ZRIBIRITK

21 TrtRT4

BERR 01
GC #egE 04
GC #egE 04
21 8% 03
21 8= 02
21 5702
19 #&)11 02
21 |I&FF 02

21 BE
22 % 01
22 % 01
22 EFE 01
22 HERIT
01

2% 01

22 #E 01

,—=

177K

AAA
AAA

AAA
AAA
AA+
AA+
AA+
AAA

AAA

AAA

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

AA+
AA+
AA+
AAA

AAA

AAA
AAA

2.59%
2.40%

2.61%
2.40%
4.01%
4.01%
3.37%
2.98%

2.61%

2.61%

2.40%
2.49%
2.49%
3.07%
3.80%
3.25%
3.16%
3.16%

3.45%
2.99%
2.99%
2.52%

2.50%

2.90%
2.56%



1.63Y+2Y(fk

1)
1.63Y({k 1)

1.64Y+NY

1.64Y+NY

1.66Y
1.71Y(fk 2)

1.72Y
1.73Y({K 1)
1.75Y({K 1)

1.79Y+NY

1.79Y+NY

1.84Y

1.89Y
1.92Y+2Y
1.95Y+2Y

2.05Y+5Y

2.16Y+5Y

2.16Y+NY

2.16Y+NY

2.22Y+NY
2.22Y
2.22Y

133208.5Z
185550.SH

2028006.1B

2028006.1B
194172.SH
185632.SH
250584.SH
185517.SH
166646.SH

2028017.1B

2028017.1B

2220042.1B
167040.SH
194760.SH
194878.SH

2028024.1B

2028041.1B

2028040.1B

2028040.1B

2028042.1B
1880203.1B
1880203.1B

22 iaidk 01
22 EE G1
20 HpfiEERITX
R
20 HpfiEERITX
ESdb
22 4% 01
22 F 03
23 A1 01
22 i@ K1
201732 01
20 RVERTTIK
%243 01
20 RVERTTK
£2(3% 01
22 JLERERTT
=2R1%R 02
20 5 FF 02
22 A7k 01
22 4202
20 PISIRIT—
%

20 TrRIT—
% 01
20 3BIRITK
R
20 ABIRITIK
&R
20 24ERTTK
R
18 BIZ=ETNfFR
18 BIE=ETNFR

AA+
AAA

AAA

AAA
AA+
AAA
AA+
AAA
AA/AA+

AAA

AAA

AAA
AA/AAA
AA+
AA+

AAA

AAA

AAA

AAA

AAA
AA+
AA+

3.30%
2.53%

2.78%

2.78%
3.07%
2.60%
4.01%
2.78%
3.03%

2.81%

2.82%

2.65%
3.80%
3.10%
3.25%

2.80%

2.73%

2.91%

2.91%

2.98%
4.00%
4.00%



2.31Y+NY
2.31Y+NY
2.32Y+NY({k
1)
2.34Y+NY({k
1)

2.34Y+NY({k
1)

2.38Y+NY({K

1)

2.64Y

2.64Y

2.64Y

2.67Y({k 1)

2.67Y

2.73Y

2.73Y+NY

2.8Y({k 2)

2.81Y

2.81Y

2.81Y+NY

2028048.1B

2028048.1B

2028051.1B

138616.SH

138616.SH

2028053.1B

2326003.1B

2326003.1B

2326003.1B

2328006.1B

222380001.I1B

2320016.1B

148259.57

2328013.1B

212380005.1B

212380005.1B

2128019.1B

20 FEERTTK
4% 02

20 FERITK
4% 02

20 HARIRITK

2R

22 B3 YKO1

22 B3 YKO1
20 FERTK
LR 03
23 CFHR1T
01
23 CFHR1T
01
23 CFRT
01
23 IBIRITN
{5 01
23 HEEIRITER
fR 01
23 JEFERITN
{5 01
23 1EEE
YKO1
23 FERITER
&R 01
23 F KRR
01
23 F KRR
01
21 PEERTTK

2% 01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.94%

2.91%

2.98%

2.93%

2.91%

2.93%

2.85%

2.85%

2.85%

2.65%

2.63%

2.67%

2.97%

2.62%

2.64%

2.65%

3.06%



2.81Y+NY

2.81Y+NY

2.82Y

2.84Y({k 2)

2.85Y

2.86Y+NY

2.86Y+NY

2.87Y+NY

2.87Y+NY

2.87Y+NY

2.91Y

2.91Y

2.91Y
2.97Y+NY
2.97Y+NY
2.98Y
2.98Y
2.98Y

2.99Y({k 2)

2.99Y({k 2)

2128019.1B

2128019.1B

2328016.1B

212380006.1B

188188.SH

2128021.1B

2128021.1B

2128022.1B

2128022.1B

2128022.1B

2320025.1B

2320025.1B

2320025.1B

115663.SH

115663.SH
212380008.I1B
212380008.I1B
212380008.I1B

212380009.1B

212380009.I1B

21 PEERITK
£2f37 01
21 FERITK
£rf3 01
23 BR&RTT
01
23 HEIRITIR
02
214532 01
21 ITiRITK
£5{5% 01
21 ITEiRITK
£5{3% 01

21 RBIRITK

23 bR
01

23 bR T
01

23 bR
01

#ZT KY06
#ZT KY06
23 {7k 01
23 {7k 01

So— e

23 3Z971% 01

23 KIPHRITHR

01

23 KIPHRITHR

01

AAA

AAA

AAA

AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA

3.07%

3.05%

2.69%

2.68%
2.95%

3.06%

3.06%

3.02%

3.02%

3.02%

2.69%

2.69%

2.69%
3.31%
3.31%
2.64%
2.64%
2.64%

2.711%

2.711%



2.99Y({k 2)

2.99Y({k 1)

2.99Y({k 1)

2.99Y({k 1)

2.99Y({k 1)

2.99Y({K 1)

2.99Y({K 1)

2.99Y({k 1)

2.99Y({k 1)

2.99Y({k 1)

3Y

3Y

3.07Y+5Y({k
2)

3.07Y+5Y({k
2)

3.08Y

3.17Y+5Y({k
2)

3.3Y+NY

212380009.1B

212380013.1B

212380013.1B

212380013.1B

212380013.1B

212380013.I1B

212380013.I1B

212380013.1B

212380013.1B

212380013.I1B

2320033.1B

2320033.1B

2128028.1B

2128028.1B
188648.SH

2128030.1B

2128038.1B

23 KIMIRITIR
01

23 HRITIR
01

23 HRITIR
01

23 MR
01

23 MR
01

23 MR
01

23 MR
01

23 IEERITIR
01

23 IEERITIR
01

23 IEERITIR
01

23 B RIT/

{5 01
23 B RIT/
{5 01
271 HPfEERIT—
2 01
271 HRfEERIT—
2 01
21 FhZz 03

21 RBRITZ
X

21 RASRITK

2% 01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA
AAA

AAA

AAA

2.711%

2.70%

2.70%

2.70%

2.70%

2.70%

2.70%

2.70%

2.70%

2.70%

2.75%

2.75%

2.98%

2.97%
2.89%

2.99%

3.11%



21 ERIT=

3.3Y+5Y({k
1) 2128039.1B 2% 03 AAA 2.97%
21 FERRITK
3.36Y+NY 2128047.1B R AAA 3.22%
22 TRtRITZ
3.48Y+5Y 2228004.1B 2% 01 AAA 3.01%
22 TrRstRITZ
3.48Y+5Y 2228004.1B % 01 AAA 3.02%
3.49Y+5Y({K 22 FREERT—
2) 2228006.1B 2% 01 AAA 3.02%
22 BIFIRIT—
3.89Y+5Y 2228039.1B 7 01 AAA 3.13%
22 EIFIRIT—
3.89Y+5Y 2228039.1B 2 01 AAA 3.13%
22 FRIRIT—
3.89Y+5Y 2228039.1B % 01 AAA 3.13%
4.07Y+5Y(4k 22 TAT—RE
1) 092280065.1B AR O03A AAA 3.12%
4.07Y+5Y(4k 22 TAT—RE
1) 092280065.1B AR O03A AAA 3.11%
4.07Y+5V(k 22 THAT4/eR
1) 092280065.1B AR O03A AAA 3.11%
4.07Y+5Y(fk 22 THT—ARE
1) 092280065.1B Az 03A AAA 3.11%
22 BATIKER
4.09Y+NYy 092280083.1B 01 AAA 3.24%
22 BATKER
4.09Y+NYy  092280083.1B 01 AAA 3.24%
| 4.21Y 182895.SH 22 || 02 AAA 3.33%
22 PITTRER
4.25v+5y | 092280108.1B A& 02A AAA 3.13%
‘ 4.25Y+2Y({k
1) 182987.SH 22 Hipk 10 AAA 3.52%
22 TMERIT=
4.42Y+5Y | 232280012.IB ZR&EAH 01 AAA/AA+ 3.76%



23 KEFE

4.63Y+5Y({k
1) 272380002.1B &= 01 AAA 3.31%
23 #HHOTZ &
4.82y+5y | 092303003.IB & HHFAFOT {E:3.14/3.3799 3.16%
23 ETKEUR
4.97Y+NY @ 242380013.IB 01 AAA 3.36%
23 BTKEUR
4.97Y+NY @ 242380013.1B 01 AAA 3.34%
5.89Y(fk 1)  2280261.1B = 22 X &3 01 AA/AAA 3.84%
9.88Y 148318.5Z 23 7= 02 AAA 3.41%
20 [FHREIR
52D+2Y 032000807.1B PPNOO1 AA+ 3.44%
105D+1Y({k 21 FReL
1) 032191209.1B PPNO0O05 AAA 2.65%
20 EpEigE
139D 032001050.1B PPN003 AA+ 2.56%
21 BRI &
169D({A 2) | 032100038.1B PPNOO1 AA+ 2.66%
21 EfEig®R
169D({A 2) | 032100038.1B PPNOO1 AA+ 2.66%
245D+2Y(4k 21 BIXE#H
1) 032100383.1B PPN002 AA+ 2.90%
21 FRIH=RR
PPNOO1 (&=
276D 032100523.1B H&) AA+ 3.21%
PARSIIIEYS
296D(fK 1) 032100569.1B PPNOO1 AA+ 2.64%
351D+1Y(k 22 FRRSE
1) 032280634.1B PPNOO1 AAA 2.58%
21 BEINIS R
1.04Y 032100852.1B PPN002 AA 3.55%
1.09Y+2Y(4k 21 iR
032100932.1B PPNO002 AA+ 3.60%

1)




1.09V+2Y(k 21 FasUR0

1) 032100955.1B PPNO002 AA+ 3.00%
1.22Y+2Y(4k 21 SRk
1) 032101121.1B . PPNO0O1 AA+ 3.74%
21 7BPEHIE
1.29Y 032191220.1B  PPN007 AA+ 3.19%
‘ 21 8RR
1209y  032191220.B  PPNO007 AA+ 3.19%
21 ErgHTk
1.4Y+2Y 032191474.1B PPNO002 AA+ 3.80%
21 HEER
1.41v+2y | 032191486.B  PPN004 AA 3.58%
21 BaIg
144y  032191522.1B  PPNOOT AA 3.29%
23 ZIIR
1.75Y(fk 2)  032380410.1B  PPN004 AA+ 3.68%
1.92Y+2Y(4k 22 HRFRLJi
1) 032280481.1B  PPNO0O1 AA+ 3.34%
20 ERhikdz
‘ 192y  032000598.B  PPN002 AA+ 3.47%

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



