WEBiY
RITERZFHIS

BRRER

[2023-03-07]

B ==

SHIVUTHRE 3012 7 REBHRIGEEIE, HEIWEIER 4810 12, BB 4780 12.

®7TE 20D 229953 1.5, 2.72Y 220026 2.5175-2.52, 3.44Y 210011 2.625-2.635, 4.86Y 230002 2.6875-2.705, 6.78Y 220027 2.84-2.8475, 9.7Y 220025
2.8825-2.8925, 29.64Y 220024 3.2805-3.29

S T T S ST T

EBERE%) 21450 2.4500 26825 2.8100 2.8910 3.2810
26825

S HERR(%) 2.1200 2.4500 2.8100 2.8850 3.2770

T (%) -0.0250 0.0000 0.0000 0.0000 ~0.0060 ~0.0040

T

SRR E 358D 230401 2.51-2.515, 1.61Y 092218005 2.665-2.69, 2.03Y 220202 2.66-2.695, 2.74Y 220412 2.77-2.7875, 2.99Y 210203 2.75-2.78,
4.28Y 220208 2.875-2.9025, 6.5Y 220307 3.0425-3.0475, 8.87Y 220205 3.068-3.0775, 9.64Y 220220 3.0615-3.0775, 18.68Y 210220 3.36-3.3725

e s e s e

FEBIEESRE (%) 2.4400 2.7000 2.9100 3.0150 3.0760
_ 2.8950

SHIEEEER(%) 2.4200 2.7000 3.0150 3.0750
FERI(%) -0.0200 0.0000 -0.0150 0.0000 -0.0010

FEREF R (%) 2.3900 2.6900 2.8875 3.0250 3.0750
SHEEFHE(%) 2.3900 2.6600 2.8775 3.0100 3.0675
ZTERI(%) 0.0000 -0.0300 -0.0100 -0.0150 -0.0075

B e

SBERIBIRIBERIER |, AR EEETESHR AAA AA+TERIMm. fBin/5E, 17D 012380434 23 g =/5 SCPO01 AAA BYAZTE 2.54%\E, 1R

THEAES,63D 012380370 23 J¢KEH SCP003 AAA  FHAZTE 2.64%NE SRITHAES, hKiR/AME, 124D(K1) 012380115 23 £5{7ia SCPO01T AAA f



E 2.92%0E, RITHLES: 136D 012283907 22 &55X SCP006 AAA FRATE 2.75%MIE, RITHALES: KisAE, 227D 012380416 23 |&Eis

B2 SCPO0T AAA FRRTE 2.84%ME, RITHIEES, 262D 012380714 23 RYltthek SCP004 AAA RERTE 2.79%FIE, RITHEES, SAmS, SHEHM
K%,
AAA 2.45 2.63 2.7 2.79 2.93
AA+ 2.55 2.82 2.95 3.0 3.08
BIPERER
AA 3.2 3.33 3.65 3.99 4.18
AA- 3.63 4.0 4.43 4.65 49
AAA 2.5 -5 2.62 1 2.7 0 283 | -4 295 -2
SHERIS I AA+ 2.65  -10 2.9 -8 3.0 -5 305 -5 3.1 -3
(BP) AA 3.15 5 34 -7 3.7 -5 3.99 0 4.18 0
AA- 365 -2 4.0 0 445 | -2 | 465 0 4.9 0

B ou=e

SHPERIGIFETRK, MRTEEPE 1-3 FHR, IRFEAHESHNRTEY. 1-3 FEIRTE, 23L& MTNO0T (AAA, 2Y) BETE 2.95%; 22 g
8 MTNO002 (AAA, 1.56Y) BATE 3.01%, fHEMHEAS; 21 B MTNO13 (AAA, 1.76Y)7E 2.98%R3z, {IfH{E 2bp A3Z; 23 KEESE MTNOOT (AAA,
2.99Y)1E 3.62%pk3Z, {Kfh{E Tbp A3, 3 E 5 FHARR, AEZ—he, 21 EFE MTNOOS (AAA, 3.79Y) 7£ 3.31%mk3Z, ffhfE 1bp A3z, 21 E3zig MTNOO3

(AAA, 3.37Y) 7£3.23 piRR, (EIEMTIAALAZ. 5Y RLAEHARR, RRXZE, 22 {E5EHE MTNOO02B (AAA, 8.95Y) RRAFE 3.52, /BWAME, < HPRMBIIER,

KR ERIgE T,
_------
AAA+ 2.7 0 3.2 34 None
AAA 2.94 3.22 3.43 3.6 None
IR
AA+ 3.07 3.69 4.03 None None
AA 3.36 3.96 4.26 None None
AAA+ 2.76 1 3.03 1 3.24 1 3.44 0 None None
5SERIRZERTE AAA 293 1 3.24 -2 3.43 0 3.61 -1 None = None
(BP) AA+ 3.08 -1 3.7 -1 4.04 -1 None | None @ None @ None
AA 3.39 -3 3.98 -2 4.27 -1 None None None None

SHEBRRRENER, B2, 58, |7, FONFHRENESS5. JRROH, 21 50E G1 AAA R 2.81%, BEE3EH, IRITSEA. 21CHNE0T AAA
PRAITE 2.90%, SRS, BEXAN. WIRFSHE, 22 Rk 06 AAA IRTE 3.10%, fREGSEH, SFRISCA. 21 758 02 AA+ piRXTE 3.39%, FRsEl, BEXA. Kin

HE, G19=lE4 AAA BRATE 3.25%,



-

A miax TS HmEEE T EME/RERINE, iasigaX. IRERGH, FIRATE CTIH KEFRSERME TEL 0.1-0.2pt = 100.6, RiBEHRIT BOCOM 3.8
PERP Ti%£9 0.125pt & 94.75/95.25, #fk, HAOHUA dhiizEld 10-15bps, IHSIRMEEBEREF, 24 FEKEBRAITE 5.92%, 24 FLERERRIE 5.82%,

HoFet, 23 ERIEAGRIS 3K 0.5-1pt &= 92.5/94, 24 W HIZMATE 30.5 (&,

SRHERK

012284277.1B 22 JeEEB ] SCP022 AAA 1.98%

13D 012284369.I1B 22 fx3cfE SCP009 AAA 2.35%
17D 012284467.1B 22 7EE SCP025 AAA 2.30%
17D 012380434.I1B 23 thgE=FF SCP0O01 AAA 2.54%
17D 012380434.I1B 23 FgEE=FF SCP001 AAA 2.54%
33D(fk 1) 012380661.I1B 23 2R SCP003 AAA 3.00%
35D 072210193.IB 22 A&k CPO13 AAA 2.60%
36D 012380176.I1B 23 ZRAinf% SCPOO01 AAA 2.70%
36D 012380176.I1B 23 ZRAnf% SCPOOT AAA 2.70%
37D 012300211.IB 23 $35$% SCPOO01 AAA 2.70%
52D 012282754.I1B 22 E&I& SCP002 AAA 2.73%
63D 012380370.I1B 23 S KE&EH SCP003 AAA 2.62%
63D 012380370.I1B 23 S KEH SCP003 AAA 2.62%
78D 012284067.1B 22 SiFEE SCP003 AA+ 4.60%
79D 012283068.I1B 22 JELE SCP002 AAA 2.67%
93D 042280259.1B 22 FELIGE CP0O03 AA+ 2.81%
111D 012283409.I1B 22 E5iE SCP004 AAA 2.69%
111D 012283409.I1B 22 E=1E SCP004 AAA 2.69%
124D({x 1) 012380115.IB 23 {5, SCPOO1T AAA 2.92%
124D({x 1) 012380115.IB 23 17, SCPO01 AAA 2.92%
126D 012283547.I1B 22 %Rt SCPO12 AAA 2.82%
126D 012283547.I1B 22 FhRE, SCP012 AAA 2.82%
127D 012380202.I1B 23 8145 SCP003 AAA 2.70%
127D 012380202.I1B 23 8t SCP003 AAA 2.70%
127D 012380211.IB 23 B35 SCP0O01 AAA 2.70%
129D 012283594.I1B 22 frRgRE SCP0O06 AAA 2.71%



135D

135D

135D

136D

136D

136D

136D

139D

150D

152D(fK 1)

158D(fk 2)

158D(fk 2)

158D({k 2)

160D

160D

160D

169D

173D(fk 1)

177D

177D

177D

177D

215D({Kx 1)

220D

220D

220D

220D

227D

227D

227D

227D

227D

262D

275D

012283776.1B

012283776.1B

012283776.1B

012283907.1B

012283907.1B

012283907.1B

012283907.1B

012283743.1B

012380236.1B

012283877.1B

012283940.1B

012380458.1B

012380454.1B

012283984.1B

012380495.1B

012380495.1B

012380679.1B

012284112.1B

012380409.1B

0123804009.1B

012380409.1B

012380409.1B

012380128.1B

072210168.1B

042280448.1B

042280448.1B

042280448.1B

012380477.1B

012380477.1B

012380416.1B

012380416.1B

012380416.1B

012380714.1B

042280536.1B

22 FgeE SCPO14

22 FgHE SCP0O14

22 FgeE SCP0O14

22 54X SCP006

22 &1 SCP006

22 E¥ SCP006

22 =¥ SCP006

22 fh[Ehz4 SCPO03

23 73E== SCPOO1

22 " 1zH73 SCP006

22 BRFER SCPO05

23 Frtesk73 SCPOO1

23 iEg#% SCPO03

22 FiRs, SCPO14

23 ZFHEE SCP002

23 & FHE SCP002

23 7355 SCP003

22 ZELZTFF SCP002

23 Fh3ziR#E SCPO01

23 HzZiF#E SCPO01

23 PR3HEE SCPO01

23 Hzzip#z SCPO01

23 EZ=TH SCPOO1

22 fRimNiEzs CPO11

22 f;H CPO03

22 il CPO03

22 il CPO03

23 fite SCPO03

23 &% SCP003

23 iE#Et=Ep% SCPO01

23 limE+=pg SCPO01

23 |I&iE+=RE SCPO01

23 R®Iithek SCP004

22 =A% CP008

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA

AA+

AA+

AA+

AA+

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.68%

2.68%

2.68%

2.75%

2.75%

2.75%

2.75%

2.74%

3.06%

2.70%

2.77%

2.95%

6.55%

2.87%

3.00%

3.00%

99.80 /&t

3.00%

2.94%

2.94%

2.94%

2.94%

5.25%

2.70%

2.72%

2.72%

2.72%

2.83%

2.83%

2.84%

2.84%

2.84%

2.79%

5.00%



275D

340D(fk 6)

FIRKE

27D+NY

42D

46D (X 2)

76D

81D(fk 2)

90D

180D(fk 1)

180D(fk 1)

182D

198D+2Y({k 1)

234D

242D(fk 2)

242D({% 2)

242D(fk 2)

264D({k 1)

275D +2Y(k 1)

278D(fk 1)

297D +2Y

1.03Y({k 1)

1.05Y({K 1)

1.15Y+2Y

1.26Y({K 1)

1.26Y

1.47Y+2Y

1.47Y+2Y

1.49Y

1.49Y

1.55Y

042280536.1B

042380057.1B

RS

102000457.1B

102000581.1B

101800436.1B

102000788.1B

102001040.1B

102001076.1B

102001119.1B

101800997.1B

101800997.1B

101801011.1B

102001799.1B

102001995.1B

102002080.1B

102002080.1B

102002080.1B

102002199.1B

102002242.1B

102002271.1B

102002354.1B

102100455.1B

102100216.1B

102100886.1B

102101057.1B

102101075.1B

102101646.1B

102101646.1B

102101785.1B

102101785.1B

101901299.1B

22 =A% CP008

23 Haeshll CP0OO3

RENE (RITHHE)

20 &F MTNOO1

20 #gE MTNOO1

18 ##2E /5 MTNOO1

20 IFE5ER MTNOO1

20 K[E/&E MTNOO5

20 FgRENEE MTNOO1

20 HEEEI MTNOOT

18 Jt¥=& MTNOOT

18 Jtiz=gE MTNOO1

18 TS5 MTNOO1

20 "B MTNOO5

20 ;T4t#HX MTNO04

20 ]G IE®E MTNOOS

20 ;X IE® MTNOOS

20 ]G IE®E MTNOOS

20 #e & &H MTNOO5

20 =R MTNOO7

20 RMEE MTNOO4

20 1XMME MTNOO2

21 IR MTNO0O2

21 SRS MTNOO1

21 £4IE MTNO02

21 ;&5 MTNOO1

21 EZF A MTN002

21 B iEE MTNOO2

21 =g MTNO002

21 HEE MTN002

21 HEKR MTNO002

19 HE#RK MTNOO1

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA/AA+

AA+

AA+

AA+

AAA

AA+

AA+

AA+

AAA

AAA

AAA

5.00%

3.21%

2.66%

2.83%

2.71%

3.32%

2.75%

3.37%

4.15%

2.73%

2.73%

3.05%

2.82%

2.90%

2.91%

2.91%

2.91%

3.55%

2.87%

2.88%

3.70%

4.70%

5.05%

3.09%

4.41%

4.20%

3.51%

3.51%

3.96%

3.96%

3.98%



1.56Y

1.64Y+2Y

1.64Y+2Y

1.65Y

1.65Y

1.66Y({K 1)

1.72Y+2Y

1.81Y({K 1)

1.84Y

1.85Y

1.98Y+1Y

2Y

2Y

2Y

2Y

2.1Y(tk 1)

2.22Y

2.22Y

2.25Y(fk 1)

2.25Y({k 1)

2.39Y(fk 2)

2.42Y

2.64Y+NY

2.64Y+NY

2.65Y

2.65Y

2.65Y

2.77Y

2.77Y(4k 1)

2.77Y(1k 1)

2.98Y(fk 2)

3.47Y

3.88Y({KX 1)

4.14Y

102282162.1B

102102155.1B

102102155.1B

102102179.1B

102102179.1B

102102204.1B

102103112.1B

102103349.1B

102280031.1B

102200088.1B

102100306.1B

102380400.1B

102380400.1B

102380400.1B

102380400.1B

102280756.1B

102001090.1B

102001090.1B

102281207.1B

102281207.1B

102281634.1B

102001466.1B

102282395.1B

102282395.1B

102282412.1B

102282416.I1B

102282416.1B

102282686.1B

102282606.1B

102282606.1B

102380337.1B

101659051.1B

102280196.1B

102280968.1B

22 chigitts MTNOO2 (R} 0IZEE)

21 Ehiiaig MTNOO1

21 EhiiaiE MTNOO1

21 $RTEH MTNO02

21 R I &H MTN002

21 KE#H MTN002

21 £PRZHE MTNOO1

21 I35 MTNOO1

22 EhIAZHE MTNOO1

22 SFpt™= MTNOOT

21 EMARE MTN002

23 ;& MTNOOT1

23 ;& MTNOO1

23 ;& MTNOOT1

23 ;& MTNOO1

22 [EFE MTNOO1

20 ;PSS MTN002

20 iP5 MTN002

22 L& MTNOO3

22 H{Lfg MTNOO3

22 B MTNOO1

20 ;F3ET MTNOO1

22 FEERE MTNO31

22 R MTNO31

22 EZEE] MTNOO1

22 HEaEFRE MTNOO1

22 HEREFETRE MTNOO1

22 $EEEZ MTNOO1

22 iZi@fE(s MTN004

22 i3iEIE(5 MTNO04

23 EE% MTNO002

16 [HBEHRE MTNOO3

22 %279 MTNOO2

22 iHEiE MTN002

AAA

AA+

AA+

AAA

AAA

AAA

AA/AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

3.01%

3.78%

3.78%

3.10%

3.10%

4.00%

4.90%

3.82%

4.12%

6.25%

3.43%

2.95%

2.95%

2.95%

2.95%

3.05%

3.08%

3.08%

3.17%

3.17%

4.22%

3.16%

3.53%

3.53%

3.14%

3.20%

3.20%

4.54%

100

100

3.19%

3.29%

3.50%

3.44%



FIRKE

15D+NY

17D

35D

42D

48D+5Y

51D+5Y

52D

52D

53D({% 5)

62D +2.99Y

64D

83D+1.99Y

83D+1.99Y

93D

94D

94D

97D+2Y

132D

153D

153D

182D +5Y

190D

230D

233D

233D

251D+2Y

285D(fk 1)

313D({Kx 1)

351D+2Y({X 2)

363D

1Y+2Y(4k 1)

RIS

163281.SH

175864.SH

163327.SH

1680170.1B

1320015.1B

1380178.1B

1828002.1B

163500.SH

163500.SH

2028012.1B

163513.SH

143633.SH

163557.SH

163557.SH

139133.SH

166873.SH

166873.SH

163594.SH

112729.5Z2

163910.SH

163910.SH

1828006.1B

182701.1B

175272.SH

175293.SH

167913.SH

177017.SH

185125.SH

175631.SH

185385.SH

2122009.1B

177764.SH

AAA

20CHNEO3 2.25%

21 EFE Y1 AAA 2.50%

20 [EF 01 AAA 2.50%

16 KRERR AA 3.05%

13 FiRR1TR 02 AAA 2.59%

13 @R AAA 4.90%

18 FAARTT—2% 01 AAA 2.71%

20 fif 03 AAA 2.70%

20 iR 03 AAA 2.70%

20 JEARTT 01 AAA 2.76%

20 £ G3 AAA 2.60%

18 Eli1 01 AAA 2.70%

20 tHi# 01 AAA 2.73%

20 tti# 01 AAA 2.73%

PR #3tA 02 AA/AA + 4.00%

20 BE& 02 AAA 3.65%

20 k& 02 AAA 3.65%

20 i@ 13 AAA 2.82%

18 EAZ= 02 AAA 2.74%

20 H1iF 16 AAA 2.65%

20 HF 16 AAA 2.65%

18 RERIT 4R 01 AAA 2.82%

18 ;L& 01 AAA 2.68%

20 85 G2 AAA 2.73%

20 $BiE G7 AAA 2.79%

20 s 01 AA 3.30%

20 FF0 03 AAA 3.28%

21 {512 16 AAA 2.84%

21 S4E G AAA 2.81%

22 %7 03 AAA 3.45%

21 XHZE SRR 01 AAA 2.96%
21 3ZEFF 02 AA 3.7754%



1Y+2Y({K 1)

1.01Y+2Y

1.01Y+2Y

1.05Y({K 1)

1.05Y+5Y({K 1)

1.05Y+5Y(fk 1)

1.05Y+5Y({k 1)

1.06Y+2Y

1.09Y

1.25Y

1.27Y(fk 2)

1.27Y({k 2)

1.28Y+2Y

1.28Y+2Y

1.4Y+NY

1.45Y+NY

1.46Y

1.49Y+2Y

1.51Y

1.55Y+5Y

1.55Y+5Y

1.61Y

1.64Y({k 1)

1.7Y+2Y

1.77Y+2Y({K 1)

1.87Y(f% 2)

2.03Y+NY

2.03Y+NY

2.08Y({k 1)

2.14Y

2.21Y+5Y

2.28Y

2.31Y+2Y({K 1)

2.41Y+2Y

177764.SH

178019.SH

178019.SH

2128010.1B

1928006.1B

1928006.1B

1928006.1B

114953.5Z

2128013.1B

2128020.1B

188261.SH

188261.SH

178779.SH

178766.SH

1928018.1B

1928021.1B

188612.SH

2180352.1B

188690.SH

1928028.1B

1928028.1B

149657.5Z

1780075.1B

133122.5Z

197773.SH

149779.5Z

2028006.1B

2028006.1B

2228022.1B

2220036.1B

2028018.1B

185907.SH

185930.SH

137577.SH

21 55F 02

21 1842 01

21 18#% 01

271 FERIRAT/IMAR

19 TrtRT—%k 01

19 TrFR1T—4% 01

19 TrFfR1T—4% 01

21 &= 03

21 SZIERAT/IMAIR

21 FERRIT/IMAER 02

21CHNEO1

21CHNEO1

21 23R 01

21 7552 02

19 TrRRITKER R

19 RAVRITKERR 01

21 25 C2

21 EEER{R 01

21 %% 01

19 FRERIT =4 01

19 FERIT”Z 01

214105

17 I ER R

21 i 02

21 #4205

22 FEER 01

20 HRAETRITRERR

20 BRAETRITIRERR

22 244R17 03

22 FBFERT/IMIR 01

20 3T@BIRMT

22 E% 02

22 &N, 06

22 #& K1

AA

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

3.7754%

3.60%

3.60%

2.77%

2.95%

2.96%

2.96%

3.84%

2.77%

2.81%

2.90%

2.90%

3.48%

3.39%

3.15%

3.17%

3.21%

3.55%

3.06%

3.055%

3.065%

3.00%

4.24%

3.37%

4.54%

3.15%

3.34%

3.34%

2.92%

3.10%

3.22%

3.28%

3.46%

3.17%



2.41Y

2.43Y

2.45Y(fk 1)

2.45Y(fk 1)

2.51Y

2.51Y

2.52Y+5Y({k 2)

2.52Y+5Y({k 2)

2.52Y+5Y(fk 2)

2.52Y+5Y({k 2)

2.53Y+5Y

2.96Y+2Y

2.96Y({k 1)

2.98Y(fk 1)

3.18Y+NY

3.43Y+5Y({k 1)

3.64Y+5Y(fk 2)

3.68Y+5Y(fk 1)

3.7Y+5Y({K 1)

3.7Y+5Y({k 1)

3.77Y+NY({k 1)

3.77Y+NY({k 1)

3.78Y+5Y

3.78Y+5Y

3.87Y+NY

3.87Y+NY

3.87Y

3.96Y+NY

4.26Y

4.28Y+5Y

4.35Y+NY
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