WE2BI¥
IRITERZFTHIS

I HEHIRERY

O NEX tsamsmae

[2023-08-09]

B ==

SHRTHE 20 2 7 REBEEWERF, FEMEE 90 {2, £0ERREFEE 7012,

ERFITRSREAMEIEER, 7 By CPIELLTRE 0.3%, 72021 F 1 BLEKRK
S, IREELERK 0.2%; PPIEECTBE 4.4%, BSE 1 BREREIMEFT, HELTHE 0.2%.

ElfR7aE 161D 239941 1.78-1.79, 353D 230016 1.78-1.79, 2.77Y 230011
2.225-2.2225, 3.01Y 210011 2.245, 4.69Y 230008 2.41-2.4175, 6.63Y 230006
2.595, 9.8Y 230012 2.64-2.6475, 29.69Y 230009 2.982-2.9865

L e le e v fw e

MEBEER (%) 1.6100 2.2175 2.4125 2.535 2.6790 3.0075

2.5360
SHER(%) 1.6300 2.2175 2.4125 2.6775 3.0100



TEH(%) 0.0200 0.0000 0.0000 0.0010 | -0.0015 0.0025

T

SRR A®E 154D 210202 1.78, 219D 230301 1.91, 1.87Y 200208 2.255, 2.43Y
230202 2.33-2.34, 3.86Y 220208 2.495-2.50, 4.43Y 230203 2.5075-2.5225, 6.59Y 200205
2.705-2.7075, 9.79Y 230210 2.74-2.75, 18.25Y 210220 3.019-3.02

I N N RN AN T

IEBIEEFERER
MR 1.9000 2.2200 2.4800 2.6900 2.8400
(%)
S BIFEAZR R
7 MR 1.9000 2.2175 2.4775 2.6800 2.8325
(%)

(%) 0.0000 -0.0025 -0.0025 -0.0010 -0.0075
FEREFR(%) 1.5200 2.1950 2.5175 2.6800 2.8270
SHEFR(%) 1.5300 2.2000 2.5225 2.6750 2.8275

E5(%) 0.0100 0.0050 0.0050 -0.0050 0.0050

B ooz

& HBRBIIBERE | AR EBRETESHIR AAA AA+GRE™ . Bin/3H
7D 012381267.1B 23 FBRJ SCPO06 AAA RRAIFE 1.90%UE, E&HARIE, 45Dk
2) 012382383.1B 23 ZuipkgE SCP002 AAA BEAITE 2.15%E, $RITHAES | Kk

751, 100D 012300285.1B 23 RiFOR4ET SCPO13  AAA RRRXTE 2.24%NE, RS



H%, 139D 012382558.1B 23 B85 SCPO05 AAA FRATE 2.09%fIE, RITHLH
&, Kim/Am, 210D 012382921.1B 23 EEL SCP021 AAA RRAZTE 2.32% &, RITH
#oES, 230D 012382488.1B 237\l SCP004 AAA Rz 2.33%AIE, {RITHLAES;

—irmE, SHEREREZ.

1iE4]

L (e m [ sm [ oem | am [12m]
AAA 2.05 2.18 2.21 2.38 242
AA+ 2.22 2.34 2.48 2.57 2.71

YRR

AA 2.74 2.85 3.1 348 3.74
AA- 3.16 3.88 3.98 4.45 444
AAA 204 1 215 3 227 -6238 0 2420
AA+ 222 0 234 0 25 -2 257 0 273-2

SHERsIERRIER (BP)
AA 275 -1 292 -7 31 0 35 -23740

AA- 316 0 388 0 398 0 445 0 4440

B ou=me

SHPERIEER TR, 1-3 FRRFTE, XBNES, RITEV. 22 FEEH
MTNOO3 (AAA, 2.08Y) 7E 2.96%5k3z, fEMHAAKES; 21 HAHE MTNOO4 (AAA,
1.18Y) 7E 2.78%F%3%, =fifE 2bp MHAALES; 23 AEAHE MTNO06 (AAA, 2.85Y) A&
£3.0%, =fhfE 3bp Makas; 3 E 5 FHAR, AR, 22 BRFE MTNOO8 (AAA,
3.84Y) #£3.14%m32, &fhfE 2bp B3Z.. 5Y RLAEHAR, pRREE, BiAmsE, SHPE

W ZRE%E 1T,



_---

AAA+ 234 2.69 2.89 None
AAA 248 293 | 325 3.34 None
BXYaR ==
AA+ 2.72 3.19 3.61 None None
AA 2.9 3.63 3.95 None None
AAA+ 2331 27 1 289 0 314 0 NoneNone
AAA 25 294 326 334 0 NoneNone
SERKEEERIER (BP) 2 1 1

AA+ 2.7 2 3.2 1 3.59 2| None NoneNoneNone

AA 2.87 3 3.63 |0 3.92 3 None NoneNoneNone

B cus

SHEWFRSRBRAER, B2, Fr/, R17T, REASERENESS. JRS
M, 227 01 AAA RETE 2.54%, E&EH, FERESIN, BRI 01 AAA fATE
2.80%, fRIGSEH, ESIN. WHISHE, 21 SRIGTEEEE 01 AAA BR3ZTE 2.77%, 5k
H, EUSEA, 20 #%fE 01 AAA BIRTE 3.05%, SHAEEH, E2A. KigAmE, 21

ERIE 02 AAA FRAZTE 3.16%, 22 milF 02 AAA FY3Z7E 3.18%.



L

B=minRERKELE, THXBRRAER. RALTHE, SRR MEANTFEAES
5h 10 FFHR 5 FEAYREIfR, AERIKLY, —ERITE 53%(E (Reoffer 5.35%) ,FEfF
MA&EE ZE Par ML, 4RSS EEE B {5 BOCAVI Float 09/26/23 7 5.84%-6.10% 1L B FX

RXHE, RERR, KEMRELEEN, EXERTOBRK. Bk, HERSE, sM
MU EAEZRAFEZRD, 24 FEIRERBEARE 7.61% M E . =ikt BiEREH%S
A{ife, #iEl. A, GIFTEK 0.25-0.5pt,

SHEIERIRLEES
=HKE (=T
FIRKEL mAHEE
n3)
22 {tEER
012283936.1B AL 1.90%
SCP006
23 =
2D 012381461.1B KB AAA 2.08%
SCP006
23 e
5D 012380494.1B i AAA 3.30%
SCP006
23 e
6D 012380539.1B iR AAA 3.10%
SCP007
23 e
6D 012380539.1B ARG AAA 3.20%
SCP007
7D 012381267.1B 23 E3f SCPO06  AAA 1.90%
7D 012381267.1B 23 E3f SCPO06  AAA 1.90%
8D 012284475.1B 22 Eafi SCPO26  AAA 1.85%
23 A
9D 012380580.1B BLXE AA 2.25%
SCPOO1
23 AN
9D 012380580.IB BOXE AA 2.25%

SCPOO01



21D

30D
30D
30D

37D

37D

43D

44D

45D (I 2)

45D (% 2)
47D

71D

78D

83D

89D

91D

92D
95D({X 1)

97D

012380782.1B

012381030.1B
012381030.1B
012381030.1B

012381077.1B

012381077.1B

012382206.1B

012381399.1B

012382383.1B

012382383.1B

012381242.1B

072310110.1B

042280475.1B

012380374.1B

012382927.1B

072310082.1B

012382864.1B

012381985.1B

012382663.1B

23 [EEER
SCP001
23 fh3F SCP003
23 fh3F SCP003
23 fh3F SCP003
23 Hfi/INeg
SCP001
23 Hf/INeg
SCP001
23 el
SCP004
23 EERE
SCP005
23 TR
SCP002
23 TR
SCP002
23 =#% SCP010
23 EgiEsS
CP009
22 1RMZRIE
CP001
23 i@mIL
SCP002
23 iTHtE%
SCP005
23 SRR
CPO10
23 FRLNA
SCP002
23 =#% SCPO18
23 BAE
SCP014

AAA

AA+
AA+
AA+

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

1.95%

2.38%
2.38%
2.38%

2.15%

2.15%

2.11%

2.07%

2.15%

2.15%

6.00%

2.04%

2.25%

2.19%

2.25%

2.01%

2.13%

6.34%

2.07%



98D

100D
100D

100D

100D

100D

104D

118D

118D

121D
139D
139D
139D

150D ({% 2)

170D

205D

205D
210D

229D

229D

012382877.1B

012300285.1B

012382903.1B

012300285.1B

012300285.1B

012300285.1B

072310158.1B

012380906.1B

012380906.1B

012381649.1B
012382558.1B
012382558.1B
012382558.1B

012382580.1B

012382851.1B

042380115.1B

012382081.1B

012382921.1B

012382441.1B

012382441.1B

23 BT
SCP022
23 EiFIRhER
SCP013
23 [E]B% SCP018
23 EiFIRhER
SCP013
23 EhFORRES
SCP013
23 EhFORRES
SCP013
23 MFIES
CP003
23 KR,
SCP002
23 FIR
SCP002
23 Er§ SCP005
23 Ejg SCP005
23 Ejg SCP005
23 Ejg SCP005
23 fUHENER
SCP002
23 MR
SCP002
23 HERIR
CP002
23 GRS A
SCP005
23 [EE% SCP021
23 A=k
SCP004
23 A=k
SCP004

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+
AAA
AAA
AAA

AAA

AAA

AAA

AAA

AAA

AA

AA

2.16%

2.24%

2.12%

2.24%

2.24%

2.24%

2.05%

2.25%

2.25%

2.30%
2.09%
2.09%
2.09%

2.40%

2.33%

2.47%

2.41%

2.32%

2.95%

2.95%



229D
230D

360D (% 2)

364D

RIRKE

5D+2Y

12D+NY

15D

43D+NY

47D+2Y

67D({X 1)

68D +2Y

72D+1Y(IK
1)

78D+2Y (1K
1)

87D({X 2)

87D({X 2)

012382441.1B

012382488.1B

042380431.1B

042380437.1B

RS

102001513.1B

102001296.1B

101800929.1B

102001806.1B

102001828.1B

102001884.1B

102001896.1B

102102087.1B

102001989.1B

102002080.1B

102002080.1B

23 A=l
SCP004

23 %\ SCP004

23 NBER
CP0O1
23 |linfEis s
CP0O1

Rl (&7

i3)

20 R
MTNO002
20 [9) 1|48
MTNOO1
18 EiFEIR
MTNOO1
20 FT55E
MTNO004
20 EBYE
MTNOO1
20 N IESE
MTNO003
20 SRR
MTNO004
21 K%
MTNOO3A
20 RILESE
MTNOO1
20 N IESE
MTNOO5
20 N IESE
MTNOO5

AA
AAA

AA+/A-1

AA

AA+/AA

AA+

AA

AAA

AA+

AAA

AA+

AAA

AAA

AAA

2.95%

2.33%

2.57%

2.80%

3.97%

2.50%

2.43%

2.21%

2.45%

2.24%

2.10%

2.16%

2.38%

2.25%

2.27%



89D +2Y

124D+1.99Y

205D +2Y (K
1)

214D({k 1)

214D({k 1)

216D

229D

237D

250D

252D

315D

331D+2Y({K
1)

1.02Y

1.02Y+2Y (fk
1)

1.08Y

1.09Y

1.28Y

102002095.1B

102002259.1B

102100310.1B

102100369.1B

102100369.1B

101900305.1B

101900396.1B

101900454.1B

101900491.1B

101900542.1B

101900811.1B

102101243.1B

102101562.1B

102101552.1B

102101795.1B

102101838.1B

102103006.1B

20 TTHER
MTNOO3
20 gfEIR S
MTNOO1
21 TR
MTNOO2
21 43
MTNOO1
21 3
MTNOOT1
19 IRk
MTNOO1
19 iA3#%
MTNOO1
19 Bk
MTNOO1
19 Bz
MTNOO1
19 PRk
MTNOO1
19 BRIELL
MTNO0O02
21 ZFKRE
MTNO0O02
21 HhiREE
MTNOO3
21 S
MTNO0O02
21 EiNW
MTNOO1 (J]#%
SREH)
21 EEE
MTNOO8
21 BrfEE
MTNOO3

AA+

AA+

AA+

AAA

AAA

AA/AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AAA

2.26%

2.28%

2.46%

2.34%

2.34%

2.65%

2.48%

2.35%

2.35%

2.40%

2.42%

2.55%

2.45%

3.18%

2.42%

2.57%

3.02%



1.35Y({k 2)

1.42Y+1Y

1.42Y+1Y

1.43Y

1.45Y+NY ({k
1)

1.58Y({%x 1)

1.59Y

1.59Y

1.7Y({k 1)

1.84Y+2Y(fk
1)

1.84Y+2Y(fk
1)

1.95Y

2Y+NY

2Y+NY({K 1)

2Y+NY({K 1)

2Y+NY({K 1)

2.08Y+NY

102103247.1B

102380020.1B

102380020.1B

102280069.1B

102280137.1B

102280461.1B

102000327.1B

102000327.1B

102000734.1B

102281248.1B

102281248.1B

102381795.1B

102200187.1B

102281745.1B

102281745.1B

102281745.1B

102282064.1B

21 IR
MTNO003
23 EXIMR
MTNOO1
23 EXIMR
MTNOO1
22 fRMIFRER
MTNO002
22 BHEE
MTNOO1
22 [E T
MTNOO2(432)

20 EREERT
MTNOO1

20 BB
MTNOO1
20 iHEE
MTNO003

22 IRINASHZ
MTNOO1

22 IRINAHZ
MTNOO1

23 FREIR
MTNO028

22 BRIG4Y
MTNO10
22 FliR
MTN002
22 FEliR
MTN002
22 FEliR
MTN002
22 BRIEH
MTN003

AA/AA+

AA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA

AAA

AAA

AAA

AAA

AAA

AAA

3.23%

3.00%

3.00%

2.64%

3.00%

2.55%

3.25%

3.25%

2.66%

3.62%

3.62%

2.55%

3.00%

3.02%

3.02%

3.02%

2.96%



22 S

2.19Y 102282258.1B AAA 3.56%
MTNOO2
22 |IREe &
2.22Y 102282396.1B I AA/AA+ | 3.56%
MTNOO1
2.59Y+NY 23 24X
( 102380491.1B bk AAA 3.21%
2) MTNOO2
23 BUEE
2.81Y(4k1)  102381277.1B L= AA+ 3.36%
MTNOO3
23 fo 2
2.99Y 102381947.1B TR A AA+ 3.36%
MTNOO2
22 e
3.43Y+2Y | 102280061.IB AR AAA 3.02%
MTNOOT
22 17
3.84Y(4k1)  102281250.IB PRI AAA 3.14%
MTNOO8
22 $AEE
4.12Y 102282123.1B A% AA 4.10%
MTNOO2
22 $ARE
4.12Y 102282123.1B A AA 4.10%
MTNOO2
22 Bk
4.13Y 102282165.1B MTNOO3 (SR AAA 2.94%
(RAEFRIER
22 Bk
4.13Y 102282165.1B MTNOO3 (SR AAA 2.94%
(RAAEFRIER
22 EHFER
4.13Y 102282165.1B MTNOO3 (SR AAA 2.94%
(RAAEFRIER
SHSIEREI

23/R3 5
ABNO0O02 fit5

faxy | mmkm | Coiue (BT L | e
i)
AA

35D 082380325.1B A 3.31%



42D +5Y

75D
79D +NY
92D
99D
106D

106D +2Y({K

1)
131D+5Y
172D({K 1)
172D({K 1)
173D
178D +2Y
256Dk 1)
272D +2Y
289D +NY
321D
324D
324D
337D
338D
341D+2Y
347D({k 1)
347D({X 1)
360D +2Y
365D
365D
1.03Y+2Y
1.03Y+2Y
1.03Y

1822030.1B

175272.SH
149279.5Z
138804.SH
114179.SH
175463.SH

177069.SH

152043.SH
175715.SH
175715.SH
175724.SH
175733.SH
194298.SH
178512.SH
188124.SH
149530.5Z
188314.SH
188314.SH
1980166.1B
188367.SH
133042.5Z
188411.SH
188411.SH
188495.SH
137624.SH
137624.SH
196918.SH
196918.SH
151961.SH

18 RIRERE—

%
20 fRir] G2
20 )Il8E Y1
23 {5 S1
22 ##32 D5
20 E& G7

20 7801

18 FPai%
21 $3E G3
21 $3E G3
21 1B 01
21 gk 02
GC ¥ 01
GC 285, 01
21 &84 Y2
21 887K 01
21 [EBx 04
21 [EBx 04
19 $k1& 01
21{5#& 10
21317k 02
21 245 G1
21 245 G1
2144203
22 §Rin] C4
22 §Rin] C4
21 Ee) 02
21 Ee) 02
19 5% 02

AAA

AAA
AAA
AAA/A-1
AA+
AAA

AA

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

2.15%

2.00%
2.30%
2.00%
2.66%
2.00%

3.50%

2.25%
2.17%
2.18%
2.30%
2.52%
4.60%
2.55%
2.48%
2.42%
2.36%
2.36%
2.20%
2.36%
2.75%
2.45%
2.45%
2.47%
2.35%
2.35%
2.63%
2.63%
2.60%



1.03Y
1.07Y+3Y
1.3Y+NY
1.55Y+2Y
1.56Y+1Y(fk
2)
1.68Y+5Y(fk
1)
2.05Y+NY
2.12Y+NY({K
1)
2.13Y+NY
2.13Y+NY
2.13Y+3Y
2.13Y+3Y
2.13Y+3Y
2.14Y
2.18Y+NY
2.18Y+NY
2.23Y
2.29Y+NY
2.41Y
2.54Y+NY({KX
1)
2.7Y+NY
2.7Y+2Y
2.78Y+2Y
2.83Y({K 1)
2.86Y

3.02Y+NY/({k
1)

162011.SH
184019.SH
185042.SH
163161.SH

250166.SH

2080092.1B

175032.SH

137831.SH

148076.5Z
148076.5Z
148073.5Z
148073.5Z
148073.5Z
182851.SH
137888.SH
137888.SH
182840.SH
175196.SH
175601.SH

138950.SH

115222.SH
184792.SH
148291.5Z
115462.SH
148325.5Z

092100008.1B

19 1% 01
21 75 01
21 5 Y1
20 3 01

23 Bxig 01

20 #Z{x 01
20 ZRIE Y1
22T Y5

22 £ Y2
22 £ Y2
22 gk 01
22 mgg 01
22 mgkg 01
22i[CBE 03
G =fn Y1
G =fn Y1
22 51 01
20 $RiAT Y1
FE3Zi% 01

Z3Z YKO1

—fiin YKO1
23 &1z 02
23 FAiE 01
23 32FH 01
23 #5& 01

21 PEISIARR
01

AA
AAA
AAA
AAA

AAA

AA+

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AA
AAA
AAA
AA
AAA
AAA

AAA

AAA
AAA
AAA
AAA
AA+

AAA

3.20%
2.49%
2.69%
2.77%

3.32%

3.05%

2.89%

3.06%

2.81%
2.81%
2.54%
2.54%
2.54%
3.55%
2.96%
2.96%
5.45%
2.95%
2.81%

3.05%

3.14%
3.20%
2.98%
3.14%
3.39%

4.03%



47D+5Y

75D+5Y({k
1)

75D+5Y({k
1)

82D+5Y(fk
1)

82D+5Y(fk
1)

87Dk 2)

173D+NY

306D (% 1)

1.03Y+NY

1.03Y+NY

1.12Y+NY

1.13Y+5Y

1.13Y+5Y

1.13Y+5Y

1.13Y+5Y

1.3Y

1.54Y({X 1)

1828010.1B

1828012.1B

1828012.1B

1828013.1B

1828013.1B

2020072.1B

1928001.1B

2128023.1B

1928021.1B

1928021.1B

1928025.1B

1928028.1B

1928028.1B

1928028.1B

1928028.1B

2120103.1B

2228012.1B

18 BBIRIRIT—
% 01
18 EIRITZ
% 02
18 EIRITZ
% 02
18 BIRIRIT—
% 02
18 BIRIRIT—
% 02
20 EERER1T/N
= 01
19 FRERTTK
£R(F 01
21 PERIT/N
MR
19 RASRITK
£2{% 01
19 RASRITK
£rf3% 01
19 RIBIRITK
4R
19 RERITZ
% 01
19 REERITZ
% 01
19 REERITZ
% 01
19 REERITZ
% 01
21 KIVRITER
Bk
22 FERITER
BERR 01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.05%

2.21%

2.21%

2.21%

2.21%

2.01%

2.33%

2.24%

2.55%

2.55%

2.58%

2.44%

2.44%

2.44%

2.44%

2.41%

2.41%



1.59Y

1.61Y+NY

1.61Y+NY

1.72Y+NY

1.72Y+NY

1.74Y+5Y

1.78Y+5Y

1.78Y+5Y

1.78Y+5Y

1.78Y+5Y

1.78Y+5Y

1.89Y+5Y(fk
2)

2.1Y+5Y({K
2)

2.12Y

2.18Y+NY

2.18Y+NY
2.2Y

2.27Y+NY

2228020.1B

2028006.1B

2028006.1B

2028014.1B

2028014.1B

2028013.1B

2028018.1B

2028018.1B

2028018.1B

2028018.1B

2028018.1B

2028022.1B

2028033.1B

2220065.1B

2028042.1B

2028042.1B

2228050.1B

2028048.1B

22 34|R1T 02
20 HBfEERTTK
SRR
20 HBfiEERTTK
SRR
20 FERITK
£r{3% 01
20 FEHRITX
£rf3 01
20 RIVRIT—
2% 01
20 RBHFRITZ
&

20 RBHFRITZ
&

20 X\BRITZ
&

20 X\BRITZ
&

20 X\BRITZ
3
20 RERITZ
3
20 BIgRIT—
%

22 B RIT/N
{5 02
20 3IRTTK
ESEh
20 3IRTTK
ESLh
22 FERIRT

20 FERITK
#F 02

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.43%

2.715%

2.711%

2.74%

2.74%

2.605%

2.62%
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