W2 BT
IRITEIRZSFHIZ

I iR SRy

& NEX Lsamsmae

Shanghal CFETS NEX mternationsl Mocey Brocing

[2023-08-02]

B e=

SHRTHRE 9012 7 REAFEIGER(E, BEWEIES 104012, 2ORR
2570 NMER; 7 REFR 1.7770%, T47 2.90 MER; 1 MNBRFFR 2.0450%, 7
S HASETRIERL, BRZESEN,

Ef&k/5mE 167D 239941 1.79, 359D 230016 1.76-1.77, 2.79Y 230011 2.225, 3.03Y 210011 2.2575-2.26, 4.7Y 230008 2.44-2.4425,
6.65Y 230006 2.6175-2.62, 9.81Y 230012 2.648-2.6525, 29.7Y 230009 2.99-2.995

| | | s | 7 | w | =»

€12\ 95012, Shibor MIRZEHTT, HPR&REMR 1.3010%, ™7
1.10 MER; 3 MNHGEMHR 2.0980%, L£170.00 MNEA.

FEBER (%) 1.5900 2.2250 2.4450 2.5575 2.6950 3.0300
SHE(RR(%) 1.6300 2.2250 2.4375 2.5600 2.6950 3.0190
EnN(%) 0.0400 0.0000 -0.0075 0.0025 0.0000 -0.0110

T

SREAR7IE 160D 210202 1.815-1.82, 225D 230301 1.94, 1.89Y 200208 2.28-2.29, 2.45Y 230202 2.3625-2.37, 3.87Y 220208 2.5325-2.5375,
4.45Y 230203 2.5525-2.5575, 6.61Y 200205 2.74-2.7425, 9.81Y 230210 2.7475-2.755, 18.27Y 210220 3.0375-3.04

FEBIEEFERLER(%) 1.9500 2.2550 2.5200 2.7100 2.8650

SHIEEHFSFE(%) 1.9350 2.2450 2.5100 2.7050 2.8600

T (%) -0.0150 -0.0100 -0.0100 -0.0050 -0.0050

FEEEFFER(%) 1.5800 2.2400 2.5640 2.7100 2.8625

SHEEFE(%) 1.5850 2.2200 2.5550 2.7000 2.8550

T (%) 0.0050 -0.0200 -0.0090 -0.0100 -0.0075

B e

SHEMIIRIEETR , WRXETEEPEZHIR AAA AA+IGRIF-M. fBin/AmE, 5D 012284373.B 22 BB SCP024  AAA REARTE 1.92%fi

5, EESHBEIE, 79D 012382753.1B 23 54 SCP009 AAA FRATE 2.18%ME, $RITHLAEN; Fi<ig/smE, 110D 012380654.1B 23 FgE
SCP003 AAA FEAITE 2.1M%MIE, $RITHAES, 162D 012382567.1B 23 JREIRE SCP003 AAA FRAIE 2.32%IE, HSHHLEREEALE. Kivs
&, 189D 072310025 23 =z CP003 AAA FRAITE 2.19%UE, 351D 042380394 23 EHESEE CP002 AAA FRAZ 2.A2%NIE: HNm=S,

S e EmE.

I T TV VO VI T T
AAA 2.01 2.18 2.32 2.38 24

AA+

VL6 E
AA
AA-

AAA

SHEBEWERNIIER

(BP) AA

AA-

B cu=e

S BHhERRIBERNEE.

MTNOO7 (AAA, 1.72Y) 7E 2.475%BE38, fHEMHARAS; 22 Hag
22 EFizht MTNOOABERIREUFAIR) (AAA, 4.21Y) 1E 2.97%pk32, fAEMNAMAS; 22 8
{8 3bp A3z, 5Y REALHARR, msidi, 23 FHS5HE MTNOO3A (AAA, 9.68Y) 7E 3.24%pk3Z, {E{EMILAEE. SHATIS,

B,

2.03

2.26

2.76

3.18

2.26

2.76

3.18

2.16

2.34

3.02

3.88

24

3.0

3.88

2.26

2.51

3.18

3.99

2.51

3.18

3.99

2.34

2.6

35

4.45

2.6

3.5

4.45

2.75

3.74

4.5

2.38 2

2.75 0

3.76 -2

4.5 0

1-3 FREmPE, IEANEE., 21 858 MTNO02 (AAA, 249Y) 7 2.54%R32, BfhfE 1bp A3Z; 20 FEER
£ MTNOO1 (AAA, 2.35Y) FXAZTE 3.04%, {Ef&fE 1bp A3S; 3 F 5 FHARR, AAS
=352 MTNOOT (AAA, 3.65Y) 7 2.85%F%3%, B4

SHYRENRER .



______
2.71 2.89

AAA+ 2.37 None
AAA 2.54 2.95 3.26 3.36 None
POl
AA+ 2.73 3.28 3.62 None None
AA 2.92 3.63 3.92 None None
AAA+ 2.38 -1 2.72 -1 2.89 0 3.15 0 None = None
SRS TEhRTEE AAA 2.56 -2 2.96 -1 3.26 0 3.37 -1 None = None
(BP) AA+ 275 -2 33 = -2 | 363 -1 | None None None None
AA 293 -1 3.65 -2 3.93 -1 None @ None | None None

B cum

SHPWRZIRRER, B, 58, BT, REISHAENESS5S. OEWRAE, 221 #1103 AAA BT 2.49%, (REGSEH, EELA.
23 BZ 01 AAA FRASTE 2.92%, $R1TEEH, EELA, WA ME, 22T 02 AAA BRI TE 3.04%, SBARexH, EEXA, 23 T& 02 AAA R3E1E
3.08%, ESSEH, HBIA. KiEAM@E, 23 32 04 AAA BEAITE 3.35%., 21 #28E 02 AAA BASTE 3.22%.,

L
BETECEEGRTR, TIAMAESS, IREIREMEE 2-Tbps. HIRRREBARRE, S5 UMQHTH 23, 3% YZCOAL 23 EEHSHEZS
ER3E, WWERIXFRIAEERE GUOENV 24 FYAZTE 6.2%Hr, TR IFE i n—Emsk, Hrmhkik, 2R COGARD Tk 2-4ts, LNGFOR E{K

 1-3pts, %R} VNKRLE (K 1pts,

SHRER3Z
012380384.1B 23 Fh{¥p% SCPO03 2.00%
2D 012283880.1B 22 ri#8 SCPO08 AAA 1.98%
5D 012284373.1B 22 B3R SCP024 AAA 1.92%
5D 012284373.1B 22 BB SCP024 AAA 1.92%
7D 012283941.1B 22 EgEE SCPO15 AAA 1.93%
8D 012284410.1B 22 B3R SCP027 AAA 1.93%
10D({k 2) 042280368.1B 22 =HE% CP004 AAA 3.65%
10D (% 2) 012283942.1B 22 Fa& =3 SCP007 AAA 2.22%
17D({k 2) 012380983.1B 23 mhfR SCP002 AAA 2.25%
20D 012381946.1B 23 5T SCPOO1 AAA 2.01%
20D 012381946.1B 23 FE£5T SCPOO1 AAA 2.01%
23D 012381936.1B 23 55 SCPO16 AAA 2.03%
24D (% 2) 012380721.1B 23 753% SCP002 AA+ 2.90%
30D 072210145.1B 22 $BE5iES CPO0S AAA 1.98%
30D 072210145.1B 22 $BEgiEs CP008 AAA 1.98%
37D 012381855.1B 23 RpfAEE SCP0O07 AAA 2.25%
40D 012382616.1B 23 {8 SCPO07 AAA 2.00%
42D 012382246.1B 23 8&7ki% SCP004 AAA 100 &7
42D 012382246.1B 23 8E7Kk$% SCP004 AAA 100 &
42D 012382246.1B 23 B&7Ki% SCP004 AAA 100 &N
42D 012382246.1B 23 8E7Kk$% SCP004 AAA 100 &
42D 012381979.1B 23 EE SCPOO08 AAA 100 &N
54D 012382508.1B 23 FRR=R SCPOOAHAIR AAA 2.13%
1)
55D 012382603.1B 23 {BRFIsLdl SCPO13 AAA 2.12%
55D 012382603.1B 23 fAFISLIl SCPO13 AAA 2.12%
55D 012382603.1B 23 {BRIsLIl SCPO13 AAA 2.12%
56D 012382672.1B 23 fRFILIl SCPO15 AAA 100 &7
56D 012382672.1B 23 {EFsolk SCPO15 AAA 100 &4
56D 012382672.1B 23 fRFILIl SCPO15 AAA 100 &4
56D 012382672.1B 23 {EFsolk SCPO15 AAA 100 &4
57D 012382669.1B 23 fh{¥ERR SCPO05 AAA 2.05%
70D 012382410.1B 23 FME# SCPO13 AAA 2.20%
79D 012382753.1B 23 24 SCP0O09 AAA 2.18%
79D 072310157.1B 23 F2iFs5 CPO08 AAA 2.08%
82D 012381698.1B 23 BEFEEET SCP005 AAA 3.88%
83D 072210180.1B 22 KXiiFs5 CP001 AAA 2.25%
83D 012381765.1B 23 F& SCP002 AA+ 4.13%
85D 012381097.1B 23 BIRIRE SCP004 AA+ 2.78%
103D 012300223.1B 23 jfERgEEA& SCPO01 AA+ 2.65%
107D 012381914.1B 23 fEZLERR SCP004 AAA 2.55%
107D 012381923.1B 23 th3gg SCP006 AAA 2.13%
107D 012381923.1B 23 Fhzx3 SCP006 AAA 2.13%
107D 012382367.1B 23 JHizRg SCP002 AAA 2.26%
108D ({ 2) 012380605.1B 23 #Mia SCPOO1 AAA 2.36%
108D ({4 2) 012380605.1B 23 EMIEEE SCPOOT AAA 2.36%
108D ({k 2) 012380605.1B 23 S#RMNEIS SCPOO1 AAA 2.36%



110D
110D
110D
110D
127D
135D
135D
146D
146D
158D({k 1)
162D
162D
162D
162D
162D
162D
169D

169D

169D

173D
173D
173D
173D
173D
173D
173D
223D
226D
226D
226D
226D
264D
265D
270D(fx 1)
346D(fk 2)

& EPEER

HEFY BB BARE (RITH4)

4D(fK 1)
15D
15D
15D
15D
35D

47D+1.99Y
47D+1.99Y
51D+2Y
71D
82D+365D
89D +2Y
96D+NY({k 1)
96D+NY
103D
125D
131D+2Y
159D
169D
171D+2Y
171D+2Y
171D+2Y
187D +2Y
208D
208D
215D
229D+NY
237D+2Y
238D
254D
262D (f% 2)
262D(14 2)

012380654.1B
012380654.1B
012380654.1B
012380654.1B
012382708.1B
012382294.1B
012382294.1B
012382454.1B
012382454.1B
012381446.1B
012382567.1B
042380019.1B
012382567.1B
012382567.1B
012382567.1B
012382567.1B
042380044.1B

012381717.1B

012381717.1B

012381783.1B
012381783.1B
012382793.1B
012382793.1B
012382839.1B
012382839.1B
012382839.1B
012382259.1B
012382372.1B
012382372.1B
012382372.1B
012382372.1B
012382804.1B
012382848.1B
042380267.1B
042380382.1B

101800846.1B
102001542.1B
102001542.1B
102001545.1B
102001542.1B
101661029.1B
102001775.1B
102001775.1B
102001612.1B
101801142.1B
102001953.1B
102002038.1B
102002093.1B
102002105.1B
102002141.1B
101801423.1B
102002274.1B
102100013.1B
101900065.1B
102100116.1B
102100116.1B
102100116.1B
102100250.1B
102100302.1B
102100300.1B
101900259.1B
102280553.1B
102100558.1B
101900427.1B
102100655.1B
102100731.1B
102100731.1B

23 gFa SCP003
23 FEgEE SCP003
23 RgFa SCP003
23 FEgEE SCPO03
23 Z=#% SCP024
23 rhif SCPO05
23 3R SCPO05
23 {RFSLAl SCPO11
23 fAFIsDIk SCPO11
23 1R 5EF SCP007
23 JRER#E SCP003
23 HEaeiEl CPOO1
23 JRER#E SCP003
23 TRERRE SCP003
23 JRER#E SCP003
23 JRERRE SCP003
23 Haehll CP002

23 R T SCPO03(RIBIZE

1)

23 |RiFAEEF SCPO03(RIEIZE

1)

23 f@M A SCP003
23 8@/t SCPO03
23 imEEZ SCPO07
23 ifEZy SCPO07

3 ImRFEE SCP009
23 IR EE SCP009
3 ImRFEE SCP009
23 j#ipgE SCP038
23 EF1l SCP0O03
23 27111 SCP003
23 EF1l SCP0O03
23 27111 SCP003
23 =L SCP002
23 B4t SCP002
23 S CP002
23 iFIKF=ig CP002

18 BIE% MTNOO3
20 SFLFAEE MTNOO3
20 ZFAEE MTNOO3
20 KiEH3Z MTN002
20 ZFAEE MTNOO3
16 F¢KEEH MTNOOT
20 Rk T MTNOO2
20 Rk T MTNOO2
20 B#Z1%E MTNOO1
18 R ER MTNOO3
20 jEORE MTNOO05

20 }#EEE MTN006
20 FR#EEPY/5 MTNO02
20 FRE MTNOO1
20 BX&7Kie MTNOO2

18 F@FF#% MTNOO1
20 SH358 MTNOO1
21 Ehiz5E MTNOO1
19 E&EHIE MTNOOT
21 FXIHEE MTNOO1
21 HEgEE MTNOO1
21 FXIHEE MTNOO1
21 P MTNOO2

21 JII=E MTN002

21 EH&¥%= MTNOO1

19 FHRMEH MTNOOT
22 %2z MTNOO7
21 Fri<5 MTNOO1
19 )1l7XE8 MTNOOT1

21 FafE, MTNOO2(Z F3#r3%

21 E3gEithF= MTNO0O2
21 Bt MTNO02

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

AAA

AAA

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

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

2.11%
2.11%
2.11%
2.11%
6.56%
2.56%
2.56%
2.27%
2.27%
2.38%
2.32%
2.35%
2.32%
2.32%
2.32%
2.32%
2.35%

2.38%

2.38%

2.37%
2.37%
3.00%
3.00%
3.53%
3.53%
3.53%
6.68%

100 &4

100 &

100 &4

100 &4
2.48%

100 &
2.44%
2.92%

2.50%
2.24%
2.24%
2.50%
2.24%
2.03%
2.28%
2.28%
2.25%
2.66%
2.32%
2.24%
2.68%
2.73%
2.31%
2.28%
2.25%
2.56%
2.65%
2.63%
2.63%
2.63%
2.65%
2.40%
2.48%
2.64%
2.86%
2.42%
2.50%
2.26%
2.67%
2.67%



270D+2Y
270D(14 1)
270D(1K 1)
270D({% 1)
272D+2Y
272D +2Y
272D+2Y
272D +2Y
277D({K 1)
316D+NY
316D+NY
325D(f% 2)
327D
328D
328D

345D

354D+NY({k 1)
354D+NY({k 1)
361D+NY({k 1)
361D+NY({k 1)
1.02Y
1.02Y
1.02Y
1.03Y
1.06Y
1.07Y
1.1Y
1.1Y
1.2Y
1.24Y
1.29Y+NY({k 1)
1.35Y+NY
1.35Y+NY
1.35Y+NY
1.39Y
1.48Y
1.48Y+2Y
1.55Y
1.56Y
1.62Y({k 1)
1.64Y
1.73Y+2Y({k 2)
1.73Y+2Y({k 2)
1.81Y({k 1)
1.81Y({k 1)
1.83Y+2Y
1.88Y
1.91Y({k 1)
1.96Y
1.96Y

1.97Y+NY

1.97Y+NY

1.97Y
2.45Y+2Y
2.66Y+NY
2.72Y+3Y

2.82Y
2.86Y+2Y

2.87Y

4.21Y

4.21Y

SHEIEREREIE

HREL EBT BERB (RITH)

35D
45D({X 2)
48D

102100694.1B
102100871.1B
102100847.1B
102100847.1B
102100918.1B
102100918.1B
102100918.1B
102100918.1B
102281043.1B
101900791.1B
101900791.1B
102101163.1B
102101185.1B
102101179.1B
102101179.1B

132100072.1B

102101337.1B
102101337.1B
102101395.1B
102101395.1B
101901052.1B
101901052.1B
102101484.1B
102101543.1B
102101631.1B
101901174.1B
102101821.1B
102101821.1B
102102042.1B
102102177.1B
102102316.1B
101901661.1B
101901661.1B
101901661.1B
101901742.1B
132280005.1B
102280199.1B
102300292.1B
102280345.1B
102380565.1B
132280023.1B
102000816.1B
102000816.1B
102281114.1B
102281114.1B
102281189.1B
102281333.1B
132280061.1B
102381696.1B
102381696.1B

102381770.1B

102381770.1B

102281599.1B
102380048.1B
102380757.1B
102100775.1B
102381249.1B
102381364.1B
102381429.1B

102282267.1B

102282267.1B

2028029.1B
1680356.1B
175143.SH
139229.SH

21 @i MTNOO
21 ZREIEE MTNOO1
21 F% MTNOO3
21 dtz MTNOO3
21 EEIE MTNOO1
21 EEIE I MTNOO1
21 EEIE MTNOO1
21 EBIE I MTNOO1
22 fhEa#s MTNO11
19 KREI/EF MTNOO3
19 XEHEH MTNOO3
21 KifE#E MTN002

21 FEE MTNOOT (BEHIER)

21 FEFER MTNOO1
21 TRFER MTNOOT
21 EREHTEE GNOOS5 (BkHFN
f®)

21 ;T7555#& MTNO05
21 ;175324 MTNOO5
21 5158 MTNOO1
21 518 MTNOOT1
19 HEE#HE MTNOO1
19 HE&E#E MTNOO1
21 39348384 MTNOO1
21 ZRkpkig MTNOO02
21 iFARE MTNOOT
9 B THk#% MTNOO6
21 A&l MTNOO3
21 ARl MTNO03
21 BiFd& MTN002
21 75358 MTN008
21 EBI4ERS MTNOO3
19 BEFER MTNO12
19 BEFEH MTNO12
19 BEFER MTNO12
19 E2pHzEE MTNO002
22 Fiv=s GNOO1
22 TTEEFF MTNOO1
23 EHIBE MTNOOTA
22 FiEAE MTNOO3A

23 ZheaEsz MTNOO
22 %58 GNOOT
20 #FEE5EH MTNOOT
20 #F5EF MTNOO1
22 BTEE T MTNOOT
22 BTE IR MTNOO1
22 EFEEE MTNOO1
22 BEFIR MTNOO2
22 fpEEERE GNOO1
23 A#FFE MTNOO1
23 Ki§iFF & MTNOO1

23 thEgig MTNO27 (RERERH

155I1R)

23 FREEIR MTNO27 (BETRARMAE

FFBIR)

22 EFEEF MTNOO2A
23 EE=# MTNO001
23 ;BN MTN002
21 Jt=7kE&E MTNOO1
23 GREF MTNOO2
23 Fro1gEE MTNOO3
23 TRk MTNOOT

22 EFEEg MTNOOA(BEEIF

HI53UR)

22 EFfrizhk MTNOO4(SETR{R

IR

20 3ZjER1T 01
16 &)1 ETfR
20 25 G2
PR Falipifi

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

AAA

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

AAA

AAA

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

AAA

AAA

AA+
AAA
AA

2.43%
2.41%
2.32%
2.32%
3.07%
3.07%
3.07%
3.07%
2.30%
3.115%
3.115%
2.49%
5.99%
2.71%
2.71%

2.40%

2.69%
2.69%
2.70%
2.70%
2.68%
2.68%
2.80%
3.24%
2.80%
2.68%
3.15%
3.15%
2.63%
2.52%
2.87%
2.89%
2.89%
2.89%
2.90%
2.68%
3.32%
3.50%
2.71%
2.94%
2.56%
2.73%
2.73%
3.49%
3.49%
3.50%
3.52%
3.80%
3.35%
3.35%

2.91%

2.91%

2.79%
3.65%
3.78%
2.84%
4.26%
3.99%
3.08%

2.97%

2.97%

1.94%
2.60%
2.05%
2.51%



54D +2Y
68D+5Y
68D+5Y
68D+5Y
68D+5Y
68D+5Y
81D({x 1)
82D+5Y(fk 1)
82D+5Y(fk 1)
82D+5Y(fk 1)
82D +5Y({k 1)
82D+5Y(fkx 1)
82D +5Y({k 1)
82D+5Y(fkx 1)
82D +5Y({k 1)
92D
102D({% 1)
102D (fk 1)
103D+2Y
103D
103D
103D
108D ({4 2)
110D+5Y({KX 1)
110D +5Y(fk 1)
123D(fk 1)
124D+364D
125D
127D
129D (fk 2)
132D
137D(fk 1)
139D+2Y
164D+2Y
179D (kK 1)
212D+5Y
223D+5Y
226D
226D
234D({% 2)
240D
248D+2Y
254D+2Y({K 1)
263D+2Y
268D+2Y({k 1)
269D(f% 2)
299D
313D(fk 1)
314D +2Y
321D
324D
328D
337D
339D(fk 2)
347D({K 1)
352D
352D
1.01Y
1.03Y
1.03Y
1.07Y
1.07Y
1.07Y+5Y
1.11Y+NY
1.15Y+5Y
1.27Y({K 1)
1.39Y
1.56Y(fk 1)
1.56Y({X 1)
1.56Y(fk 1)
1.56Y({X 1)
1.56Y(fk 1)

167714.SH
180321.1B
180321.1B
180321.1B
180321.1B
180321.1B
152590.SH
180322.1B
180322.1B
180322.1B
180322.1B
180322.1B
180322.1B
180322.1B
180322.1B
175299.SH
2021032.1B
2021032.1B
177092.SH
2028047.1B
149294.57
2028047.1B
185002.SH
1828015.1B
1828015.1B
197747.SH
133149.5Z
114337.SH
177324.SH
177290.SH
138840.SH
155100.SH
114538.SH
175626.SH
2122004.1B
1928002.1B
152125.SH
155252.SH
155252.SH
178167.SH
152802.SH
175944.SH
175969.SH
115269.SH
152836.SH
178498.SH
151587.SH
2128023.1B
149505.5Z
251188.SH
178735.SH
178933.SH
155505.SH
149535.5Z
196625.SH
152956.SH
196649.SH
188520.SH
1780192.1B
1780223.1B
112954.5Z
2120073.1B
1928022.1B
155884.SH
1920059.1B
2128035.1B
2120116.1B
2228012.1B
2228012.1B
2228012.1B
2228012.1B
2228012.1B

22 PERITHREETRH
22 PERITHREERH
22 PERITHRETRH
22 FERITHREERH
22 PERITHREESRH

20 =13%
18 i 21
18 i 21
18 #HH 21
18 i 21
18 ¥ 21
20 R#2 03
18 #H 22

=2

Ny
Y

&

Ny

SR

18 #i 22
20 3#7F G3

20 JTRRARE/IMHfR 01
20 JTRRARE/IMfR 01

20 frE1RY
20 )BER1T 02
20 783z 02
20 )BER1T 02
21 IF N

18 AmRRIT—% 01
18 FAmEIRIT 4K 01

21 =52 05
21 =% 06
22 j%FF D2
20 %{5 03
20 73 03
23 [EB S1
18 1847
22 33k 03
21 43455 01
21 {BRFASER 01

19 RAERIT 4K 01

PR #5185 03
19 #Ek 04
19 % 04
21 £8 01
21 [l 02
21 = 01
21 #m 02
23 11159 03
21 & 01
21 SpM 01
19 &l 04

21 PERITIMAIR

21 #2% 01
23 817 03
21 EhiE F1
21 =Z 01
19 4t5 03
21 Ef5 03
21 ¥ 01
21 7R 02
21 EhE F2
21 %4 03
17 k& 02
17 FEAR 02
19 Tz 02

21 MERIT/MMIR 02
19 FPRIT 4R 01

T9CHNG7Y
19 I THRIT =R
21 H81RfT 02
21 mgERAT 01

(N
(S
(N
(N
(N

AA+

AAA

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

2.60%
2.30%
2.30%
2.30%
2.30%
2.30%
2.15%
2.30%
2.30%
2.30%
2.31%
2.31%
2.32%
2.32%
2.32%
2.24%
2.18%
2.18%
2.85%
2.03%
2.16%
2.03%
2.90%
2.29%
2.30%
3.03%
3.19%
2.70%
2.21%
3.18%
2.18%
2.45%
3.75%
2.96%
2.22%
2.86%
2.40%
2.65%
2.65%
2.94%
2.43%
3.03%
2.84%
2.63%
2.39%
3.45%
3.10%
2.29%
2.52%
5.50%
2.43%
3.45%
2.80%
2.38%
3.41%
2.51%
2.44%
2.49%
5.80%
3.01%
2.96%
2.42%
2.50%
2.68%
2.56%
2.44%
2.50%
2.48%
2.48%
2.48%
2.48%
2.48%



1.61Y
1.61Y
1.61Y
1.61Y
1.62Y+NY({k 1)
1.62Y
1.66Y+NY
1.66Y+NY
1.68Y
1.71Y({k 2)
1.72Y
1.72Y
1.74Y+NY
1.78Y+NY
1.78Y+NY
1.78Y+NY
1.78Y+NY
1.8Y+5Y
1.8Y+5Y
1.87Y+1Y
1.87Y
1.89Y
1.91Y+5Y({k 2)
1.93Y+NY
1.96Y+1Y
2.03Y+5Y
2.04Y
2.04Y
2.12Y+5Y({K 2)
2.12Y+5Y({k 2)
2.12Y+5Y({K 2)
2.15Y+5Y
2.19Y(1k 2)
2.23Y({k 1)
2.24Y
2.25Y+5Y({k 1)
2.25Y+5Y({k 1)
2.25Y+5Y({k 1)
2.25Y+5Y({K 1)
2.29Y+5Y({k 2)
2.33Y+NY({k 1)
2.47Y
2.63Y({k 2)
2.65Y
2.86Y(fk 2)
2.9Y
2.9Y
2.94Y(1k 1)
2.94Y(1k 1)
2.94Y(1k 1)
2.96Y
2.96Y
2.96Y
2.96Y
2.98Y+NY
2.98Y+2Y
2.98Y+2Y
3.02Y+5Y({k 1)
3.02Y+5Y({k 1)
3.02Y+5Y({k 1)
3.06Y+5Y({k 2)
3.15Y+5Y({k 2)
3.15Y+5Y({k 2)
3.15Y+5Y({k 2)
3.28Y+5Y
3.29Y+NY
3.29Y+NY
3.33Y+NY({k 1)
3.46Y+NY({k 1)
3.47Y+5Y
3.47Y+5Y
3.47Y+5Y

2228020.1B
2228020.1B
2228020.1B
2228020.1B
185568.SH
250386.SH
2020016.1B
2020016.1B
194212.SH
250849.SH
185700.SH
185700.SH
2028014.1B
2028017.1B
2028017.1B
2028017.1B
2028017.1B
2028018.1B
2028018.1B
251415.SH
2228037.1B
149959.5Z2
2028022.1B
2028023.1B
115646.SH
2028024.1B
148024.5Z
148024.5Z
2028033.1B
2028033.1B
2028033.1B
2028041.1B
184564.SH

092280111.1B

114051.SH
2028044.1B
2028044.1B
2028044.1B
2028044.1B
2028049.1B
138616.SH
114662.SH
115085.SH
2328004.1B
251343.SH
2320025.1B
2320025.1B
2320026.1B
2320026.1B
2320026.1B
2321020.1B

212380008.1B
212380008.1B
212380008.1B

115711.SH
251843.SH
251843.SH
2128025.1B
2128025.1B
2128025.1B
2128028.1B
2128030.1B
2128030.1B
2128030.1B
2128036.1B
2128038.1B
2128038.1B
2128045.1B
2220002.1B
2228004.1B
2228004.1B
2228004.1B

22 }I$R1T 02
22 34l4R17 02
22 3V§R1T 02
22 34l4R17 02
22 3% Y1
23 i#1% 02
20 S THRITKER ®R
20 ST RIToRER R
22 #3& 02
23 =15 01
22 &% 02
22 8% 02
20 FERITKER(R 01
20 RAVERITsKER R 01
20 RAVERTTIKER(R 01
20 RAVERITsKER R 01
20 RAVERTTIKER(R 01
20 BRIT R
20 BIRIT R
23 B 01
22 AEERIT/IMIR 01
22 7t C1
20 RESRITZHR
20 18RI TKER(R 01
23 185 02
20 REIRIT R
22 )I|gg 02
22 J1Igg 02
20 BIZIRIT R
20 FERRIT R
20 BIZIRIT R
20 TrtRIT—4 01
22T 02
22 FHFFRIRITIR 03BC
22 4% 02
20 IRIT R 01
20 IRIRIT4 01
20 IRIT "R 01
20 IRIITZR 01
20 TRtRIT—4 02
22 Ef YKOT
23 I5Rez 01
23 &2 01

23 PERITEREERE 01

23 iEFF 01
23 JLRER1T 01
23 JLRER1T 01
23 HESRIT
23 HEIRIT
23 HERIT
23 InfEArn /M5 02
23 3247fR 01
23 3&471R 01
23 3247fR 01
8¢ YKO6
23 4835 03
23 433X 03
21 BRIRIT R 01
21 FQIRIT R 01
21 BRIRIT R 01
21 mBfEERTIT—4R 01
21 RBRITR
21 BRIT R
21 RBRIT L
21 FLRIT Y
21 RARTT7KER(R 01
21 RAVERITKER(R 01
21 RERITKER R 02
22 FMERITKER(R 01
22 TrstRIT—4% 01
22 TrsRIT—4% 01
22 TrstRIT—%% 01

bN

I

5t

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

2.52%
2.52%
2.52%
2.52%
2.88%
5.87%
2.86%
2.85%
3.78%
4.15%
2.85%
2.85%
2.82%
2.835%
2.835%
2.83%
2.83%
2.705%
2.705%
3.93%
2.53%
3.26%
3.67%
2.915%
2.77%
2.81%
2.84%
2.84%
2.775%
2.78%
2.78%
2.78%
3.04%
2.865%
4.15%
2.86%
2.86%
2.86%
2.86%
2.81%
2.93%
3.93%
2.92%
2.65%
4.20%
2.70%
2.70%
2.72%
2.72%
2.72%
2.70%
2.65%
2.65%
2.655%
3.02%
100
100
2.99%
2.985%
2.985%
2.995%
3.01%
3.01%
3.01%
3.13%
3.17%
3.18%
3.18%
3.68%
3.09%
3.09%
3.09%



3.56Y+NY 2228011.1B 22 RAVRITKEE(R 01 AAA 3.21%
3.56Y+NY 2228011.1B 22 RAVERITKER(R 01 AAA 3.21%
3.64Y+5Y 2220027.1B 22 HMERIT 2R 01 AA+ 4.90%
3.7Y+5Y 2228024.1B 22 TrptRiT—4R 03 AAA 3.135%
3.7Y+5Y 2228024.1B 22 TrgtR1T—4% 03 AAA 3.135%
3.7Y+5Y 2228024.1B 22 Tr5tR1T—4% 03 AAA 3.13%
3.7Y+5Y 2228024.1B 22 TrgtR1T—4% 03 AAA 3.135%
3.87Y+5Y 2228039.1B 22 FGRIT K 01 AAA 3.15%
3.87Y+5Y 2228039.1B 22 FRERIT 4R 01 AAA 3.15%
3.88Y+5Y 2228041.1B 22 FRWERTT 2R 01 AAA 3.15%
4.01Y+5Y 092280033.1B 22 TRIRIT ZREA R 01 AAA 3.26%
4.08Y+NY 092280083.1B 22 E{TKELR 01 AAA 3.29%
4.09Y+NY({K 1) 092280086.1B 22 RATKEL®R 02 AAA 3.29%
4.09Y+NY({k 1) 092280086.1B 22 RATKELR 02 AAA 3.29%
4.09Y+NY({K 1) 092280086.1B 22 RAITKEL®R 02 AAA 3.29%
4.14Y+5Y 092200008.1B 22 RITZRAANER 02A AAA 3.165%
4.14Y+5Y 092200008.1B 22 RITZ A AN 02A AAA 3.165%
4.96Y+NY 242380013.1B 23 EITKER 01 AAA 3.35%
4.96Y+NY 242380013.1B 23 E{TKELR 01 AAA 3.35%
4.96Y+NY 242380013.1B 23 EITKER 01 AAA 3.355%
4.98Y 115619.SH 23 /5@ 14 AAA 3.075%
8.25Y(fk 1) 188944.SH 21 {5 02 AAA 3.21%
5D 2028029.1B 20 ZiBR1T 01 AAA 1.94%
35D 1680356.1B 16 &)1 ETf=E AA+ 2.60%
45D(fk 2) 175143.SH 20 2= G2 AAA 2.05%
48D 139229.SH PR #iki® AA 2.51%
54D+2Y 167714.SH 20 =iT#% AA+ 2.60%
68D+5Y 180321.I1B 18 Bt 21 2.30%
68D+5Y 180321.1B 18 #tH 21 2.30%
68D+5Y 180321.I1B 18 Bt 21 2.30%
68D+5Y 180321.1B 18 #tH 21 2.30%
68D+5Y 180321.I1B 18 Bt 21 2.30%
81D({k 1) 152590.SH 20 5% 03 AAA 2.15%

X / Derek Huang, Ethan Yuan, Teddy Chen, Oscar Wu




