ERRER

G NEX Lasmumse

B =

K2 BT
BlfR2F 3%

HR1T

[2023-04-13]

[El{&% 77 @ 6D 239904 1.69, 279D 230001 2.1575-2.16, 3.78Y 220002 2.58, 4.77Y 230002 2.65-2.66, 6.96Y 230006 2.8-2.8025, 9.88Y 230004 2.8175-
2.8325, 29.54Y 220024 3.195-3.205

/.3 /. 5 | 7 0 | 30

3.1925
3.1975
0.0050

FEREfE(%)
SHER(%)
(%)

T

2.1600
2.1575
-0.0025

24725
2.4750
0.0025

2.6475
2.6570
0.0095

2.7775
2.7775
0.0000

2.8400
2.8500
0.0100

SRYMER/SE 56D 220404 2.0, 108D 220211 2.15-2.17, 218D 220308 2.275, 1.1Y 220312 2.465-2.47, 2.17Y 220303 2.63-2.635, 2.76Y 230202 2.6575-

2.67, 4.18Y 220208 2.805-2.82, 9.03Y 220210 2.995-3.0075, 9.54Y 220220 3.0075-3.0225, 18.58Y 210220 3.2175-3.225

MERIEE£RMER(%)

SHEIEEEREER(%)

(%)
FEREFER(%)
SHEFR(%)

(%)

B eomns

S HEMIRIBAERR , RREEETESHR AAA AA+FERIF m. &in
B, ESHAIRIT, 54D 012380849 23 iTHE SCPO02(RIBIZELR)
22 BgFE SCPO15 AAA FRZRFE 2.51%(IE, XntgsEE, 179D 012381411
B, {RTHAES, KinsmE, 215D 042380088 23 {%Wi@ CPO01T AAA  BI3ZTE 2.65%E, MAtgNESE, 298D 072310027 23 EFHIES

118D 012283941

2.3975

2.3950

-0.0025

2.2550

2.2500

-0.0050

CP001 AAA BY3ZTE 2.68%1IE, HrRHS

B

SHERIEIERNIIER
(BP)

B ou=me

5 ESPEHE

AA+

AA

AA-

AAA

AA+

AA

AA-

BAMEXEER. 1-3 RN

2.5800

2.5900

0.0100

2.5650

2.5775

0.0125

ISLN =

24

2.7

3.05

3.5

= IHEFEHES. 21 =ik GNO13ERPFIE)(AAA+,

2.65

3.05

35

2.7800

2.7800

0.0000

2.8000

2.8125

0.0125

S TEe

R mE .

2.8

3.25

4.0

2.5

2.8

3.25

4.0

2.85

3.6

4.28

2.9650

2.9650

0.0000

2.9350

2.9425

0.0075

2.9

3.9

4.63

3.0230

3.0300

0.0070

2.9950

3.0070

0.0120

3.05

4.1

4.7

JE, 6D 012283654 22 HEH SCP004 AAA BaXTE 2.35%(u

AAA BERTE 2.48%MUE, RITHLEES, FKinSMHE,
23 B{SE2 SCP002 AAA  FEASTE 2.61%f1

2.62 0

2.85 0

3.6 0

4.28 0

2.69 0

2.9 0

3.9 0

4.63 0

2.75

3.05

4.1

4.7

1A3Y)TE 2.7%pk3Z, HEMIE; 22 TFE

MTNOO3 (AAA, 2.56Y) 7£3.03%pk3Z, {EfH{E 2bp Al3Z; 21 FUMEER MTNO02 (AAA, 1.7Y) 7E2.96%m3Z, {{A(E 3bp BaZ. 3-5 FHAIR, AL
B, 22 fuhazig MTNOO2 (AAA, 4.3Y) 1 3.17%maZ, {RAG(E 1bp B, 22 EFizAk MTNOOS (BERERAAFHIER) (AAA, 4.55Y) £ 3.27%mAZ,

RAE{E 1op A3z, S5Y RLAEHAIR, ARREE. SRS,

B EER

SHERIEIERNIIER
(BP)

AAA+

AAA

AA+

AA

AAA+

AAA

AA+

AA

2.71

2.83

2.92

3.13

2.71

2.84

2.94

3.11

S HPREE@REEE M7,

2.99 3.34

3.09

3.45

3.76

2.98

3.09

3.45

3.78

3.4

3.78

4.09

3.17 0

3.39 1

3.79 -1

4.09 0

3.52

Null

Null
3.34 0
3.51 1
Null Null

Null Null

Null

Null

Null

Null

Null
Null
Null
Null
Null
Null
Null

Null



B cus

SHPWERIRRAER, B, 56, BT, RENSHEENESS. REAmE, ERER 06 AAA BRTE 2.84%, H@sEH, BEETAN., 207
12 03 AAA F3TTE 2.93%, HESEH, HETA, HISAE, 22 5P 02 AAA FEASTE 3.03%, s, (RS, 22 FNAHEE 01 AAA FRASTE
3.21%., E®sE, ESXAN. KimAHE, 23 $hE 04 AAA FaRE 3.31% .

B ==s
RRRSKE 2-3bps, BRI, SBIRAILFERES SHRIHG 7.9 26 RIFF, TiHFE 99.90-99.95 (IEFLEMRZ, HASFHENEE, Bk
R, SREARFFF, FIREHK0.5pt, ZIVTEL0.5pt, HLIREIRTH, BIE_E3K 0.25pt.

SHERREER
B (RiTID) __
012380254.1B 23 LiBEEZ5 SCPOO01 2.35%
8D 012282601.1B 22 itk SCP002 AAA 2.35%
8D 012283713.1B 22 %egeIKEE SCPOT1 AAA 2.35%
15D 012283830.1B 22 iR SCP007 AAA 2.30%
25D 012283701.1B 22 B SCP012 AAA 2.43%
27D 012380425.1B 23 ¥IF=Fh K SCP002 AAA 2.60%
28D 012381437.1B 23 #558 SCPO08 AAA 2.37%
29D 012282902.1B 22 =— SCP012 AAA 2.58%
29D 012380474.1B 23 JilREE ] SCPO03 AAA 2.47%
33D 012282910.1B 22 Ez51ER SCP004 AAA 2.47%
36D 012380086.1B 23 {<H SCP002 AAA 2.43%
37D(fk 2) 012282966.1B 22 FEk e SCPOOT AA 3.00%
50D 042280255.1B 22 BT CPO01 AA+ 2.78%
54D 012380849.1B 23 71" SCPO02 (R BIEEHE) AAA 2.48%
56D 012380910.1B 23 =k SCP007 AAA 2.54%
56D 012380910.1B 23 gl SCP007 AAA 2.54%
56D 012380407.1B 23 753%E SCP002 AAA 2.43%
56D 012380407.1B 23 73358 SCP002 AAA 2.43%
63D 072210132.1B 22 BJ57iR CP0O05 AAA 2.33%
63D 072210132.1B 22 7R CPO05 AAA 2.33%
73D({K 1) 012283382.1B 22 BlFT#gss SCPO03 AA+ 2.80%
78D 012381332.1B 23 3BT, SCP028 AAA 2.49%
78D 012381332.1B 23 Fr3Eif, SCP028 AAA 2.49%
82D 012381386.1B 23 —5FH% SCP003 AAA 2.70%
82D 012381386.1B 23 —SFH% SCP003 AAA 2.70%
85D 012380892.1B 23 WNELZER SCPO03 AA+ 100.00%
85D 012380708.1B 23 g SCP004 AAA 2.50%
85D 012380708.1B 23 By SCP004 AAA 2.50%
85D 012380708.1B 23 E}g SCP004 AAA 2.50%
85D 012380708.1B 23 B SCP004 AAA 2.50%
85D 012381338.1B 23 F7F&E SCP009 AAA 2.54%
85D 012381338.1B 23 7= SCP009 AAA 2.54%
89D 042280318.1B 22 )| #&#% CP0O02 AAA 2.70%
95D 012380316.1B 23 [9)117##% SCPOO1 AAA 2.66%
96D 012380328.1B 23 IRiTIAMR SCPOOT AA+ 3.10%
96D 012283655.1B 22 FAgesE SCP002 AAA 2.50%
96D 012380328.1B 23 IRiTIAMR SCPOOT AA+ 3.10%
101D(fK 1) 012283893.1B 22 $2%@ SCP008 AAA 2.62%
109D 012200197.1B 22 ‘ZEHl SCPO07 AAA 2.63%
118D 012283941.1B 22 g8 SCPO15 AAA 2.51%
120D 012283935.1B 22 i#ipkgE SCP040 AAA 5.00%
120D 012380963.1B 23 [E[Bx SCP005 AAA 2.62%
124D 012381236.1B 23 B3R SCP005 AAA 2.52%
124D 012283986.1B 22 &= SCPO10 AA+ 3.60%
130D 012380621.1B 23 j#ipkgE SCP008 AAA 5.16%
131D 012284064.1B 22 [E[ERR¥= SCP008 AAA 2.90%
133D 012300241.1B 23 4% SCP001 AA+ 2.75%
138D 012284158.1B 22 2 SCP041 AAA 5.32%
139D 012380803.1B 23 [#ERg SCPOO1 AAA 2.64%
158D 012381132.1B 23 pRsEEHE SCP002 AAA 4.09%
160D 012381205.1B 23 ig/Ref= SCP002 AAA 3.95%
160D 012381205.1B 23 jE/RE#E SCP002 AAA 3.95%
179D 012381411.1B 23 (5% SCP002 AAA 2.61%
215D 042380088.1B 23 RA&FE CPOO1 AAA 2.65%
225D 012300233.1B 23 "3RI SCP001 AAA 2.76%
225D 012300233.1B 23 [ZR§EET SCP001 AAA 2.76%
298D 072310027.1B 23 EFFiuEss CP001 AAA 2.68%
298D 072310027.1B 23 EFiEss CP001 AAA 2.68%
SHPERR

HRFY s BEHRB (R5H19)



7D
13D
15D
39D
53D
59D({k 1)
98D
114D(fk 2)
116D
119D
119D
122D(fk 1)
161D
187D
199D(fk 1)
209D +NY
333D
351D
361D+NY
361D+NY
361D+2Y
1.32Y
1.35Y({k 1)
1.52Y({k 1)
1.61Y({k 2)
1.62Y+2Y
1.75Y
1.95Y
2.02Y+2Y
2.07Y({k 2)
2.54Y
2.65Y({k 1)
2.88Y(fk 2)
2.91Y
2.98Y
4.21Y
4.3Y(fK 1)

4.55Y

4.55Y

4.55Y

4.59Y

SHBI R

BRR EB BERE (R1TH1) _

92D
92D
92D
100D ({k 2)
100D ({4 2)
101D({% 1)
116D
116D
125D
126D
126D
145D +5Y
145D+5Y
150D (% 1)
151D+NY({k 2)
165D+1.99Y
184D ({k 2)
190D +2Y
193D+1.99Y
195D
195D
199D({% 1)
207D
228D

102000731.1B
102100810.1B
102100850.1B
102001052.1B
102001128.1B
102001137.1B
102001386.1B
102001462.1B
101800854.1B
102001487.1B
102001487.1B
102001519.1B
102001805.1B
101801163.1B
101801075.1B
102102265.1B
102100397.1B
101900437.1B
102280732.1B
102280732.1B
102100620.1B
102101473.1B
102101571.1B
102102091.1B
102103062.1B
102103101.1B
102200088.1B
102000488.1B
102280828.1B
102281073.1B
102200184.1B
102282643.1B
102380339.1B
102380461.1B
102380783.1B
102281451.1B
102281680.1B

102282430.1B

102282430.1B

102282430.1B

102282514.1B

180051.SH
136553.SH
136553.SH
163731.SH
163756.SH
163756.SH
143738.SH
163910.SH
163910.SH
150617.SH
188590.SH
188590.SH
1828006.1B
1828006.1B
149230.5Z
175117.SH
175200.SH
137903.SH
167687.SH
175273.SH
150785.SH
150785.SH
175345.SH
149285.5Z
175444.SH

22 EFEg MTNOOS (8

22 E#riEhE MTNOOS (8

22 [EFfrizfg MTNOOS (88

22 EFrzhg MTNOO6(8

20 FRE3EE MTNOO7
21 B8R MTNOO1
21 B8R MTNOO2

20 =EEH MTNOO1

20 HEkRE MTNOO4

20 FEE%E MTNO003

20 i MTNO007
20 THe MTNO10

18 #%35#% MTNO002

20 7S MTN002

20 $i75EE MTN002

20 X BE#%E MTN004

20 ;F4E MTN002

8 FUREE MTN002
18 &5%#% MTNOOT
21 ZaedEsz MTNOO7
21 ELLIFF A& MTNOO1
19 &% MTNOO1
22 FEEEk#E MTNOOT
22 EEIE MTNOO1
21 BILER MTN002
21 BAEEEE MTNOO3
21 HRERIAkEE MTNOOT
21 G4BT MTNOO1
21 EFR=ig MTNOO3
S5ZER MTN003
22 LRI MTNOO1
20 FEE#H MTNOO2
22 IiEEmsE MTNOO02
22 HiE#S MTNOO1
22 LRI MTNOO6
22 {FFAERE MTNOO7A
23 E5% MTNOO1
23 BFF MTNOO2
23 BFEEA MTNO02
22 izt MTN002
22 fuMAZEE MTNOO2

HISBIR)

53R

HISHIR)

HSBIR)

ARk 8 I
16 Bx#g 01
16 BX#% 01
20 SEiE G3
20 EE G4
20 EE G4
18 I7FF 01
20 #iE 16
20 HiE 16
18 i I 01
EeE#2 09
EFE#% 09

18 FERIT—Z 01
18 FREERIT "4 01
20 ERiE 08
20 EE Y5
20 &7 01
22 #4529
20 &7, 03
20 5%k 03
18I 02
18 7 I 02
20 SAIE 07
20 iREk 06
20 75E 02

IR

EIRIR

TRER

EIRIR

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

AAA

AAA

AAA

AAA

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

2.30%
2.30%
2.30%
2.44%
2.43%
2.57%
4.60%
2.76%
2.65%
7.05%
7.05%
2.78%
2.55%
2.84%
2.69%
3.17%
2.80%
3.04%
3.08%
3.08%
3.00%
3.15%
3.31%
3.58%
2.90%
4.21%
3.65%
4.42%
3.03%
4.73%
4.50%
3.05%
3.03%
3.70%
3.23%
3.30%
3.17%

3.27%

3.27%

3.27%

3.27%

4.55%
2.75%
2.75%
2.50%
2.52%
2.52%
2.80%
2.51%
2.51%
2.85%
2.55%
2.55%
2.68%
2.68%
2.53%
3.11%
2.86%
6.16%
3.04%
2.72%
2.95%
2.95%
2.65%
2.66%
2.71%



234D(K 1)
234D({K 1)
246D
272D
291D+NY
347D
347D
360D({k 1)
360D(f%k 1)
360D({% 1)
361D
361D
1.01Y
1.04Y +5Y
1.18Y
1.18Y
1.18Y
1.19Y
1.2Y+NY
1.2Y+NY
1.2Y+NY
1.21Y(fk 2)
1.25Y
1.28Y
1.28Y
1.3Y+NY
1.35Y+5Y({k 2)
1.35Y+5Y({k 2)
1.35Y+2Y
1.4Y+NY
1.4Y+NY
1.4Y+2Y({K 1)
1.44Y+NY
1.44Y +NY
1.45Y+5Y
1.58Y({k 1)
1.58Y(fk 1)
1.61Y+5Y
1.7Y+NY
1.76Y
1.93Y+NY
1.93Y+NY
1.97Y+NY
1.97Y+NY
2.08Y+NY
2.08Y+NY
2.1Y+5Y
2.24Y+NY
2.38Y+2Y(fk 1)
2.44Y+NY
2.6Y
2.61Y+NY({k 1)
2.68Y+2Y
2.69Y({k 2)
2.75Y
2.96Y
2.98Y+2Y
3Y(fk 1)
3.1Y+NY
3.15Y+NY
3.15Y+NY
3.16Y+NY
3.33Y+5Y({k 1)
3.46Y+5Y({k 2)
3.46Y+5Y({k 2)
3.52Y
3.58Y+5Y({k 1)
3.58Y+5Y({k 1)
3.58Y+5Y({k 1)
3.62Y+5Y
3.62Y+5Y
3.62Y+5Y

112805.5Z
112805.5Z2
149328.5Z
196019.SH
1928001.1B
2128012.1B
2128012.1B
250620.SH
250620.SH
250620.SH
2128013.1B
2128013.1B
188003.SH
1928011.1B
2122035.1B
2122035.1B
2122035.1B
2122039.1B
1928014.1B
1928014.1B
1928014.1B
188297.SH
188387.SH
182306.SH
182306.SH
1928018.1B
1428011.1B
1428011.1B
188564.SH
1928023.1B
1928023.1B
188685.SH
1928025.1B
1928025.I1B
1928028.1B
2128035.1B
2128035.1B
1928033.1B
1928038.1B
162975.SH
2028006.1B
2028006.1B
2020016.1B
2020016.1B
2028017.1B
2028017.1B
2028018.1B
2028023.1B
137713.SH
2028037.1B
2220079.1B
2028051.1B
148158.5Z
138743.SH
148168.5Z

212380003.1B

115170.SH
2328010.1B
2128019.1B
2128021.1B
2128021.1B
2128022.1B
2128025.1B
2128030.1B
2128030.1B
152302.SH
2128033.1B
2128033.1B
2128033.1B
2128042.1B
2128042.1B
2128042.1B

18 HREX 01
18 HEX 01
20 %45 03
22 1% 01
19 HRERITRER 01
21 JFHARR(T 01
21 AT 01
23 ZfH D3
23 =fH D3
23 ZfH D3
21 ERIT/IMAMR
21 BRI T/ MR
21 $3iE C3

19 TrsfRIT—4 03

21 FSE(R 02

21 FR5E(R 02

21 FSE(R 02
21 KFEEHEER 02

19 HBIRITRESR

19 FLERITRER

19 HBIRITRESR

21 & 02
21 $3iE G5
22 $RiA] F2
22 $RiA] F2
19 TRFtRITRESR
14 3174 01
14 21774 01
21 #rlm 03
19 ZVERITKEE R 02
19 ZVERITKEE R 02
21 #L 01

19 RIBRITREMR

19 BIRITRESR

19 HRERIT 4 01

21 HBR1T 02
21 HBR1T 02

19 FREERIT 4% 03

19 FLERITRER 01
20 )14 01

20 HPAETRT TSR R

20 HBfETRT TSRl

20 S THRITRER R

20 ;TR TRER R
20 RAVERTTIKER(R 01
20 RAVRTT7KER(R 01

20 BIRIT "R
20 1B R Tk SRR 01
GC /%2 01
20 FERERITKER R
22 i TH%RIT
20 JEAIRITKER R
22 [7E3 02
22 {512 G7
23 RET
23 HBRIT1R 01
23 3KiT—

23 SLLRIRIT/IMMR
21 FERITKELR 01
21 TrgiR1ToKEL(R 01
21 TrgtRIToKER(% 01

21 RIBRITKER R

21 BIRIRIT R 01

21 BRIT R
21 JBRIT R
19 E&fR

21 EIRIRIT—4R 03

21 FIRIRIT "R 03

21 EIRIRIT 4R 03

21 XARTT 4R 02

21 FARIT”ER 02

21 XARIT”ER 02

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+/A-1
AA+/A-1
AA+/A-1
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AA/AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
fh{E:3.8417
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA/AAA
AAA
AAA
AAA
AAA
AAA
AAA

2.90%
2.90%
2.73%
5.39%
2.87%
2.65%
2.65%
3.14%
3.14%
3.14%
2.65%
2.65%
2.75%
2.84%
2.93%
2.93%
2.93%
2.93%
3.04%
3.04%
3.04%
3.20%
2.74%
2.95%
2.95%
2.97%
2.89%
2.89%
3.46%
3.04%
3.04%
3.35%
3.00%
3.00%
2.91%
2.76%
2.76%
2.93%
3.34%
3.76%
3.14%
3.14%
3.23%
3.23%
3.16%
3.17%
3.02%
3.25%
3.17%
3.30%
2.88%
3.32%
3.07%
2.96%
3.35%
2.85%
3.10%
2.84%
3.34%
3.35%
3.35%
3.35%
3.26%
3.27%
3.27%
4.68%
3.31%
3.30%
3.30%
3.42%
3.42%
3.42%



3.62Y+5Y
3.63Y+NY({k 1)
3.67Y+2Y
3.77Y+NY
3.77Y+NY
3.87Y+NY
3.87Y+5Y
3.9Y+5Y
4.04Y+NY
4.04Y+NY
4.14Y
4.18Y+5Y
4.18Y+5Y
4.38Y+NY
4.38Y+NY
4.38Y+NY
4.38Y+NY
4.38Y+NY
4.4Y+NY({K 1)
4.4Y+NY({K 1)
4.4Y+NY({K 1)
4.71Y+5Y
4.71Y+5Y
4.94Y+5Y
4.96Y+5Y
5Y+5Y
5Y+5Y
5Y+5Y
5Y+5Y
144D +1.99Y
268D(1f 2)
284D
288D
290D (% 1)
319D+2Y
1Y({K 1)
1.37Y+1Y
2.89Y

2128042.1B
2128045.1B
184154.SH
2228001.1B
185283.SH
149808.5Z
2228014.1B
2228017.1B
2228029.1B
2228029.1B
185852.SH
2228039.1B
2228039.1B
092280083.1B
092280083.1B
092280083.1B
092280083.1B
092280083.1B
092280086.1B
092280086.1B
092280086.1B
092203005.1B
092203005.1B
232380004.1B
232380008.1B
232380017.1B
232380017.1B
232380017.1B
232380017.1B
032100985.1B
032380009.1B
032100106.1B
032100129.1B
031900093.1B
032100252.1B
032100438.1B
032000733.1B
032100246.1B

21 FAIERIT—4R 02
21 FRERITKEL R 02
21 tRERR
22 HBfETRITREL(R 01
22 &8 Y4
22 3K Y1
22 3Zi@IRIT 4R 01
22 BRAERIT—4R 01
22 HRERRITKERfR 02
22 FRERRITKEL}R 02
22 345, 03
22 FRIRIT R 01
22 FRIRIT 4 01
22 F{TKEL%R 01
22 FITKER 01
22 F{TKEL%R 01
22 FITKER 01
22 F{TKEL%R 01
22 RATXER 02
22 RATKER 02
22 RATXER 02

22 HHIIT —RE AR 01
22 HHH AT —RE DMK 01

23 RATREARE 01A

23 MBI T ZREALR 01

23 SERTREAR O1A
23 FRTREAMR O01A
23 FERTREAR 01A
23 FRTREAMR O01A
21 EBR%E PPN004
23 SiTH#& PPNOO1
21 HE&# PPNOO1
21 EAHR PPNOOT
19 EiXithEk PPNOOT
21 XUBERGE PPN002
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