le={=)
RITAIRZFHIZ

R E R

& NEX Leamsnee

Shangral CFRTS NEX miternational Mooay Brosing

[2023-07-31]

B ==

PERITSEFRE 310{ZTART 7 REBERWERE, PirrZ1.9%, SiteifsF. BSAE 14012 ERIWEES, SEEISRN170127T.
EfR75E 172D 239941 1.82-1.8375, 364D 230016 1.805-1.81, 2.8Y 230011 2.235-2.24, 3.04Y 210011 2.275, 4.72Y 230008 2.45-2.46,
6.66Y 230006 2.625-2.63, 9.83Y 230012 2.656-2.67, 29.72Y 230009 3.003-3.0175

KFERER (%) 1.5900 2.2225 2.4350 2.5600 2.6950 3.0270
SHER(%) 1.5900 2.2300 2.4525 2.5700 2.7000 3.0310
FEEN(%) 0.0000 0.0075 0.0175 0.0100 0.0050 0.0040

T

SRR 165D 210202 1.83-1.86, 219D 230301 1.96-1.99, 1.9Y 200208 2.31-2.33, 2.46Y 230202 2.3775-2.3925, 3.89Y 220208 2.55-2.5675,
4.46Y 230203 2.5625-2.5825, 6.62Y 200205 2.76, 9.82Y 230210 2.76-2.778, 18.28Y 210220 3.045-3.06

- | | s | 7 | w0

FEBIEEFERLE (%) 1.9900 2.2600 2.5200 2.7200 2.8600
SHIEEHERR(%) 1.9600 2.2600 2.5300 2.7250 2.8675
TE(%) -0.0300 0.0000 0.0100 0.0050 0.0075
MEBEFHR(%) 1.6300 2.2525 2.5500 2.7100 2.8550
SHEER(%) 1.5800 2.2625 2.5675 2.7250 2.8650
TEN(%) -0.0500 0.0100 0.0175 0.0150 0.0100

B e

SHERIRIBE TR , R EEEPESHIR AAA AA+IERIF=5. Bin/5m, 9D 072310001.1B 23 S kilE# CP001 AAA FRAITE 2.00%

ﬁ%, HEWLR1T, 86D  012300262.1B 23 IMIithek SCP004 AAA FRASTE 2.20%fI8, EELHLIRTT, PKiHAME, 116D 012380714.1B 23

FYIEEE SCP004 AAA FRRTE 2.18%IE, E&HEESE, 165D 012382600 23 ;PEPR SCP003 AAA FNRE 2.28%(IE; KigAM@E,

228D 012382520.1B 23 #7142 SCP008 AAA ATt 2.40%MIE, RITHIEES, 356D(IR1) 042380407.1B 23 KiZE#E CP00T AAA BRAZ 2.46%
B, FHHEEY, ims, SHERMKEEEZ.

I N TV VI AV I TR
AAA 2.01 2.21 2.29 2.36 24

AA+ 2.26 2.37 2.55 2.63 2.75
HXYER==

AA 2.76 3.06 3.18 35 3.76

AA- 3.18 3.88 3.99 4.45 45
AAA 205 -4 216 5 2.3 1 2.33 3 2.38 2
SRS RIE AA+ 2.21 5 238 | -1 2.53 2 2.6 3 2.73 2
(BP) AA 2.78 2 3.06 0 3.18 0 35 0 3.76 0
AA- 3.18 0 3.88 0 3.99 0 445 0 45 0

B cu=me

SHPERIRISE TR, 1-3 FoinhE, LHEPHES, BTEE. 2308 MTN003 (AAA, 2.81Y) E2.7175%M%, Bih{E 3bp &3Z; 23
L& MTNO002 (AAA, 2.72Y) 1 2.7025%F%3%, it 3bp FEZ; 22 EHE MTNOOT (AAA, 1.7Y) FEATE 2.61%, EfhiE 3bp B3L; 3l 5 FHARR,
FAZED, 23304 MTNO04 (AAA, 4.91Y) 7E 2.885%F%3%, =fhfE 3bp BaZ; 22 AMEEE MTNOO3 (AAA, 4.24Y) 7E 3.32%FK3%, fH{EMHAM3E. 5Y
FUALERBR, BkAZiER, 23 iEiEi& MTNOO2B (AAA, 9.98Y) RYAZFE 3.69%, {KIL{E 2bp A3z, SRS, SHPENGRES, KE T T.

IlllllllllﬂillllllIIIIIIIIIIIIIIIIIMII

AAA+ 2.73 None
AAA 2.56 2.97 3.27 3.37 None
YRR
AA+ 2.75 3.32 3.63 None None
AA 293 3.66 3.93 None None
|_5Hlﬁauﬁ§£nxwg AAA+ 2.38 2 2.7 3 2.88 2 3.12 3 None None

(BP) AAA 2.53 3 2.95 2 3.24 3 3.35 2 None None



B cum

SHEWGFERRERER, 22, FE, 117, RRISFHZENESS. JRMSH, 22 2 02 AAA BEE 2.62%,

2.94%, HERGSEH, RITEAN., 23 5538 02 AAA BRASTE 3.08%, IHER75ME, 22 2B G1 AA+ FRAITE 2.99%, 22 HEaJ4EHE 02 AAA FRRE 3.18%, ES

AA+

AA

2.74

2.92

1 3.64 2

3.62 1

3.92 1

None

None

None | None

None | None

e, RITEN. 23 X5 01 AA+ BEXTE 3.23%. Kim/oMHE, 23 P32 02 AAA piazfE 3.50%, EE&k, RIESEA.

B =

7ARE—"X5H, &

SHGUOH 25, (1153 CNSHAN PERP £

SHERREER
RREE

9D
14D
16D
22D
25D
25D
28D
28D
36D
36D
43D
43D
43D
53D
53D
53D
57D
58D
59D

59D

74D
74D
78D
81D
86D
92D
92D
92D
929D
116D
134D
175D
224D
224D
228D
228D
228D
229D({k 2)
229D(fk 2)
257D({k 2)
257D(fk 2)
356D({k 1)

SHEPEKR

&H&iﬁ%?ﬁ% TMT /MBI E 3- 5bps
FELFHI., HehbR,

st B (RiTH) _

012380448.1B
072310001.1B
012380492.1B
012380561.1B
072310033.1B
012284080.1B
012382671.1B
012380759.1B
012380759.1B
072210203.1B
072210203.1B
012381024.1B
012381966.1B
012381966.1B
012381183.1B
012381183.1B
012381183.1B
012382770.1B
012382672.1B
012380028.1B

012382856.1B(08.01

L)
012381072.IB

012380263.1B
012381799.1B
012382634.1B
012300262.1B
012381676.1B
012381676.1B
012381676.1B
012381429.1B
012380714.1B
012381062.1B
012382793.1B
012382247.1B
012382247.1B
012382520.1B
012382520.1B
012382281.1B
012382326.1B
012382326.1B
012382649.1B
012382649.1B
042380407.1B

RRKE =35

17D
21D+2Y
22D
22D
52D
84D
84D
132D(fk 1)
201D (14 2)
206D
216D({£ 1)

101800852.1B
102001545.1B
102001593.1B
101800921.1B
101800921.1B
102001805.1B
102001961.1B
102001961.1B
101801462.1B
102280276.1B
102100276.1B
102100317.1B

20 AR

23 FEREEA SCPOOT
23 [ &iES CP0O01
23 iBiEER SCP001
23 BRlEHt SCPOO1
23 S CPO04
22 {BLFHE SCPO05
23 ;P31 SCPO13
23 [RILIEHE SCPOO1
23 ‘KRIIEH SCPOOT
22 EZF=ELR CP003
22 Ez=E% CP003
23 FgFE SCP004
23 BB SCPO07
23 B3R SCPO07
23 FEafinfg SCP002
23 Fafinfig SCP002
23 Fafinfg SCP002
3 E@rgFESR SCP006
23 fRFIsDIk SCPO15
23 ZE3XIpds SCPOOT

23 FRXiEiR SCPO70(RIBIE

1)
23 jFigE SCPO13

23 ZFl SCPOO1 (R BIZEE)

23 HREXEER| SCPOOT
23 FEfERI SCP004
23 IMitBek SCP004
23 &Rt SCPOOT
23 MRt SCPOO1
23 IM&Rt SCPOOT
23 EE SCP020
23 7Y |IHsgk SCP004
23 FERER/K SCPO01
23 EIEEZ5 SCP007
23 RPEEfikiz SCPO02
23 BPEEhREE SCP002
23 i £1% SCP008
23 f&1% SCP008
23 FaZeE#T SCP007
23 E=Ng SCP002
23 = SCP002
23 75T SCP003
23 JEI#E T SCP003
23 KiZEH# CPOOT

mERB (R1THNE)
18 EZF A& MTNO06
20 KiEH3ZE MTN002

18 =R MTNOO2
18 B3R MTNOO2
20 &= MTN002
20 3SGIER MTN004
20 ;L IER MTNO04
18 T ipde MTNOO2
22 EIGEIE MTNOO2
21 BEEEH MTNOOT
21 i7kSS MTNOO1

WAL AR B AR I E,
&5 COGARD % 1-4.5pts,

MTNOOTA

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

AAA

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

2.25%
2.00%
2.35%
2.17%
2.00%
2.50%
2.02%
2.44%
2.44%
2.01%
2.01%
2.04%
2.03%
2.03%
2.08%
2.08%
2.08%
2.18%

100 &4
2.49%

100 &N

4.26%
2.40%
2.25%
2.26%
2.20%
2.21%
2.21%
2.21%
4.65%
2.18%
2.28%
3.00%
3.25%
3.25%
2.40%
2.40%
2.78%
2.55%
2.55%
2.47%
2.47%
2.46%

None

None

23 FEEB 03 AAA BARTE

Db X F 27 B LEE, WRBRILEKRER
77348 LNGFOR 3k 1-2pts,

_

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

2.25%
2.65%
2.28%
2.54%
2.54%
2.07%
2.28%
2.28%
2.75%
5.15%
2.33%
2.44%



219D
228D
239D+2Y
242D
259D
262D
262D
265D({k 1)
283D
304D+1Y
329D
335D(fk 1)
344D+2Y
356D({k 1)
364D
364D
364D
364D
1.03Y
1.05Y({%X 1)
1.05Y
1.09Y
1.14Y
1.2Y+2Y
1.31Y

1.36Y

1.36Y

1.39Y+NY
1.39Y+NY
1.45Y+NY({k 1)
1.46Y
1.47Y
1.48Y
1.56Y
1.59Y
1.64Y({k 1)
1.7Y({k 1)
1.82Y({k 1)
1.88Y
2.15Y
2.28Y+NY
2.28Y+NY
2.28Y+NY
2.69Y
2.72Y
2.72Y
2.72Y
2.72Y
2.72Y
2.74Y+2Y
2.87Y
2.97Y(fk 1)
3.99Y
3.99Y
4.24Y
4.29Y
4.29Y
4.29Y
4.97Y
4.97Y

SHEIEREE
RREE

10D
20D(fK 1)
39D+NY
42D
46D
46D
48D({k 1)

101900285.1B
102100434.1B
102100540.1B
102100583.1B
101900491.1B
102280812.1B
102280812.1B
102100753.1B
101900682.1B
102281159.1B
102101185.1B
102281450.1B
102101266.1B
102101339.1B
102101422.1B
102101422.1B
102101422.1B
102101422.1B
102101506.1B
102100506.1B
102101605.1B
102101769.1B
101901278.1B
102102028.1B
102103046.1B

132100161.1B

132100161.1B

102282735.1B
102282735.1B
102380045.1B
102000056.1B
102000074.1B
102280189.1B
102280304.1B
102000240.1B
102280597.1B
102280756.1B
102281118.1B
102281284.1B
102282126.1B
102282498.1B
102282498.1B
102282498.1B
102380808.1B
102380965.1B
102380965.1B
102380965.1B
102380965.1B
102380924.1B
102381082.1B
132380040.1B
102381715.1B
102281664.1B
102281664.1B
102282397.1B
102282521.1B
102282521.1B
102282521.1B
102381711.1B
102381711.1B

2028029.1B
2028028.1B
2028031.1B
149226.57
2020053.1B
115083.SH
2020057.1B
175152.SH

19 B33 MTNOOT
21 $EkAE MTNOO1
21 #EE=E MTNOOT
21 RS MTNO04
19 Eg5E MTNOOT
22 ;A$REE MTNO06
22 ;T$MEE MTNO06
21 th&E MTNOOT
19 EFAZES MTNOO1
22 A 18E MTNOO1

21 FEE MTNOOT (ERLR)

22 T RE MTNOO1
21 BER =4 MTNOO2
21 Ee% MTNOO1
21 EiEEE MTNOO2A
21 ikiEEEE MTNOO2A
21 EiEEE MTNOO2A
21 ikiEEEE MTNOO2A
21 HfRFEE MTNOO6
21 #5384 MTNOO
21 B MTN002
21 EEE MTNO04

B2 A MTN002
21 F=34=# MTNOO1
21 Eafnik MTNOO3

1 BLL3#% GNOO1 (IR i

)

E LU GNOO1 (B I

)

22 ERELS MTNO06

22 ZREES MTNO06
23 HILER MTNOO1
20 FBES MTNOO1
EEE MTNOO1

22 thZEEE MTNOOT

22 {34 MTN002

20 i MTNOO5

22 Eafipg MTNO02

22 [EEE MTNOOT1

22 EEHIE MTNOO1
22 RFREK MTN002
22 EFHE MTNOO1A

[Ei55% MTNO04

22 [E#55 MTN004

[Ei55% MTNO04
23 [HEE MTNOO1
23 BiEIRE MTN002
23 HiERE MTN002
23 FiERE MTN0O2
23 BiERE MTN002
23 HRHSIEEE MTNOO1
23 FBISE MTNOO1

23 1ZIXIEE GNOO1(RIBIZEHE)

23 KA EHE MTN0O1
22 B8R MTNO004
22 E8R MTNOO4

22 K1&2E MTNOO3
i8R MTNOO4
1E3igHAg MTNO04
i8R MTNOO4

23 3z MTNOO1B

23 354 MTNOO1B

20 BHRIT
20 LB R1T/MRfER 01

20 FBRITIMAIR
20 M5k Y1

20 FRZERIT/IMAIR
23 %25 ST

20 KIDERITXNBIR
20 /5E 04

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

AAA

AAA

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

AAA
AAA
AAA
AAA
AAA/A-1
AAA
AAA

2.39%
2.60%
2.39%
2.40%
2.40%
2.47%
2.47%
2.35%
2.65%
5.00%
6.09%
2.70%
2.55%
2.46%
2.56%
2.56%
2.56%
2.56%
2.62%
5.51%
2.82%
2.49%
2.66%
2.79%
2.60%

2.64%

2.64%

3.66%
3.66%
3.90%
3.12%
3.20%
2.59%
3.26%
2.64%
2.64%
2.61%
2.96%
2.98%
2.68%
3.12%
3.12%
3.12%
3.25%
2.98%
2.98%
2.98%
2.97%
3.10%
3.58%
2.83%
6.09%
2.72%
2.72%
3.32%
3.14%
3.14%
3.14%
3.43%
3.43%

BB BERB (RiTH)

2.00%
2.00%
2.16%
2.45%
2.00%
2.05%
2.00%
2.36%



53D
80D+2Y(fk 1)
81D+3Y
81D+3Y
91D+2.99Y
91D+5Y(fk 1)
91D+5Y({Kk 1)
91D+5Y(fk 1)
91D+5Y({Kk 1)
95D
110D ({4 2)
112D
126D +364D
126D +1.99Y
127D
167D({%k 1)
186D
215D({% 2)
218D
221D
226D
265D({k 1)
265D({k 1)
265D({k 1)
267D
267D
267D
267D
267D
273D
280D
280D
307D+2Y
307D+2Y
307D+2Y
312D
315D({k 1)
320D+2Y
347D
354D
358D
363D(fKk 1)
363D({k 1)
1.02Y+2Y
1.02Y+2Y
1.02Y
1.04Y+5Y
1.05Y({k 1)
1.05Y
1.05Y
1.05Y
1.05Y
1.05Y
1.06Y+2Y({k 1)
1.15Y+2Y
1.15Y+5Y
1.15Y+5Y
1.21Y
1.29Y+NY
1.29Y+NY
1.29Y+NY
1.29Y+NY
1.29Y+NY
1.31Y+5Y
1.36Y+NY
1.36Y+NY
1.36Y+NY
1.36Y+NY
1.36Y+NY
1.39Y+5Y
1.45Y+2Y({k 1)
1.59Y(f# 1)

139242.SH
167850.SH
145057.SH
145057.SH
197408.SH
1828013.I1B
1828013.I1B
1828013.I1B
1828013.I1B
177046.SH
185007.SH
155037.SH
197810.SH
177309.SH
114337.SH
155098.SH
2128006.1B
149384.5Z
2122007.1B
133434.5Z
151252.SH
2122019.1B
2122019.1B
2122019.1B
175975.SH
175975.SH
175975.SH
175975.SH
175975.SH
178525.SH
151492.SH
151492.SH
188141.SH
188141.SH
188141.SH
2121025.1B
2128023.1B
133017.5Z
188387.SH
251764.SH
155549.SH
2128024.1B
2128024.1B
133058.5Z
133058.5Z
188541.SH
1928019.I1B
149606.5Z
2120071.1B
2120071.1B
2120071.1B
2120071.1B
2120071.1B
196826.SH
2180386.1B
1928028.1B
1928028.1B
162120.SH
1928032.1B
1928032.1B
1928032.1B
1928032.1B
1928032.1B
1928033.1B
1928036.I1B
1928036.1B
1928036.I1B
1928036.1B
1928036.I1B
190311.IB
196059.SH
185446.SH

PR 75K1T

20 ;%3 03

16 & % 01

16 /€ 01

21 90FF 02
18 BRIRIT 4K 02
18 EBIRIRIT "4 02
18 BRIRIT 4K 02
18 EBIRIRIT "4 02

20 i 01

21 12f# 03

18 EB#% 13

21 &£ 08

20 42 03

22 JZFF D2

19 EE 01

21 FERTT 01
21 5k G1
21 BRiERR
23 FZ D1
19 434z 01

21 FMRIAERER G 01
21 FHREEES AR 01
21 FMRIAERERESR 01

21 i3i@ 03

21 kR
19 434 03
19 484 03
21 &5 01
21 &5 01
21 &8 01

21 BERKEFREBERMRT 02

21 PERIT/IMVRIR
21 38K 02
21 $33E G5
23 &% D1
19 1< 01
21 hERTT 02
21 hE$RTT 02
21 #5145 02
21 #5502
ElE8#z 08
19 RZEERIT 4K 01
21T 02
21 EiBR1T
21 B8R
21 EiBR1T
21 Bi8RIT
21 EiBR1T
21 3447 02
21 EO/VRfR 02
19 FERITZ4 01
19 PERIT”LR 01
19 HB&F 01
19 BBISHRITKESR
19 BIRIRITKEUR
19 BBSRITKESR
19 BIRIRITKEUR
19 BBSRITKESR
19 FERITZ4 03
19 PSRITRELR
19 PEIRITREUR
19 PSRITRELR
19 PSIRITREUR
19 PERITRELR
19 #H 11
22 &£ 01
22 BE# 01

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

AA+
AAA

3.48%
3.75%
2.20%
2.20%
2.65%
2.35%
2.35%
2.35%
2.35%
3.21%
2.34%
2.25%
3.00%
3.15%
2.74%
2.30%
2.21%
2.33%
2.35%
3.05%
3.40%
2.40%
2.40%
2.40%
2.35%
2.35%
2.35%
2.35%
2.35%
3.14%
3.45%
3.45%
2.76%
2.76%
2.76%
2.37%
2.33%
2.76%
2.38%
3.17%
2.68%
2.35%
2.36%
2.60%
2.60%
2.43%
2.54%
2.53%
2.41%
2.41%
2.40%
2.40%
2.40%
3.00%
4.03%
2.55%
2.55%
3.85%
2.72%
2.72%
2.72%
2.72%
2.72%
2.59%
2.77%
2.77%
2.77%
2.77%
2.78%
2.55%
3.39%
2.66%



1.63Y+NY 2028006.I1B 20 HBfiBERITKER R AAA 2.82%
1.63Y+NY 2028006.1B 20 AR TRER R AAA 2.82%
1.63Y+NY 2028006.1B 20 HRABIRITKER R AAA 2.82%
1.67Y+2Y 163379.SH 20 4545 04 AAA 3.92%
1.67Y+NY 2020016.I1B 20 {TARITKRESR AAA 2.92%
1.72Y+2Y({k 1) 185677.SH 22 &N, 05 AAA 2.84%
1.75Y+NY 2028014.1B 20 PERTT/KEER R 01 AAA 2.87%
1.75Y+NY 2028014.1B 20 FERITKERR 01 AAA 2.87%
1.76Y 114741.5Z 20 %52 01 AA+ 5.02%
1.76Y+5Y 2028013.1B 20 RAVRIT—4% 01 AAA 2.71%
1.76Y+5Y 2028013.1B 20 ZWVERTT 4R 01 AAA 2.71%
1.76Y+5Y 2028013.1B 20 RARIT”4% 01 AAA 2.73%
1.76Y+5Y 2028013.1B 20 ZWVERTT 4R 01 AAA 2.73%
1.78Y+NY 2028017.1B 20 RAVERTTKER R 01 AAA 2.86%
1.78Y+NY 2028017.1B 20 ZVERTT7KER R 01 AAA 2.86%
1.78Y+NY 2028017.1B 20 RAVERTTKER R 01 AAA 2.86%
1.78Y+NY 2028017.1B 20 ZVERTT7KER R 01 AAA 2.86%
1.78Y+NY 2028017.1B 20 RAVERTTKER R 01 AAA 2.86%
1.78Y+NY 2028017.1B 20 ZVERTT7KEER R 01 AAA 2.86%
1.78Y+NY 2028017.1B 20 RIVERITIKER R 01 AAA 2.87%
1.78Y+NY 2028017.1B 20 ZVERTT7KER R 01 AAA 2.87%
1.78Y+NY 2028017.1B 20 RIVERITIKER R 01 AAA 2.87%
1.78Y+NY 2028017.1B 20 ZVERTT7KER R 01 AAA 2.87%
1.81Y+5Y 2028018.1B 20 ATEIRIT 4R AAA 2.73%
1.81Y+5Y 2028018.I1B 20 RBRIT =R AAA 2.74%
1.88Y+1Y 133554.57 23 EHF 02 AA 3.70%
1.94Y 194849.SH 22 181 F3 AA+ 3.10%
1.94Y +NY 2028023.I1B 20 BRI TKER R 01 AAA 2.95%
1.94Y+NY 2028023.1B 20 1B RITIKER R 01 AAA 2.95%
1.94Y +NY 2028023.I1B 20 BRI TKER R 01 AAA 2.95%
1.94Y+NY 2028023.1B 20 1B RITIKER R 01 AAA 2.95%
1.99Y+NY({k 2) 2280322.1B 22 B 4EHA 02 AAA 3.18%
2.04Y+5Y 2028024.1B 20 PERIT "R AAA 2.84%
2.07Y+NY({k 1) 2028032.1B 20 RAVERTTRER R 02 AAA 2.95%
2.12Y+5Y({k 2) 2028033.1B 20 EIRIT "R AAA 2.80%
2.12Y+5Y({k 2) 2028033.1B 20 FBIZRIT "R AAA 2.83%
2.15Y+5Y 2028041.1B 20 TrtRI7—4 01 AAA 2.81%
2.17Y+2Y 137886.SH 22 #%& 03 AA+ 4.00%
2.3Y+5Y({k 2) 2028049.1B 20 Tr§tRIT—%% 02 AAA 2.85%
2.3Y+NY 2028048.1B 20 FEERITKER R 02 AAA 2.99%
2.3Y+NY 2028048.1B 20 FERITKER R 02 AAA 2.99%
2.33Y+2Y({k 1) 114319.SH 22 iX#% 05 AAA 3.17%
2.33Y+2Y({k 1) 114319.SH 22 iX4% 05 AAA 3.17%
2.37Y+NY({K 1) 2028053.I1B 20 FERITKER R 03 AAA 3.00%
2.37Y+NY({K 1) 2028053.1B 20 FPERIT/KEER R 03 AAA 3.01%
2.59Y 2320005.1B 23 B ERRMRIT=RR 01 AAA 2.78%
2.59Y 2320005.1B 23 B JERRMRIT=2(&E 01 AAA 2.78%
2.59Y 2320005.1B 23 B ERMRIT=RR 01 AAA 2.78%
2.64Y+NY 2128011.1B 21 BRfEERTTKER R 01 AAA 3.07%
2.64Y+NY 2128011.1B 21 HRFEIRTTRER R 01 AAA 3.07%
2.64Y+NY 2128011.1B 21 HRfEERTTRER R 01 AAA 3.07%
2.66Y({k 1) 2328006.1B 23 AR TSR 01 AAA 2.67%
2.66Y({k 1) 2328006.1B 23 ZIBRIT/IVAE= 01 AAA 2.67%
2.66Y (1% 1) 2328006.I1B 23 EERIT/IME 3= 01 AAA 2.67%
2.72Y+3Y 149457.5Z 21 BE#5 01 AAA 2.84%
2.72Y 2320016.1B 23 bR TR 01 AAA 2.72%
2.72Y 2320016.1B 23 bR ERTT/IMRIR 01 AAA 2.72%
2.73Y+2Y 115270.SH 23 TR 02 AAA 3.30%
2.74Y({k 1) 222380003.1B 23 FRTTERR 01 AAA 2.68%
2.74Y({k 1) 2328011.1B 23 SR RIT/IVAE 01 AAA 2.71%
2.74Y({k 1) 222380003.1B 23 FRTTERR 01 AAA 2.68%
2.78Y+2Y 115341.SH 23 38 01 AAA 3.02%
2.8Y+NY 2128019.1B 21 RERITKER R 01 AAA 3.10%
2.8Y 2320017.1B 23 FRERTT 02 AAA 2.70%

2.8Y 2320017.1B 23 FiERTT 02 AAA 2.70%

2.8Y 2320017.1B 23 FRERTT 02 AAA 2.71%

2.8Y 2320017.1B 23 FiERTT 02 AAA 2.71%
2.8Y+NY 2128019.1B 21 PERIT/KER R 01 AAA 3.12%
2.8Y+NY 2128019.1B 21 FhERIT/KER R 01 AAA 3.12%
2.8Y+NY 2128019.1B 21 hERITKEE R 01 AAA 3.12%
2.81Y 2328016.1B 23 R&RTT 01 AAA 2.71%
2.81Y 2328016.1B 23 R4ERTT 01 AAA 2.71%



2.83Y({k 2) 212380006.1B 23 HeERITR 02 AAA 2.69%
2.83Y({% 2) 212380006.1B 23 HBR1TiR 02 AAA 2.69%
2.83Y({k 2) 212380006.1B 23 HeERITR 02 AAA 2.71%
2.85Y 212300002.1B 23 ST754R1T1% 01 AAA 2.71%
2.85Y 212300002.1B 23 7 I754R1T1% 01 AAA 2.71%
2.85Y 212300002.1B 23 iT754R1T1% 01 AAA 2.71%
2.85Y 212300002.1B 23 7 I754R1T1% 01 AAA 2.73%
2.85Y 212300002.1B 23 iT754R1T1% 01 AAA 2.73%
2.85Y+NY 2128021.1B 21 Tr§tR1T/KER R 01 AAA 3.11%
2.85Y+NY 2128021.1B 21 TrfR1TKER R 01 AAA 3.11%
2.85Y+NY 2128021.1B 21 TrpfRITKER 01 AAA 3.11%
2.85Y+NY 2128021.1B 21 TrfRITKER R 01 AAA 3.13%
2.85Y+NY 2128021.1B 21 TrpfRITKER 01 AAA 3.13%
2.85Y+NY 2128021.1B 21 TrfRITKER R 01 AAA 3.13%
2.85Y+NY 2128021.1B 21 Tr§tR1T/KER %R 01 AAA 3.13%
2.86Y+NY 2128022.1B 21 RIBIRITKESR AAA 3.11%
2.86Y+NY 2128022.1B 21 RBERITRER R AAA 3.14%
2.86Y+NY 2128022.1B 21 RIBIRITKESR AAA 3.14%
2.86Y+NY 2128022.1B 21 RBERITIRER R AAA 3.14%
2.89Y({k 1) 148339.57 23 7R 03 AAA 2.94%
2.89Y({k 1) 222380004.1B 23 FRERITERIR 01 AAA 2.69%
2.89Y({k 1) 222380004.1B 23 FERERITERIR 01 AAA 2.70%
2.89Y({k 1) 222380004.1B 23 FRERITERIR 01 AAA 2.69%
2.9Y 2320025.1B 23 JLEER1T 01 AAA 2.72%
2.95Y(1k 1) 2320026.1B 23 R AAA 2.74%
2.95Y({k 1) 2320026.1B 23 HERIT AAA 2.74%
2.95Y(1k 1) 2320026.1B 23 R AAA 2.74%
2.95Y({k 1) 2320026.1B 23 HERIT AAA 2.74%
2.95Y(1k 1) 2320026.1B 23 R AAA 2.74%
2.97Y 212380008.1B 23 471k 01 AAA 2.69%
2.97Y 212380008.1B 23 RX{T{&R 01 AAA 2.70%
2.97Y 212380008.1B 23 3247{% 01 AAA 2.70%
2.97Y 212380008.1B 23 1T1& 01 AAA 2.70%
2.98Y 212380011.1B 23 LiBiR1TIR 02 AAA 2.72%
2.99Y({k 1) 212380013.1B 23 SR TIE 01 AAA 2.72%
2.99Y({% 1) 212380013.1B 23 #ERITIR 01 AAA 2.72%
2.99Y 188460.SH 21 E& 02 AAA 2.79%
2.99Y 2328020.1B 23 #1702 AAA 2.76%
2.99Y 2328020.1B 23 Hhi8R1T 02 AAA 2.76%
3.03Y+5Y({k 1) 2128025.1B 21 FiRIT "4 01 AAA 3.005%
3.03Y+5Y({k 1) 2128025.1B 21 EiRIT "R 01 AAA 3.00%
3.03Y+5Y({k 1) 2128025.1B 21 ERRIT 4 01 AAA 3.015%
3.06Y+5Y({k 2) 2128028.I1B 21 HfiEERIT—2R 01 AAA 3.025%
3.24Y+5Y({k 2) 2128032.1B 21 24RIT 4% 01 AAA 3.12%
3.28Y+5Y({k 1) 2128033.1B 21 BIRIRIT "R 03 AAA 3.07%
3.28Y+5Y({k 1) 2128033.1B 21 ERIRIT 4 03 AAA 3.07%
3.28Y+5Y({k 1) 2128033.1B 21 BIRIRIT "R 03 AAA 3.07%
3.28Y+5Y({k 1) 2128033.1B 21 ERIRIT 4 03 AAA 3.07%
3.32Y+NY 2128044.1B 21 TrtRIToKER R 02 AAA 3.21%
3.32Y+NY 2128044.1B 21 TrptRiToKEER R 02 AAA 3.21%
3.35Y+NY 2128047.1B 21 BERITRESR AAA 3.26%
3.47Y+NY 2228001.I1B 22 HBfiBERITIKEER R 01 AAA 3.22%
3.47Y+NY 2228001.1B 22 HRfEERTTKER R 01 AAA 3.22%
3.56Y+NY 2228011.I1B 22 FNVERTTKER % 01 AAA 3.24%
3.56Y+NY 2228011.1B 22 ZNVERTTIKEER R 01 AAA 3.25%
3.56Y+NY 2228011.I1B 22 FNVERTTKER % 01 AAA 3.25%
3.56Y+NY 2228011.1B 22 RIVERITKER(R 01 AAA 3.25%
3.57Y+5Y 2228014.1B 22 RIERIT4R 01 AAA 3.14%
3.88Y+5Y 2228039.1B 22 BRIRIT "R 01 AAA 3.19%
3.88Y+5Y 2228039.1B 22 ERIRIT 4 01 AAA 3.19%
3.88Y+5Y 2228039.1B 22 BRIRIT "R 01 AAA 3.19%
4.06Y+5Y({k 1) 092280065.1B 22 TIT &A% 03A AAA 3.20%
4.06Y+5Y({k 1) 092280065.1B 22 TITZREAIR 03A AAA 3.20%
4.07Y+5Y 092280069.1B 22 HERIT R AR 01 AAA 3.27%
4.15Y+5Y 092200008.1B 22 RITTREARIR 02A AAA 3.195%
4.24Y +5Y 092280108.1B 22 T B AR 02A AAA 3.20%
4.24Y+5Y 092280108.I1B 22 PITTREAR 02A AAA 3.20%
4.27Y+5Y({k 1) 092280131.I1B 22 BT AR 02A AAA 3.20%
4.27Y+5Y({k 1) 092280131.I1B 22 BT RBEAMR 02A AAA 3.20%
4.29Y+5Y 092280139.1B 22 AT EA R 02A AAA 3.21%
4.64Y+5Y 232380006.1B 23 PITTREAR O01A AAA 3.21%
4.64Y+5Y 232380006.1B 23 FIT”RBARRO1A AAA 3.21%




4.64Y+5Y 232380004.1B 23 RITZRAERRO1A AAA 3.19%
4.64Y +5Y 232380004.1B 23 RITZREZA R 01A AAA 3.21%
4.7Y+5Y 232380015.1B 23 TITZRERR O01A AAA 3.21%
4.7Y+5Y 232380015.1B 23 TIT"REAROTIA AAA 3.21%
4.88Y+NY 242380008.1B 23 FRfTIKER R 01 AAA 3.39%
4.9Y({k 1) 152916.SH G21 g 1 AAA 3.10%
4.96Y+NY 242380013.1B 23 ETIKER R 01 AAA 3.38%
4.96Y+NY 242380013.1B 23 EITKERMR 01 AAA 3.38%
9.98Y 270083.SH 23 23z 02 AAA 3.50%
27.11Y 127933.SH 20 £1& 08 AAA 3.14%
27D({% 1) 032000760.1B 20 HR#RAzEE PPNO06 AA 2.84%
68D+358D({k 1) 032101097.1B 21 EK2ZFF PPNOOT AA 3.45%
147D +364D 032281154.1B 22 N IE# PPN0O02 AAA 2.48%
149D 031800819.1B 18 HEE® PPNOO1 AAA 2.37%
161D 032100024.1B 21 181375% PPNOOT AAA 2.39%
161D 032100011.1B 21 A8 PPNOOT AAA 2.39%
192D 032100215.1B 21 214535 PPN0OO2 AAA 2.53%
243D+3Y 032280366.1B 22 ¥t PPN00O3 AA 6.43%
1.55Y 032280194.1B 22 g PPNOOT AA+ 3.20%
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