W2 BT
IRITEIRSFHIZ

EABRSHRA

C NEX tsamsmae
[2023-07-25]

B ==

FUTREWR, AEHPARRMEFERR, 7 B 25 BURISEIREURET 440 (27T 7 REBEEIMEEE, $irF)E 1.9%, Wind iEEx, HH

150 {ZooiEEIEEIEE, FEIteE R #EE 290 {Z27T.
%ﬁﬁ 139D 239935 1.65, 275D 230010 1.74-1.75, 2.56Y 230003 2.24, 2.81Y 230011 2.235-2.25, 4.72Y 230008 2.43-2.46, 6.67Y 230006 2.62-
2.64, 9.84Y 230012 2.6425-2.67, 29.72Y 230009 3.003-3.021

FEERE(R (%) 1.4100 2.1875 2.3900 2.5250 2.6800 3.0250
SHE(RR(%) 1.5000 2.2450 2.4600 2.5850 27175 3.0475
TN (%) 0.0900 0.0575 0.0700 0.0600 0.0375 0.0225

T

£RYERJ5E 112D 220308 1.73-1.75, 232D 230301 2.03-2.04, 1.91Y 200208 2.305-2.34, 2.47Y 230202 2.375-2.415, 3.89Y 220208 2.535-2.57, 4.46Y
230203 2.55-2.585, 6.62Y 200205 2.745-2.77, 9.82Y 230210 2.76-2.774, 18.29Y 210220 3.045-3.07

FERIAFE SRR (%) 2.0000 2.2400 2.4600 2.7000 2.8300
SBIEEERR(%) 2.0250 2.3000 2.5300 2.7400 2.8800
ER(%) 0.0250 0.0600 0.0700 0.0400 0.0500
FEREFFR(%) 1.7300 2.2100 2.5325 2.6700 2.8325
SHEFR(%) 1.7400 2.2800 2.5950 2.7350 2.8800
TER(%) 0.0100 0.0700 0.0625 0.0650 0.0475

B eouns

SHEMIRIEETR , ARXETEEPEZHIR AAA AA+IGRIF=G. Bim/AmE, 38D 072210145.1B 22 1BrE§iEss CP008 AAA BRAXTE
2.05%ME, BEEHIEHRIT, 42D 012284237.1B 22 S=MEIE SCP003 AAA FRAXTE 2.28%(UE, EEHERTT, PKim/SHE,
119D 042380108.1B 23 #EZ3%1E CP002 AAA FRAZTE 249%(UE, ESHAIEN, 143D 012382340.1B 23 KAk SCP006 AAA RRAITE
2.23%NE, EEHBES,; KigAmE, 225D 042300028.1B 23 ,ﬁﬂjtszﬁﬁcpom AAA FRAZTE 2.55% 8, RITIEHSES,

231D 012382251 23 i&ETHE SCP003 AAA HZS 3.00%fIE, &g HUATIS . 4Bk ES .
AA+ 2.25 235 256 2.65 2.75
EXUTEEER

AA 2.8 3.06 32 35 3.75

AA- 32 3.88 4 4.45 456
AAA 2.02 4 2.12 6 2.25 4 2.27 2 2.35 0
SRR AA+ 2.23 2 2.32 3 256 0 266 -1 2.75 0
(BP) AA 2.8 0 3.06 0 32 0 35 0 3.75 0
AA- 32 0 3.88 0 4 0 4.45 0 456 0

B ou=e

SERERIRBE R, 1-3 FEHTE, £ 1.5 MERER, 21 FHILEZ MTNO02 (AAA, 1.28Y) £ 2.86%F52, FfH(E 6bp Aaz; 21
AR MTNOO6 (AAA, 1.05Y) 7E 2.62%3%, EiH(E Sbp FiAS; 22 BEEH MTNOOT (AAA, 1.76Y) FYASTE 2.68%, ESihE 7bp Fisz; 3 25 4EHp
PR, Aasi/>, 23L& MTNO04 (AAA, 4.93Y) £ 2.87%pk32, =ihiE 6bp pk3Z; 22 EFMER MTNOOT (AAA, 3.51Y) 7£ 2.89%h%3Z, =fh{E 10bp
FRAT; 23 Iilitsek MTNOOS (AAA, 4.93Y) FEATE 3.08%, ESfi(E 4bp Aiss, 5Y RUALHR, FisoER, 23 @ik MTNOO2B (AAA, 10Y) A
7E 3.65%, MK, & EFEIGESREAAIE LT,



______

None

AA+ 252 2.95 3.25 333 None
AIFUT R ER

AA 2.71 3.35 3.6 None None

AA- 29 3.65 3.92 None None
AAA 2.33 6 2.67 4 2.79 8 3.08 4 None None
SHEREsE TR AA+ 2.46 6 2.9 5 3.18 7 3.29 4 None None
(BP) AA 2.65 6 3.29 6 3.51 9 None None None None
AA- 2.82 8 3.6 5 3.86 6 None None None None

B cus

SHEWRIIREAER, BE, 58, |7, RENSFARENESS. IRMAE, 21Kl 02 AAA BRTE 244%, BEEH, EUIA, #
1275HE, PRERET  BRATE 3.08%, IESFsEH, UEBSEA. 2174601 AAA BRRZTE 2.46%, EEsst, BEMIA. KiRSHE, .
21SZMCO1  AAA RRRTE 2.35%, E&EH, BE&IA,

JURGURACAE 2. 90% DL B, JAR K S O A B, AR LEAS
W R B K S RASHE 7. 06%, 10%LL FA g LRtk . =4
S EC o ARG fE, 24 SRR LK 5-8pt £ 23/24, FEuHTI

Ji i e e . BT, K ONH A2 BIBT N BB 5 RTE
AR . IRBRERIE TR SEELIE 2, 23 4 L5 [H BACHE 6. 03%,

HAR 2B, SR I b 0 e B A TR, a4k i 2 e 5-12pt,
JIIERE A 7 LKA /T K

SHEREER

BRR s BEHRB (RiTH) _

13D
21D
21D
23D
23D
28D
38D
42D
42D
47D(fk 1)
59D
62D
65D
87D
119D
119D
122D
139D
143D
153D
153D
154D
206D
225D
231D

SHPER3Z
RRKE
12D({k 1)
30D+NY

97D
135D+2Y({k 1)
182D
215D({K 1)
247D
247D
247D
266D
266D
266D
266D

012283731.1B
012284373.1B
012381236.1B
012381236.1B
012284475.1B
012284475.1B
012284063.1B
072210145.1B
012284237.1B
012284237.1B
012380961.1B
012380836.1B
012381242.1B
012382648.1B
042280458.1B
042380108.1B
042380108.1B
042380109.1B
012381020.1B
012382340.1B
012382437.1B
012382437.1B
012382454.1B
042380076.1B
042300028.1B
012382251.1B

=358

102001468.1B
102001602.1B
102002050.1B
102002241.1B
101900109.1B
101900226.1B
101900329.1B
101900329.1B
101900329.1B
102100708.1B
102100703.1B
102100703.1B
102100703.1B

22 [Efii, SCP004
22 E8R) SCP024
23 FB) SCPO05
23 B8R SCP005
22 E8) SCP026
22 B3R SCP026
22 &5, SCPO05
22 Bk CP0O08
22 E)=iE SCP003
22 =M =& SCP003
23 ksl SCPO01
23 IRERFEEE SCPO06
23 =% SCPO10
23 th34EF, SCP062
22 125 CP0OOT
23 JEZL3XIE CP002
23 iE&R3ZE CP002
23 NE3E CP001
23 E&#x SCP002
23 ZRAnfg SCPO06
23 HE#% SCP004
23 HERK SCP004
23 fAFIsDIk SCPO11
23 {REAE CPO01
23 4630k CPOO1T
23 & TH# SCP003

RHRB (R1TH19)
20 I35 MTNO0O02
20 FT58E MTNOO3
20 7 EfE MTN008
20 FEiHdE MTN004
19 %% ££F MTN002
19 =R MTNOOT
19 #gEE MTNOO2
19 =& MTNOO2
19 #gEE MTNOO2
21 Egilsd MTNOO1
21 ¥BER#E MTNOO1
21 B8 MTNOOT
21 ¥BERE MTNOOT

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

2.00%
2.10%
2.10%
2.10%
2.10%
2.10%
2.15%
2.05%
2.28%
2.28%
2.44%
2.50%
6.30%
2.13%
2.43%
2.49%
2.49%
2.80%
2.40%
2.23%
2.81%
2.81%
2.25%
2.50%
2.55%
3.00%

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

2.90%
2.34%
2.18%
2.50%
2.50%
2.38%
2.40%
2.40%
2.40%
2.66%
2.37%
2.37%
2.37%



294D
318D
318D
339D
1.05Y
1.07Y({k 1)
1.07Y({k 1)
1.07Y
1.07Y+NY
1.07Y+NY
1.08Y+2Y
1.1Y+NY({k 2)
1.16Y+NY({k 1)
1.23Y
1.24Y
1.28Y+NY
1.31Y
1.34Y+NY
1.41Y+NY (K 1)
1.46Y
1.47Y
1.67Y
1.67Y
1.87Y+NY({k 2)
1.89Y+2Y
1.95Y
2.05Y+2Y

2.6Y+NY({X 2)
2.66Y
2.66Y
2.66Y

2.68Y({k 1)
2.96Y
2.96Y
2.98Y
2.98Y
2.98Y
2.99Y

4.07Y+NY
4.23Y
4.44Y
4.93Y

SHEEIVEREREEE

RIRKE =35

26D(f 1)
26D({x 1)
26D(fk 1)
26D({x 1)
26D(fk 1)
26D({x 1)
30D
35D+1Y
42D +5Y
42D+5Y
50D+5Y
51D
59D
83D+2Y
90D+5Y(fk 1)
90D+5Y(fk 1)
90D+5Y(fk 1)
91D
136D+NY
146D+2Y
171D
184D
185D
188D+NY
188D+NY
191D

101456025.1B
102101032.1B
102101032.1B
102101215.1B
102101506.1B
102101574.1B
102101574.1B
102101597.1B
102101614.1B
102101617.1B
102101670.1B
102101745.1B
102282118.1B
101901348.1B
102102098.1B
102102243.1B
102102302.1B
102103099.1B
102282768.1B
102200088.1B
102280089.1B
102000478.1B
102280640.1B
102381320.1B
102281281.1B
102281487.1B
102281762.1B

102380335.1B
102380649.1B
102380649.1B
102380649.1B
102380722.1B
102381626.1B
102381626.1B
102101310.1B
102101310.1B
102101310.1B
102101329.1B
102281857.1B
102282266.1B
102282800.1B
102381543.1B

2028031.1B
2028031.1B
2028031.1B
2028031.1B
2028031.1B
2028031.1B
175038.SH
151868.SH
1828006.1B
1828006.1B
1828008.1B
143812.SH
137853.SH
163746.SH
180322.1B
180322.1B
180322.1B
136767.SH
175523.SH
175509.SH
175625.SH
177667.SH
111101.5Z
1928001.1B
1928001.1B
2128005.1B

2|
Hege

2|
Hege

14 584 MTNOO1
21 EEi@;GE MTNOO1
21 EEi@iniE MTNOOT
21 He&5H MTNOO7
21 HhfFEEE MTNOO6

21 &8&% MTNO07
21 E&1E MTN005
21 BEEEH MTNOO3
21 SHEIH MTNOOT
21 TR MTNOO4
22 thtF MTNOO4
19 3GIER MTNOOT
21 FrEamsr MTNOO3
21 #ZLLERR MTNO0O02
21 JEREZR MTN002
21 £=& MTN008
22 EFFHE MTNOO02
22 #RipitE= MTNOO1
22TCL & MTNOO1
20 FFLLEZ MTNOO1
22 EF) MTNOO1
23 e MTN002
22 BRI MTNOO3
22 FEi#fEIR MTNOO3
22 BT MTNOO2

23 %568 MTNOO3B(BEE{R1t

FFBIR)

23 5K;TE MTNOOT

23 515 MTNOO1

23 5K;TE MTNOOT
23 JEZIZE MTNOO
23 {REU4E MTNOO3
23 {REUAE MTNOO3
21 EgmERE MTNOOT1
21 EImE#E MTNOO1
21 EgmERS MTNOO1

21 ;B2F MTNOO1
22 iEZ3%® MTNOO1
22 SPERRE MTNOO1
22 GTESE MTNOO1
23 [pHtsEk MTNOOS

RHKB (R1TH19)
20 EBIRIT/IMIR
20 B RIT/IMAIR
20 EBIRIT/IMAIR
20 B RIT/IMAIR
20 EBIRIT/IMAIR
20 B RIT/IMAIR

20 FiF 18

19 &t 02
18 FERIT"% 01
18 HRERIT 2 01
18 HEFHRIT LK 01

18 B& 01

22 % S3

20 A5 01

18 ¥t 22

18 #H 22

18 ¥t 22

16 JHAR 04

20 FEK Y8

20 232 01

21 fing 01

21 @5 01

21SZMCO1

19 FERTTKERR 01

19 FERTTKER 01

21 FL4RIT/IMIR 01

MTNOO1 (AT#54E)
MTNOO1 (RT#FEE)

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

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

AAA

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

AAA
AAA
AA+
AAA
AA
AAA
AAA
AAA
AAA

2.44%
2.59%
2.59%
2.95%
2.60%
2.43%
2.43%
2.63%
2.82%
2.78%
2.65%
2.74%
2.86%
2.74%
3.00%
2.86%
2.50%
2.90%
2.85%
3.80%
3.20%
2.66%
3.10%
3.92%
3.28%
3.01%
3.41%

3.07%
2.69%
2.69%
2.69%
3.60%
3.68%
3.66%
2.88%
2.88%
2.86%
3.23%
4.55%
2.92%
3.62%
3.08%

2.17%
2.17%
2.17%
2.17%
2.17%
2.17%
2.15%
3.50%
2.26%
2.22%
2.30%
2.60%
2.18%
2.30%
2.39%
2.38%
2.35%
2.22%
2.55%
2.45%
2.33%
3.08%
2.35%
2.50%
2.48%
2.22%



191D
191D
192D
199D +2Y
230D +4Y({K 2)
241D+5Y
241D+5Y
244D
248D
261D+5Y
261D+5Y
261D+5Y
261D+5Y
269D +5Y
269D +5Y
270D (% 2)
273D+2Y
276D+5Y
276D +5Y
279D
279D
306D(fk 1)
318D
319D+2Y
352D
352D
353D+NY
353D
353D+NY
353D+NY
360D
1.01Y({X 2)
1.01Y({X 2)
1.01Y({x 1)
1.04Y
1.04Y
1.07Y({X 1)
1.07Y({X 1)
1.07Y+NY
1.07Y+NY
1.11Y
1.15Y({X 2)
1.23Y
1.3Y({k 1)
1.3Y
1.3Y
1.33Y+5Y
1.33Y+5Y
1.33Y+5Y
1.33Y+NY(fk 1)
1.37Y
1.4Y+2Y
1.4Y+NY
1.45Y
1.49Y+NY({k 1)
1.59Y+NY
1.61Y
1.63Y
1.65Y+NY
1.65Y+NY
1.75Y
1.75Y+NY
1.78Y+5Y
1.78Y+5Y
1.8Y
1.82Y+5Y
1.84Y
1.89Y
2.03Y
2.03Y
2.03Y
2.08Y+NY({X 1)

2128005.1B
2128005.1B
2128006.1B
177917.SH
152773.SH
1923001.1B
1923001.1B
2128012.1B
152802.SH
1928009.1B
1928009.1B
1928009.1B
1928009.1B
1923004.1B
1923004.1B
178403.SH
188059.SH
1928011.1B
1928011.1B
149425.5Z
149425.5Z2
251098.SH
188195.SH
188182.SH
1980166.1B
1980166.1B
1928016.1B
112929.5Z
1928016.1B
1928016.1B
196649.SH
127534.SH
127534.SH
2128024.1B
188541.SH
188534.SH
149606.5Z
149606.5Z
1928021.1B
1928021.1B
155674.SH
188751.SH
127666.SH
2128035.1B
188987.SH
188987.SH
1928033.1B
1928033.1B
1928033.1B
185056.SH
2128046.1B
197863.SH
138747.SH
185205.SH
185292.SH
2028003.1B
166147.SH
163223.SH
2028006.1B
2028006.1B
163477.SH
185705.SH
2028013.1B
2028013.1B
2228030.1B
2028018.1B
194609.SH
2220049.1B
2228046.1B
2228046.1B
2228046.1B
2028032.1B

21 FLERIT/IMIR 01
21 PLERIT/IMRMR 01
21 FERTT 01
21 7=1% 01
21314t 01
19 FEAE
19 FEAE
21 AT 01
21 [flE 02
19 RAERIT”ZR 04
19 RAVERIT”4 04
19 RAERIT”ZR 04
19 RARIT”4R 04
19 LG
19 FLkE
21 L& 01
21 & 05
19 TRRIT—4% 03
19 TrptRiT—% 03
21 EHE 01
21 BHE 01
23 [E#% D3
21 YGiIF G2
21 1¥= 04
19 $ki& 01
19 #%18 01
19 BRI TREMR
19 #gM 03
19 THARIRITRESR
19 HARIRITRESR
21 EhE F2
PRENEIT
PR &L
21 FEER{T 02
EFE#g 08
21 35 09
21T 02
21 T 02
19 RARITRER 01
19 FVERITKEE R 01
19 {8 02
21 HifF 14
PR ER#F
21 HBR1T 02
21 5% 03
21 5% 03
19 PERIT " 03
19 FREERIT 4% 03
19 PERIT "4 03
21 8%T Y8
21 FARRIT 02
21 458 05
22 (K2 Y1
22HDGJO1
22 77 Y1
20 FLERITKER(R 01
20 3% 01
20 {52 G2
20 HpfiEERITRER R
20 HBfETRT T ER(R
20 =¥ G2
22 1B Y1
20 FAVRIT”4% 01
20 ZERTT 4R 01

22 FEERITRE SRR 01

20 3ZERIT R
22 i 02
22 JEERIT/IMMfR 02
22 PPfEHRIT 02
22 H{EiR1T 02
22 PfEHRIT 02
20 ARMIERITRERfR 02

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

2.22%
2.22%
2.20%
2.50%
2.46%
2.55%
2.55%
2.28%
2.44%
2.52%
2.52%
2.52%
2.52%
2.56%
2.56%
3.56%
2.50%
2.50%
2.50%
2.38%
2.35%
4.00%
2.36%
2.65%
2.23%
2.23%
2.63%
2.52%
2.63%
2.62%
2.50%
3.08%
3.08%
2.40%
2.43%
2.44%
2.56%
2.52%
2.63%
2.63%
2.44%
2.42%
2.70%
2.49%
2.55%
2.55%
2.56%
2.56%
2.53%
2.72%
2.46%
3.20%
2.96%
2.53%
2.75%
2.88%
3.67%
2.50%
2.75%
2.74%
8.45%
2.80%
2.62%
2.62%
2.51%
2.63%
3.41%
2.56%
2.58%
2.58%
2.58%
2.86%



2.15Y+5Y 2028034.1B 20 EARIRIT "4 03 AAA 2.84%
2.16Y+5Y({k 2) 2028038.1B 20 FERIT"4 01 AAA 2.71%
2.16Y+5Y({k 2) 2028038.I1B 20 FERIT—"4 01 AAA 2.71%
2.16Y+5Y({k 2) 2028038.1B 20 FERIT"4 01 AAA 2.71%
2.16Y+5Y({k 2) 2028038.I1B 20 FERIT—4 01 AAA 2.71%
2.16Y+5Y({k 2) 2028038.1B 20 FERIT"4 01 AAA 2.71%
2.16Y+5Y({k 2) 2028038.I1B 20 FERIT—4 01 AAA 2.72%

2.17Y+5Y 2028041.1B 20 TrstR1T—%% 01 AAA 2.80%

2.17Y+5Y 2028041.1B 20 TrstR1T—4% 01 AAA 2.72%
2.18Y+5Y({k 2) 2020065.1B 20 HERIT "4 01 AAA 3.00%

2.32Y+NY 2028048.1B 20 FERITKERR 02 AAA 2.94%
2.64Y+NY({k 1) 115050.SH sh1Z YKO1 AAA 2.95%
2.64Y+NY({k 1) 115050.SH % YKO1 AAA 2.95%

2.64Y 115064.SH 23 3#frE 01 AAA 2.82%
2.64Y 115064.SH 23 g 01 AAA 2.82%

2.68Y(fk 1) 2328006.1B 23 RIBRIT/)MfER 01 AAA 2.68%

2.68Y(fk 1) 2328006.1B 23 IBIRIT/)VIR 01 AAA 2.68%

2.68Y(fk 1) 2328006.1B 23 RIBERIT/)MMfER 01 AAA 2.68%

2.68Y(fk 1) 2328006.1B 23 IBIRIT/)VIR 01 AAA 2.63%

2.71Y 2320013.1B 23 LiBR1T 01 AAA 2.66%
2.71Y 2320013.1B 23 EigiR1T 01 AAA 2.66%
2.71Y 2320013.I1B 23 LiBR1T 01 AAA 2.66%
2.71Y 2320013.1B 23 EigiR1T 01 AAA 2.66%
2.74Y 115268.SH G23 @& 1 AAA 2.91%
2.74Y 2320016.1B 23 JEFERTT/IMAIR 01 AAA 2.68%
2.74Y 2320016.1B 23 JLFERIT/)MAMfER 01 AAA 2.68%
2.75Y(fk 1) 2328011.1B 23 HFESHRIT/IMYIE 01 AAA 2.60%
2.76Y 222380002.1B 23 TR 01 AAA 2.67%
2.76Y 222380002.1B 23 3f74R{%R 01 AAA 2.66%
2.76Y 222380002.1B 23 3474 f% 01 AAA 2.65%
2.76Y 222380002.1B 23 3f74R{%R 01 AAA 2.65%

2.81Y(1k 2) 2328012.1B 23 iER1T 01 AAA 2.78%

2.81Y(fk 2) 2328012.1B 23 EhiBR1T 01 AAA 2.78%

2.81Y(1k 2) 2328012.1B 23 iER1T 01 AAA 2.78%

2.81Y(fk 2) 2328012.1B 23 EhiBR1T 01 AAA 2.78%

2.82Y 115373.SH 23 34k 03 AAA 2.73%

2.82Y+2Y 115382.SH 23 KR} K1 AA+ 2.93%

2.82Y+2Y 115382.SH 23 3R} K1 AA+ 2.93%

2.84Y+5Y 2120046.1B 21 IHRIT R AAA 3.26%

2.84Y+5Y 2120046.1B 21 INERIT =R AAA 3.26%

2.85Y(fk 2) 212380006.1B 23 HBRITIR 02 AAA 2.66%

2.85Y(fk 2) 212380006.1B 23 HEIR17{%R 02 AAA 2.66%

2.85Y(fk 2) 212380006.1B 23 HBRITR 02 AAA 2.66%

2.85Y(fk 2) 212380006.1B 23 HEIR17{%R 02 AAA 2.66%

2.85Y(fk 2) 212380006.1B 23 HBRITR 02 AAA 2.66%

2.85Y(fk 2) 212380006.1B 23 HEIR17{R 02 AAA 2.66%

2.85Y(fk 2) 212380006.1B 23 HBRITR 02 AAA 2.66%

2.85Y(fk 2) 212380006.1B 23 HeERITIR 02 AAA 2.66%

2.85Y 251263.SH 23 40FF 06 AA+ 3.86%
2.86Y 212300002.1B 23 ST7R1T6R 01 AAA 2.72%
2.86Y 212300002.1B 23 {I75R17{%R 01 AAA 2.72%
2.86Y 212300002.1B 23 ST7R1T6R 01 AAA 2.72%
2.87Y(fk 2) 2328017.1B 23 RARIT="1R AAA 2.68%
2.87Y 2328018.I1B 23 MRITEREEREYR 02 AAA 2.70%
2.87Y 2328018.1B 23 XIASRITERBERERK 02 AAA 2.70%
2.87Y 2328018.1B 23 XUARITEHREBERER 02 AAA 2.70%
2.87Y 2328018.I1B 23 PUSRITEESRR 02 AAA 2.65%
2.87Y 2328018.1B 23 XUARITEHREB SRR 02 AAA 2.65%
2.87Y 2328018.1B 23 XIARITERBERR 02 AAA 2.64%
2.87Y+NY 2128021.1B 21 TrgtR1T7KER(R 01 AAA 3.00%
2.87Y 2328018.1B 23 XIARITERBERR 02 AAA 2.61%
2.93Y+NY 2120060.1B 21 /BPEERITRER R AAA 4.75%
2.98Y 188383.SH 21 Y4IE G5 AAA 2.75%
2.98Y 188383.SH 21 G G5 AAA 2.75%
2.98Y 2321019.1B 23 HigkEEER 01 AAA 2.70%
2.98Y 115642.SH 23§75 G1 AAA 2.72%
2.98Y(fk 2) 212380007.1B 23 HiBHRIT/IMMIR 01 AAA 2.66%
2.98Y({k 2) 212380007.1B 23 HiE4R1T/MEIE 01 AAA 2.66%
2.99Y 212380008.1B 23 347& 01 AAA 2.70%
3.04Y+5Y({k 1) 2128025.1B 21 FIRIRIT "4 01 AAA 2.975%
3.04Y+5Y(tk 1) 2128025.1B 21 BIRIRIT 4R 01 AAA 2.955%
3.04Y+5Y({k 1) 2128025.1B 21 BIRRIT R 01 AAA 2.90%




3.04Y+5Y({k 1) 2128025.1B 21 BIRRIT R 01 AAA 2.90%
3.08Y+5Y({k 2) 2128028.1B 21 HRfERIT 4% 01 AAA 2.91%
3.08Y+5Y({k 2) 2128028.1B 21 HRAEERIT—4% 01 AAA 2.91%
3.08Y+5Y({k 2) 2128028.1B 21 HRfERIT 4% 01 AAA 2.93%
3.08Y+5Y({k 2) 2128028.1B 21 HRAEERIT—4% 01 AAA 2.949%
3.18Y+5Y({k 2) 2128030.1B 21 3BT R AAA 3.01%
3.24Y+NY 2120089.1B 21 JEFERIToKER R 01 AAA 3.28%
3.25Y+5Y({k 2) 2128032.1B 21 24R17”4% 01 AAA 3.06%
3.25Y+5Y({k 2) 2128032.1B 21 2A4R17”4% 01 AAA 3.04%
3.29Y+5Y(fk 1) 2128033.I1B 21 BIRRIT—4% 03 AAA 2.95%
3.31Y+5Y({k 1) 2128039.1B 21 FRERIT 4% 03 AAA 2.96%
3.31Y+5Y({k 1) 2128039.1B 21 PER{T4 03 AAA 2.96%
3.31Y+5Y({k 1) 2128039.1B 21 RERIT 4 03 AAA 2.96%
3.31Y+NY 2128038.1B 21 RAVERFTRER R 01 AAA 3.10%
3.31Y+5Y({k 1) 2128039.1B 21 RERIT 4 03 AAA 3.00%
3.31Y+5Y({k 1) 2128039.1B 21 FER{T 4 03 AAA 3.00%
3.34Y+NY 2128044.1B 21 TrptR1ToKEk(k 02 AAA 3.09%
3.34Y+NY 2128044.1B 21 TrgtR1T/KExR(R 02 AAA 3.11%
3.35Y+NY({k 1) 2128045.1B 21 hER TSR 02 AAA 3.09%
3.35Y+NY({k 1) 2128045.1B 21 PEERTT/KER(R 02 AAA 3.07%
3.35Y+NY({k 1) 2128045.1B 21 hER TSR 02 AAA 3.07%
3.35Y+NY({k 1) 2128045.1B 21 PEERTT/KER(R 02 AAA 3.07%
3.39Y+NY({k 1) 2120110.1B 21 JEFERIToKER R 02 AAA 3.33%
3.39Y+5Y 2128051.1B 21 TRStRIT 4% 02 AAA 3.01%
3.41Y 2126007.1B 21 BEFRIT 02 AAA 2.95%
3.42Y+5Y({k 2) 2121062.1B 21 JEEREB R AAA 3.30%
3.47Y+5Y 2228003.1B 22 XVRIT”4% 01 AAA 3.07%
3.49Y+5Y 2228004.1B 22 TrRgtRI1T—4% 01 AAA 3.01%
3.5Y+5Y({k 2) 2228006.1B 22 FERIT”4R 01 AAA 3.025%
3.5Y+5Y({k 2) 2228006.1B 22 FREERIT 4% 01 AAA 3.025%
3.5Y+5Y({k 2) 2228006.1B 22 FERIT”4R 01 AAA 3.025%
3.5Y+5Y({k 2) 2228006.1B 22 FERIT”4 01 AAA 3.00%
3.58Y+NY 2228011.1B 22 RAVERITKER(R 01 AAA 3.12%
3.59Y+5Y 2228014.1B 22 3BRIT"4R 01 AAA 3.02%
3.62Y+5Y 2228017.1B 22 HRIEIRIT—4% 01 AAA 3.05%
3.72Y+5Y 2228024.1B 22 TrgtR1T—4% 03 AAA 3.075%
3.72Y+5Y 2228024.1B 22 TrgtR1T—"4% 03 AAA 3.04%
3.72Y+5Y 2228024.1B 22 TrtR1T—%% 03 AAA 3.035%
3.72Y+5Y 2228024.1B 22 TrfRIT—2% 03 AAA 3.035%
3.72Y+5Y 2228024.1B 22 TrgtR1T—4% 03 AAA 3.075%
3.9Y+5Y 2228039.1B 22 FIRIRIT 4R 01 AAA 3.09%
3.9Y+5Y 2228039.1B 22 FRERIT 4R 01 AAA 3.10%
3.91Y+5Y 2228041.1B 22 FRAVRIT”4% 01 AAA 3.09%
3.91Y+5Y 2228041.1B 22 FRARIT”4% 01 AAA 3.08%
3.91Y+5Y 2228041.1B 22 FRAVRIT”4% 01 AAA 3.10%
3.91Y+5Y 2228041.1B 22 RAARIT—4% 01 AAA 3.10%
3.95Y+5Y 092280014.1B 22 BiERIT AR 01 AAA 3.22%
4.08Y+5Y({k 1) 092280065.1B 22 TIT—4R&AN R 03A AAA 3.17%
4.08Y+5Y({k 1) 092280065.1B 22 TIT &R 03A AAA 3.15%
4.08Y+5Y({k 1) 092280065.1B 22 TIT—4R&AM R 03A AAA 3.13%
4.08Y+5Y({k 1) 092280065.1B 22 TIT—4R&EAME 03A AAA 3.13%
4.08Y+5Y 092280069.1B 22 HERIT—RERRR 01 AAA 3.24%
4.08Y+5Y 092280069.1B 22 HeBRIT _RAARR 01 AAA 3.24%
4.08Y+5Y 092280069.1B 22 HERIT—RERRR 01 AAA 3.20%
4.08Y+5Y 092280069.1B 22 HeBRIT _RAARR 01 AAA 3.20%
4.16Y+5Y 092200008.1B 22 RIT_REAR 02A AAA 3.14%
4.16Y+5Y 092200008.I1B 22 RITZ A ALR 02A AAA 3.11%
4.16Y+5Y 092200008.1B 22 RIT_REAR 02A AAA 3.13%
4.25Y+5Y 092280108.1B 22 hITREASR 02A AAA 3.155%
4.3Y+5Y 092280134.1B 22 TIT—R&EAS R 04A AAA 3.16%
4.3Y+5Y 092280134.1B 22 TATREASR 04A AAA 3.16%
4.3Y+5Y 092280134.1B 22 TIT—REAS R 04A AAA 3.16%
4.3Y+5Y 092280134.1B 22 T1T &AM 04A AAA 3.155%
4.3Y+5Y 092280134.1B 22 TITTREARSR 04A AAA 3.16%
4.3Y+5Y 092280134.1B 22 TITRAEAMR 04A AAA 3.15%
4.3Y+5Y 092280134.1B 22 TIT—4REAL R 04A AAA 3.15%
4.31Y+5Y 092280139.1B 22 AT RA LR 02A AAA 3.145%
4.31Y+5Y 092280139.1B 22 AT AR 02A AAA 3.14%
4.31Y+5Y 092280139.1B 22 AT REASR 02A AAA 3.14%
4.31Y+5Y 092280139.1B 22 AT AR 02A AAA 3.145%
4.41Y+5Y 232280007.1B 22 TAT"REAMR 05A AAA 3.20%
4.41Y+5Y 232280007.1B 22 TIT"HREARSR 05A AAA 3.20%




4.66Y+5Y 232380006.1B 23 T —REAE 01A AAA 3.16%
4.66Y+5Y 232380004.1B 23 RIT—REAE 01A AAA 3.15%
4.66Y+5Y 232380004.1B 23 RIT”HRAANZERO01A AAA 3.15%
4.66Y+5Y 232380004.1B 23 RIT—FHEANE01A AAA 3.14%
4.66Y+5Y 232380004.1B 23 RIT”HRAANZERO01A AAA 3.12%
4.66Y+5Y 232380004.1B 23 RIT—FHEANE01A AAA 3.12%
4.66Y+5Y 232380004.1B 23 RIT”HRAANZERO01A AAA 3.15%
4.66Y+5Y 232380004.1B 23 RIT—RHEAE 01A AAA 3.15%
4.66Y+5Y 232380004.1B 23 RIT”HRAANRO01A AAA 3.15%
4.68Y+5Y 232380008.1B 23 MNREIT —REAE 01 AAA 4.08%
4.68Y+5Y 232380008.1B 23 IR T RS AE 01 AAA 4.035%
4.68Y+5Y 232380008.1B 23 MNREIT —REAE 01 AAA 4.035%
4.72Y+5Y 232380015.1B 23 TIT”RAARZKRO01A AAA 3.15%
4.83Y+5Y 092303003.I1B 23 HHOIT - REARE 01 3.18%
4.83Y+5Y 092303003.1B 23 HHOT —REAER 01 3.18%
4.89Y+NY 242380008.1B 23 th{T5Kk &S 01 AAA 3.37%
4.89Y+NY 242380008.1B 23 FfTKER 01 AAA 3.37%
4.89Y+NY 242380008.1B 23 th{T5KkEkE 01 AAA 3.37%
4.89Y+NY 242380008.1B 23 F{TKEEF 01 AAA 3.35%
4.89Y+NY 242380008.1B 23 th{T7KEEE 01 AAA 3.33%
4.89Y+NY 242380008.1B 23 7KK 01 AAA 3.33%
4.92Y+2Y 2380210.1B 23 FE RS 01 AAA 3.55%
4.98Y+NY 242380013.1B 23 BEITKER 01 AAA 3.37%
4.98Y+NY 242380013.1B 23 BTk ERE 01 AAA 3.37%
4.98Y+NY 242380013.1B 23 BEITKER 01 AAA 3.36%
4.98Y+NY 242380013.1B 23 E{TKEE 01 AAA 3.36%
4.98Y+NY 242380013.1B 23 BBITKEHR 01 AAA 3.36%
4.98Y+NY 242380013.1B 23 E{TKEE 01 AAA 3.36%
4.98Y+NY 242380013.1B 23 FB1TKEFR 01 AAA 3.35%
4.98Y+NY 242380013.1B 23 E{TKEE 01 AAA 3.35%
29.74Y 127990.SH 23 %3 08 AAA 3.1425%
164D 032380015.1B 23 FEgEd% PPNOOT AAA 2.53%
211D+1Y 032280205.1B 22 ¥BINEEr PPN0O02 AA+ 3.10%
1.17Y 032101060.1B 21 £¥16lEF PPN0O05 AAA 2.70%
1.68Y 032000313.1B 20 =Pl PPNOOT AA+ 3.82%
1.68Y 032000313.I1B 20 P&t PPNOOT AA+ 3.82%
1.75Y+1Y({k 1) 032380398.1B 23 EfREFT PPNOOT AA 4.00%
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