ez
{RITHRZFHIZ

BHRERM

O NEX Lammunee
[2023-03-22]

B ==

R 84D 239916 -2.10, 363D({& 1) 220005 2.25, 1.77Y 220028 2.375-2.38, 2.68Y 220026 2.503-2.5075, 4.82Y 230002 2.6675-2.6775, 7.17Y
200006 2.847-2.87, 9.66Y 220025 2.875-2.885, 29.07Y 220008 3.225-3.23

e s e s e e

2.0950 2.3875 2.6350 2.7800 2.8750 3.2225
FERER (%)
2.1000 2.4200 2.6350 2.7975 2.8765 3.2270
SHERR(%)
0.0050 0.0325 0.0000 0.0175 0.0015 0.0045
Xl (%)

T

£RYRSE 18D 200303 2.28-2.29, 130D 220211 2.27-2.3, 260D 220411 2.37-2.4, 344D 230401 2.465-2.48, 1.28Y 190208 2.53-2.55, 1.99Y 220202 2.6-

2.625, 2.32Y 200212 2.66-2.68, 2.7Y 220412 2.7125-2.73, 3.43Y 160213 2.78, 4.24Y 220208 2.82-2.835, 4.97Y 230403 2.8825-2.895, 8.98Y 220310 3.04-
3.0425, 9.6Y 220220 3.039-3.0525, 18.64Y 210220 3.2925-3.3

e e e s e

EEFESREY) 26725 28200 2.9525 3.0400
SEEESRE) 2.6400 28450 2.9525 3.0375
(%) -0.0300 -0.0325 0.0250 0.0000 -0.0025
FMEEEIFFE(%) 2.3600 2.6000 2.8150 2.9775 3.0370
S BEFHE) 23550 26000 28175 29750 3.0325
BTE (%) -0.0050 0.0000 0.0025 -0.0025 200045

B oo



SHERIAIRIEEER , RRXETEERESZEIR AAA AA+ISRER, BimAmE, 9D 012283542 22 7/E(E SCP017  AAA BAZTE 2.60%(E, (R1T

Hi4ESE, 33D 012282646 22 TRAEEEES] SCP002 AAA FRAXTE 2.75%(IE, EESHGIRK,; PiHAm, 96D 012283409 22 &FiE
SCP004 AAA FRATE 2.61%IE, RITHLES, 149D 012380599 23 BRERE SCPO0T AAA  HRA(E 2.78%fIE, RITHLES; KinAmE,
230D 012380451

23 55 SCP001T AAA FYARZTE 3.01%E, RITHLEES, 301D 042380043 23 &% CPO01T AAA HRAITE 2.95%fUE, RITHLEA

&, BAMES, SHERMKGEES.
I T T T T T
AA+ 2.76 2.78 2.9 2.94 3.1
CEPS LGS E S
AA 3.05 3.23 3.67 3.93 4.2
AA- 3.6 4.0 44 4.65 4.85
AAA 2.59 2.63 1 2.67 2.75 2.81
5iERERZERIRIER AA+ 2.75 1 2.78 0 2.9 0 2.95 -1 3.1 0
(BP) AA 3.06 -1 3.25 -2 3.64 3 3.93 0 4.2 0
AA- 3.6 0 4.0 0 44 0 4.65 0 4.85 0

B ou=e

SHPERRRAER. 1-3 FRRPE, XRFEAESHRTIEM, 21 BBEHR MTN004 (AAA, 1.78Y) £ 3.05%pk32, RIGE 2bp MEL; 21 $kEERD

MTNOO3 (AAA, 1.43Y) 7 2.85%F3Z, Eff{E 1bp FRAZ; 22 #eBE MTNOO7 (AAA, 2.97Y) 7E 3.46%R%, =ihfE 1bp A3S. 3 B 5 FFHARR, AR —RR, 22
B85 MTNOO3B (AAA, 3.98Y) RRAITE 3.15%, {RfH{E 1bp Ak3Z; 21 U IEE MTNO03 (AAA, 3.24Y) FRAITE 3.41%, SfhfE 1bp B3Z; 22 iFEgis

MTNOOTA (AAA, 4.31Y)7E 3.52%M3%, {fifE 3bp AAs. 5Y RELEHAR, M. RS, &HhElGEEIMEES

AAA+ None
AAA 2.87 3.2 3.33 3.56 None
YRR
AA+ 2.98 3.54 3.9 None None
AA 3.25 3.88 4.2 None None
AAA+ 2.76 -2 3.01 -1 3.19 0 34 0 None ' None
SR EIIER AAA 2.88 -1 3.21 -1 3.33 0 3.56 0 None = None
(BP) AA+ 2.99 -1 3.58 -4 3.91 -1 None None None None
AA 3.26 -1 39 -2 422 -2 None @ None None None

B cus

SHEWRREER, B2, 78, BT, REMSHRENESS. URESH 20 I G4 AAA BIAZTE 2.94%, BERH, IRITEAN. 22 £5= G1
AAA FRAZFE 2.93%, BEEEH, ESIA, WiRAHE, 21 78 13 AAA BIRTE 2.84%, EEEH, FEEN. 22 515 04 AA+ BETE 3.99%, FHEEH, RITE

N, KiR/AmE, 21 8F 05 AAA F3STE 3.40%.



B =
B=mhins S S M B e, IRRAER. AT REMER# 0.25-0.5pt, REAF CITH 6.4 PERP L#2&%3# 0.75pt Z 101.75, T2 g5 =4 20-

30bps, RIFIR{T T2 [R38ZE+280/230 /&, AMCHRIR, LRIRBEMEARIING, Rin FEKLI Spt. BIRIRGRERFALS, BFREE. LEDEMKNR, HHFRE

HRTE 2-3 FEIPREMR. HFRGVIMBIEEL, EHERRGIR. k. SESFETIHEK.

012284467.1B 22 7HES SCP025 2.40%

6D 012282344.1B 22 =i SCP004 AAA 2.55%
7D 012380304.1B 23 fARIs2lk SCP004 AAA 2.55%
9D 042280168.1B 22 aiH CPO01 AAA/A-1 2.60%
9D 012380335.1B 23 FXiEif, SCPO12 AAA 2.60%
9D 012283542.1B 22 BEIE SCPO17 AAA 2.60%
20D 072310003.1B 23 ks CP001 AAA 2.62%
28D 012380283.1B 23 JREREE SCPO01 AAA 2.84%
30D 012380398.1B 23 jFEEF] SCP0O02 AAA 2.75%
30D 012380398.1B 23 ;FEE}] SCP002 AAA 2.75%
30D 012380651.1B 23 F{Lfg SCP006 AAA 2.75%
30D 012282596.1B 22 $85;T3218 SCP003 AA+ 3.40%
30D 012282724.1B 22 fzgEIR SCPO04(FRET™) AAA 2.77%
32D(fk 1) 012283695.1B 22 iTP532#% SCPO13 AAA 2.80%
33D 012282646.1B 22 TEERR ] SCP002 AAA 2.75%
33D 012282646.1B 22 TRREFES] SCP002 AAA 2.75%
37D 012380842.1B 23 jFRE8}] SCP004 AAA 2.76%
55D 012380521.1B 23 #rZ SCPO01 AAA 2.63%
55D 012380521.1B 23 #rZE SCPOO01 AAA 2.63%
61D 012284405.1B 22 BEIHE SCPO01 AAA 2.73%
61D 012284405.1B 22 JiEkE SCPO01 AAA 2.73%
64D 012380682.1B 23 1383 SCP004 AAA 2.57%
86D 012284008.1B 22 g5 SCP0O10 AAA 2.86%
96D 012283409.1B 22 E5&E SCP004 AAA 2.61%
96D 012283409.1B 22 E55&E SCP004 AAA 2.61%

115D(fk 2) 012283576.1B 22 FgE8 SCPO13 AAA 2.68%



115D({% 2)

126D

139D

140D

140D

142D

146D

149D

162D

184D

184D

184D

184D

194D ({X 7)

203D

207D({k 1)

207D(fk 1)

208D

212D

230D

230D

230D

242D(fk 1)

255D({k 2)

301D

335D

RIRKE

33D

61D

68D+NY

106D

012283576.1B

042280343.1B

012283901.1B

072310001.1B

072310001.1B

012380963.1B

012380539.1B

012380599.1B

012381014.1B

012380836.1B

042280440.1B

042280440.1B

012380836.1B

012380810.1B

012380990.1B

012380315.1B

012380315.1B

042380052.1B

072210177.1B

012380451.1B

012380451.1B

012380451.1B

012380615.1B

012380835.1B

042380043.1B

042380087.1B

102000756.1B

102000789.1B

102001044.1B

102001095.1B

102001327.1B

22 Fgeg SCPO13

22 £Ix[E% CP001

22 FiTH#% SCP003

23 REzs CPOOT

23 [k CP0O01

23 EBx SCP005

23 j#ipgE SCPO07

23 BE#E SCPOO1

23 jmARAE%E SCP003

23 IBKFEEE SCPO06

22 Jtizge CP003

22 iz CPO03

23 IBKFEEE SCPO06

23 SGHEIE# SCPOO01

23 j#ipgE SCPO12

23 f& MM SCPO01

23 f@aMitgdg SCPOO1

23 imEE®E CP001

22 {<IEEsS CP005

23 g5 SCPOO1

23 55 SCPO01

23 &5 SCP0O01

23 4E1l SCP002

23 5} SCP002

23 &% CP001

23 B5XEE CP001

=353 REAE (R1TH149)

20 FE—5 MTN002

20 #2580 MTNOO2

20 ZpgLiR MTNOO1

20 =gt MTNOO1

20 #RiMER MTNOO1

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

AAA

AAA
AAA
AAA

AAA

AA+

2.68%
3.23%
2.86%
2.57%
2.57%
2.72%
5.55%
2.78%
3.90%
3.04%
2.64%
2.64%
3.04%
3.00%
6.48%
2.80%
2.80%
3.80%
2.70%
3.01%
3.01%
3.01%
4.00%
99.8 &/
2.95%

5.32%

2.75%
2.79%
2.62%
2.80%

4.75%



110D

170D+1Y

170D+1Y

220D

271D+1.99Y

309D+2Y

356D

1.06Y

1.1Y

1.1Y

1.1Y

1.1Y

1.16Y

1.16Y

1.3Y

1.38Y+2Y

1.41Y

1.46Y

1.46Y

1.49Y

1.62Y

1.62Y

1.72Y

1.89Y

1.93Y+NY

2.06Y+2Y

2.08Y

2.08Y

2.08Y

2.13Y+2Y

2.18Y+NY

2.18Y+NY

2.27Y+NY

102001345.1B

102101823.1B

102101823.1B

102002000.1B

102002300.1B

102100152.1B

102100411.1B

102280770.1B

102100197.1B

102100197.1B

102100871.1B

102100871.1B

102281094.1B

102281094.1B

102101259.1B

102101470.1B

102281840.1B

102101795.1B

102101795.1B

102101858.1B

102102200.1B

102102256.1B

102103183.1B

102380176.1B

102380269.1B

102280778.1B

102280878.1B

102280878.1B

102280878.1B

102281079.1B

102281110.1B

102281110.1B

102281428.1B

20 T MTNO10

21 #RPA3ZIE MTN002

21 #PHZZIE MTNO02

20 IMHEE MTNOO1

20 =ZFARE MTNOO1

21 FSHHESE MTNOOT

21 336 MTNO0O02

22 RiEH 3z MTNOO2

21 ;175 8 MTNOO1

217175/ 8 MTNOO1

21 FREgE#= MTNOO1

21 FRFEEZR MTNOO1

22 & MTNO02

22 ;L& MTNO002

21 7 ERR MTN002

21 )II/=iE MTNO0O6

22 BEMFFZ MTNOO3

21 40 MTNOO1 (ATHF4eE4)

21 =4 MTNOOT (AT F5424%44)

21 E5 &R MTNOO02BC (fRFH

=)

21 #3ZEF= MTNOO1

21 Eatpkig MTNOO1

21 EEEESJ MTNO18

23 52 MTNOOT

23 ;T4EFX MTN0O4

22 FFEIRE MTNO002

22 ;P55 MTNO002

22 ;R85 MTNO002

22 P55 MTN002

22 BiHERAZT MTNOO1

22 {EERAER MTNOOT

22 f@imAgRE MTNOO1

22 FRERERHT MTNOO1

AAA

AA

AA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

2.82%

4.74%

4.74%

2.92%

2.96%

2.95%

2.92%

4.47%

2.95%

2.95%

2.92%

2.92%

2.81%

2.81%

3%

2.97%

4.20%

2.94%

2.94%

3.22%

3.72%

2.96%

3.32%

3.12%

3.95%

5.08%

2.98%

2.98%

2.98%

3.32%

3.31%

3.31%

3.50%



2.31Y

2.35Y+NY

2.37Y

2.52Y+NY

2.61Y+2Y

2.61Y+2Y

2.61Y+2Y

2.62Y

SHEIMERRER

FIRKE

24D (1% 2)

24D(fk 2)

32D(fk 1)

33D+2Y

36D+5Y

36D

62D

62D

77D

77D

88Dk 1)

92D(fk 4)

106D +2Y({K 1)

126D

141D

141D

154D

167D+5Y

167D +5Y

177D+3Y

183D

183D

187D +2Y

187D+1.99Y

102281522.1B

102281665.1B

102281709.1B

102282151.1B

102282424.1B

102282424.1B

102282424.1B

102002098.1B

163406.SH

163406.SH

143590.SH

166661.SH

1828002.1B

2020025.1B

138642.SH

138642.SH

188174.SH

188174.SH

152500.SH

1680261.1B

167168.SH

1680305.1B

2028028.1B

2028028.1B

1880172.1B

1828006.1B

1828006.1B

178734.SH

175175.SH

175175.SH

167632.SH

167693.SH

22

22 FR{RSCI MTNOO1

22 BEIE4E MTNOO9

EReRRl MTNO18(RE!

22 {34 MTNOO02

22 Bk e MTN002

22 Ef&RE MTN002

22 Bip&RE MTN002

20 EHe$= MTNOO1

AR RENE (R1THE)

20 (5% G3

20 {5#% G3

18 #14 04

20 822 01

18 RIVERIT 2K 01

20 FrEIRIT/IMAIR 01

22 EE S1

22 EE S1

21 [EBx 03

21 [EEx 03

20 Bl 01

16 wEERR

20 Bk 06

16 £%% 01

20 LLEIRIT/IVMMfR 01

20 HLEIRIT/IVMER 01

18 $XiE 23

18 FERIT—4K 01

18 FERIT—4K 01

21 ®)ll 01

20 #BiE G5

20 3k G5

20 E& 03

20 177 01

AA
AAA
AAA
AAA
AA+
AA+
AA+

AAA

AAA

AAA
AAA
AA/AA+
AAA
AAA
AAA/A-1
AAA/A-1
AAA
AAA
AAA
AA/AAA
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AA/AAA
AAA
AAA
AA+

AA+

3.81%

3.705%

3.70%

3.58%

3.41%

3.41%

3.41%

3.72%

2.80%

2.80%

2.75%

3.45%

2.87%

2.63%

2.55%

2.55%

2.60%

2.60%

2.66%

3.07%

4.15%

3.41%

2.58%

2.58%

2.50%

2.81%

2.81%

5.40%

2.60%

2.60%

3.22%

3.31%



208D+ NY(fk 2)

208D +NY(fk 2)

215D

230D

243D+5Y({k 1)

243D+5Y({k 1)

243D+5Y(fk 1)

250D

251D

260D

271D

323D+2Y({K 1)

323D

1.05Y

1.05Y+5Y

1.06Y+2Y

1.18Y+NY({k 2)

1.21Y

1.22Y({K 1)

1.31Y

1.31Y

1.31Y({k 2)

1.31Y({k 2)

1.35Y({Kx 1)

1.35Y({k 1)

1.35Y({Kx 1)

1.35Y({k 1)

1.35Y({x 1)

1.35Y(fk 1)

1.36Y+NY

1.36Y+NY

1.41Y

1.42Y

1.42Y

175229.SH

175229.SH

175272.SH

194992.SH

1828015.1B

1828015.1B

1828015.1B

155053.SH

1680474.1B

175521.SH

2028054.1B

177941.SH

175741.SH

2128013.1B

1928009.1B

178339.SH

188144.SH

2128020.1B

2128023.1B

149546.5Z

149546.5Z

188341.SH

188341.SH

2128024.1B

2128024.1B

2128024.1B

2128024.1B

2128024.1B

2128024.1B

1928018.1B

1928018.1B

2120071.1B

155636.SH

196903.SH

20 XRE Y3

20 KEE Y3

20 $RiF G2

22 &I1x D2

18 HEEIRIT 2K 01

18 AEIRIT 4K 01

18 AEIRIT—4K 01

G18 &k

16 BEHR

20 EE G9

20 LLEIRIT

21 $832 01

21 13558 02

21 SZIERAT/IMAIR

19 ZRMVERIT 4% 04

21 & F6

21 &= Y3

21 IERRIT/IMAIR 02

21 SPETRAT/IMAR

21 KL C2

21T C2

21 578K 13

21 78613

21 PERIT 02

21 FERIT 02

21 FREERT 02

21 FhERIT 02

21 FREERT 02

21 FREERT 02

19 TrtRIT7KEMR

19 TrRsRIT7KERR

21 EiBRIT

19 #L 01

21 1 04

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA/AAA

AAA

AAA

AA+/AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA/AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA/AA+

AA+

2.80%

2.80%

2.64%

3.79%

2.88%

2.88%

2.88%

2.83%

3.00%

2.66%

2.64%

3.45%

2.73%

2.71%

2.91%

2.85%

3.17%

2.74%

2.75%

3.18%

3.18%

2.84%

2.84%

2.76%

2.76%

2.76%

2.76%

2.77%

2.77%

3.10%

3.10%

2.81%

3.40%

3.42%



1.5Y+NY

1.51Y+NY

1.52Y

1.64Y({K 1)

1.82Y

1.85Y({K 1)

1.9Y

1.93Y+NY

1.93Y+NY

1.96Y+2Y({X 2)

1.97Y

2Y

2.03Y+NY

2.14Y+NY

2.14Y+NY

2.14Y+NY

2.14Y+NY

2.16Y+5Y

2.16Y+5Y

2.19Y

2.19Y

2.3Y+NY

2.37Y+5Y({k 2)

2.38Y+5Y

2.38Y({k 2)

2.38Y(fk 2)

2.42Y+NY({x 1)

2.44Y

2.49Y+5Y

2.49Y+5Y

2.5Y+NY

2.51Y+5Y

2.52Y

2.57Y+NY

1928025.1B

155882.SH

2120086.1B

2128035.1B

185246.SH

196202.SH

185364.SH

2028003.1B

2028003.1B

114676.5Z

163245.SH

185558.SH

2020016.1B

2028017.1B

2028017.1B

2028017.1B

2028017.1B

2028018.1B

2028018.1B

2228033.1B

2228033.1B

2028023.1B

2028025.1B

2020043.1B

2228048.1B

182422.SH

2028032.1B

137729.SH

2028034.1B

2028034.1B

2028037.1B

2028041.1B

182838.SH

2028042.1B

19 R HRITKERMR

19 KF5 Y8

21 HrtRIT/IMAfR 01

21 £FRT 02

22 #Zz 01

22 JzE 01

22 %25 G1

20 FLRITKEL}R 01

20 FLIRITRERSR 01

20 ;3% 02

20 HiIE G4

22 7z 02

20 JT7MRITIRERR

20 AMIERITRERfR 01

20 AMERITRERSR 01

20 AMlRITRERfR 01

20 AMIERITRERSR 01

20 IZBRIT R

20 3ZERIT R

22 T/R4R4T 01

22 &7 01

20 FERIIRITKERSR 01

20 AT 01

20 FHIHERIT =R

22 BRI THREERMR

22 X 01

20 AAIRITRERfR 02

22 %2 G2

20 iEARIRIT R 03

20 ERIRIT "5 03

20 FERIRITIKERR

20 TEtRi7—4% 01

22 51204

20 FMIRATIKERR

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

3.14%

3.11%

2.84%

2.82%

2.98%

4.14%

2.93%

3.49%

3.49%

4.00%

2.94%

3.02%

3.36%

3.28%

3.28%

3.28%

3.28%

3.11%

3.11%

2.85%

2.85%

3.35%

3.24%

3.52%

2.88%

4.29%

3.32%

3.22%

3.24%

3.24%

3.42%

3.18%

3.99%

3.42%



2.58Y+2Y

2.65Y+5Y({k 2)

2.67Y+NY({k 1)

2.67Y+NY({%x 1)

2.84Y+5Y

2.98Y

3.18Y

3.21Y+5Y(fk 2)

3.39Y+5Y(fk 1)

3.42Y+5Y(fk 2)

3.69Y+NY({k 1)

3.73Y+5Y

3.92Y+NY

4.1Y+NY

4.1Y+NY

4.43Y+5Y

4.43Y+5Y

4.43Y+5Y

4.43Y+5Y

4.44Y+NY

4.44Y+NY

4.44Y +NY

4.44Y+NY

4.44Y+NY

4.44Y +NY

4.46Y+NY({k 1)

4.46Y+NY({k 1)

4.46Y+NY({K 1)

4.6Y+5Y

4.64Y+5Y

137944.SH

2028049.1B

2028051.1B

2028051.1B

2128002.1B

2320008.1B

188126.SH

2120047.1B
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