IR E R

C NEX

B ==

2024 5 2 B 23 B, N4HFRRRANMEFR,

14 RHERF [RIZIHE,

W2 B ¥
IRITEMRSZHIZ

LEi8EMEMHEL

Shanghal CFETS NEX mternationsl Mooey Brosing

[2023-02-23]

AERIRITITR 2470 {270 7 REBZERIMGIEE, FHnrlE 1.8%, SIRFFF.
RIFHIHEIIFREL 1550 1Z7tT.

LHE 920 127

EfR=/AME 2.77Y 230025 2.10-2.12; 4.68Y 230022 2.215-2.2425; 6.6Y 230019 2.375-2.3925; 9.54Y 230018 2.42-2.437,

WE H E 52(%)

% HE (%)
2Z51(%)

L

1.7500

1.7425

-0.0075

2.1350

2.1400

0.0050

2.2425

2.2400

-0.0025

2.3980

2.3925

-0.0055

2.4425

2.4325

-0.0100

2.6030

2.5970

-0.0060

ERIMEISE 99D 230206 1.75-1.78; 337D 200203 1.85-1.86; 3.04Y 220203 2.235-2.245; 4.29Y 230208 2.2875-2.315; 6.12Y 200310
2.52; 9.59Y 230215 2.58-2.6025,

WE H AR DT Rl (%)
4 HARBEDT /b (%)
AZH(%)
e H & T51(%)
4 H BT 152 (%)
AZH)(%)

B e

SHIEFET
BAE)

73D 012480498.1B 24 ;T SCPOO5(RIEIZEHE)

SCPOO1
R3Z (151E-2 f18)

i, PRI IR R %

AAA £ 2.32%B3E (f1E-18) |,

1.8600

1.8300

-0.0300

1.8850

1.8400

-0.0450

[EFERITHIARIEER, ARREREPT Q2. Q3 HAR,

, SRITHLAERTT: 33D 012480414.1B 24 YE%RHs; SCP001

, RITHEES; 252D 012480522 24

2.2600

2.2400

-0.0200

2.2200

2.2150

-0.0050

2.4100

2.3700

-0.0400

2.3200

2.3125

-0.0075

2.5900

2.5500

-0.0400

2.5100

2.4900

-0.0200

‘Eus7E, 14D 012480116.B 24 1B75B SCP0O01

B3 SCP004 AAA 1£230%mA (IHE-1408) |

AAA £ 100 #NEAE, RITHSEES. PKinsHE,
AAA  T£2.30%pE3E (fH1E-1 8) |

BT

2.6125

2.6100

-0.0025

2.6050

2.5950

-0.0100

AAA  7E2.16%R53F (fh

IRITHELSTENS; 145D 012480255.1B 24 BFERR(n

RITHEES., KimAmE, 196D 012384416.1B 23 H/ 1% SCPOO6(RIBIZEHE) AAA 71E£2.28%

. BMFMS, &

I I I I
AAA 2.28 2.39 244 2.51 2.58

B ERER

SRR

(BP)

AA+

AA

AAA

AA+

AA

AA-

2.52

2.75

3.09

2.29

2.54

2.75

3.09

2.56

2.99

3.66

2.38

2.58

2.99

3.66

2.63

2.71

3.32

4.35

2.5 1

2.73 -2

3.32 0

4.35 0

2.77

3.35

4.48

2.56

2.76

3.35

4.48



B ou=me

SHPEIRIBER T, 1-3 FRiHTE, 21 HERE MTNO05 (AAA, 2.74Y) £ 2.60%A43Z, {EKiME 3bp B3Z; 22 #hiEtc MTNOO1
(AAA, 1.31Y) 7 2.48%R%3Z, {RRfh{E 3bp AkaS; 24 i3 MTNOOS (AAA, 2.9Y) AARTE 3.18%, {EfH{E 8bp AizX; 3 E 5 FFHARR, 22 #7r=
MTNOO4 (AAA, 3.31Y) 7£ 2.79%FKaZ, {HEMBAKAS; 24 BEIER MTNOOGA (AAA, 4.96Y) BNATE 2.77%, {Xfh{E 2bp AX3Z. 5Y RLALHARR, 24

B MTNOO1T (AAA, 6.93Y) BRAITE 2.83%, {KIH(E 2bp A3, BAME, SHPEKEEE TT.

AAA+ None
AAA 2.46 2.61 2.82 None None
YU R
AA+ 2.54 2.85 3.05 None None
AA 2.71 2.95 3.25 None None
AAA+ 2.34 -3 2.57 -3 2.74 -3 2.84 -1 None | None
SHEEIS SRR AAA 2.48 -2 2.64 -3 2.85 -3 None None None ' None
(BP) AA+ 2.58 -4 2.86 -1 3.09 -4 None None None ' None
AA 2.74 -3 2.98 -3 3.36 -1 None None None ' None

B cus

SHEEWRRIRBRER, BEE, 5@, 17, RESHEENESS. ARHTE, 2358 03 AAA RS 2.58%, FiEktl, BEEXA, 235
=01 AAA BRFE 2.73%, BEZH, BEELA., 23 EF K2 AAA BIRFE 2.64%, FEsEH, BEELA. HIRI5HE, 21 P 02 AAA pRfE 2.40%,
BEEXH, BUIAN, 2055 G1 AAA BEZE 2.50%, FEEl, ESEA, 22 552 Y4 AAA BRFE 2.80%. Kin7IHE, FEER K3 AAA paZfE

2.89%, 23 REK 05 AAA BAZTE 2.755%., 22 Ba7R 06 AAA BRATE 2.84%,

-

RARRIR, NKEKIEE TMT B NEIE 1-5bps RRTRARKF, WBRRIOER, EFBOTTRAFRFHER, ZEBR, R

E, RIEEFHEE SUNACELDE

SHERER

RIRKE

9ID(fk 1)

10D

14D

14D

14D

28D
32D
33D
33D
33D
33D
34D
35D
35D
44D(fk 1)
47D
47D

49D

\ﬁ/}ILH:II o

012382105.1B

012300270.1B

012480116.1B

012480116.1B

012480116.1B

012384564.1B

012384281.1B

012480414.1B

012480414.1B

012480414.1B

012480414.1B

012382599.1B

012384492.1B

012480441.1B

012384062.1B

042380214.1B

012480124.1B

012383596.1B

fRENB RENE (R1TH43)

23 =fek% SCP003

23 #&finzsi SCP008
24 18753 SCPO01
24 18753 SCPO01

24 1EmEE SCPOO0T

23 =5 SCPO14(RlBIZ=E

i)

23 igE SCP066
24 | 5%l SCPOO1
24 BRI SCPOO1
24 | BRI SCPOO1
24 | BRI SCPOO1

23 E59 SCP004
23 FRERERAT SCPO13
24 g2 5 SCPOO1

23 753218 SCP025

23 FEE# CP0OO01
24 ;T4t#E#s SCPOOT

23 E4RX SCP002

I

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

2.65%

2.33%

2.16%

2.16%

2.16%

2.27%

2.38%

100

100

100

100

2.25%

2.28%

2.25%

2.29%

2.41%

2.33%

2.42%



54D
59D
59D
60D
73D
73D
88D
88D
91D
92D ({4 2)
126D
133D
138D
139D
145D
145D

148D({k 2)

158D
158D
158D
174D
175D
182D
182D
194D
194D
196D
196D
231D
238D
238D
238D
238D
251D

251D

FIRKE
14D+2Y({k 1)
14D+2Y({k 1)
14D +2Y({k 1)
14D +2Y({k 1)

15D(fk 2)

15D(fk 2)

60D
60D

77D

042380229.1B

012383907.1B

012383907.1B

012382848.1B

012480498.1B

012480500.1B

012383236.1B

012480536.1B

012383756.1B

012383283.1B

012480517.1B

012383738.1B

012480079.1B

012480296.1B

012480255.1B

012480255.1B

012383869.1B

012480402.1B

012383992.1B

012383992.1B

042380454.1B

012480533.1B

012480487.1B

012480487.1B

042300054.1B

042300054.1B

012384416.1B

012384416.1B

042480028.1B

012480294.1B

012480294.1B

012480294.1B

012480554.1B

012480508.1B

012480508.1B

s BB (RITHE) --

102100347.1B

102100347.1B

102100347.1B

102100347.1B

102100365.1B

102100365.1B

102380934.1B

102100772.1B

101900681.1B

23 {SiEE® CP004
23 #niztk SCP002
23 #niztk SCP002

23 BBHFY SCP002

24 ;1" SCPOO5(FI BIZEHE)

24 FR3ZKAh SCPOO1
23 JeREH] SCPO12
24 FEXRERE SCPOOT
23 F5HEEE SCPO10
23 tHREHE SCP006
24 T4k SCP002
23 ptFORREE SCPO17
24 3% SCP002
24 B8R SCPO01
24 kEiERtn SCPOO1
24 REiERstn SCPOO1

23 EFKARRE SCP001

24 Hhzx—73 SCPO02 (R}BIE

)
23 L0 SCP002
23 L0 SCP002
23 EAEA CP002
24 5Pz SCPOOT
24 ERHGER SCPOO1
24 TR ER SCPOO1
23 &)1 CP002

23 &)Ilig#& CP002

23 1% SCPO06 (R EIZEHE)

23 I 1% SCPO06 (R EI1ZEHE)

24 (RF|&fE CP0O1
4 3 EgHEE SCPO02
4 RSz SCPO02
4 3 EgHEE SCPO02

24 #MFEEAR SCPOO1

24 =A% SCP003

24 e BB4=pg SCP003

21 )112z4 MTNOO1
21 )1|32#2 MTNOO1
21 )1|3z#& MTNOOT
21 )1|3z#& MTNOOT
21 #ME T MTNOO2
21 #ME T MTNOO2
23 H&iinz# MTNOOS
21 Ehi§33% MTNOO1

19 BE3rte MTNOO1

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AA+

AAA

AA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AA+

AA+

AA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AA/AAA

AA/AAA

AAA

AAA

AA+

2.40%

2.41%

2.41%

2.47%

2.30%

2.32%

2.25%

2.40%

2.35%

2.51%

2.38%

2.38%

100

2.25%

2.32%

2.32%

2.41%

2.36%

2.42%

2.42%

2.50%

2.37%

2.41%

2.41%

2.55%

2.55%

2.28%

2.28%

2.45%

100

100

100

2.38%

2.65%

2.65%

2.59%

2.59%

2.59%

2.59%

2.60%

2.60%

2.40%

2.40%

2.45%



90D +1Y 102381212.1B 23 JEIEHEIE MTNOO2A AAA 2.40%

93D(fk 1) 102100988.1B 21 #fnfEEE MTNOO4 AAA 2.40%
107D({X 2) 102101041.1B 21 5Nz MTNOO1 AAA 2.35%
154D 102101374.1B 21 T MTNOO1 AAA 2.40%
154D 102101374.1B 21 T MTNOO1 AAA 2.40%
172D 102101535.1B 21 5% MTNOO03 AAA 2.49%
178D +NY 102281843.1B 22 Fik MTNO04 AAA 2.52%
186D 102101720.1B 21 &k MTNO12 AAA 2.37%
206D (% 2) 102101861.1B 21 #EE3 MTNOO09 AAA 2.30%
242D +2Y 102102108.1B 21 JeipoR E MTNOO3 AAA 2.41%
267D(fk 2) 102102309.1B 21 FEEEE MTNO11 AAA 2.30%
269D +2Y 102102326.1B 21 FFEatEiE MTNOO1 AAA 2.38%
278D 101901616.1B 19 K1#ZE MTNOO1 AAA 2.43%
280D 101901630.1B 19 E@FH% MTNOO1 AAA 2.36%
309D (fk 2) 102103343.1B 21 Efni& MTNOO4 AAA 2.35%
318D 102280013.1B 22 7AEZE MTNOO1 AAA 2.37%
326D 102280096.1B 22 iR MTNOO1 AA+ 2.46%
333D 102280173.1B 22 FhH#E MTNOO1 AAA 2.38%
1.06Y+2Y 102280556.1B 22 [T MTNOO1 AAA 2.62%
1.06Y+2Y 102280556.1B 22 [T MTNOO1 AAA 2.62%
1.08Y({X 1) 102000470.1B 20 fFA5H MTNOO3 AAA 2.28%
1.11Y+3Y 102300332.1B 23 Hejesnll MTNOO1 AAA 2.68%
1.11Y+3Y 102300332.1B 23 Hejesnll MTNOO1 AAA 2.68%
1.22Y 102001002.1B 20 [ MTNOO2 AAA 2.43%
1.26Y 102281158.1B 22 #FEEH MTNOO1 AAA 2.44%
1.26Y 102281158.1B 22 #FEEH MTNOO1 AAA 2.44%
1.42Y+2Y 102281642.1B 22 EEH#Z MTNOO3 AA 2.65%
1.48Y+1Y 102382113.1B 23 SMdaE MTNOO4 AA+ 3.75%
1.56Y 102282083.1B 22 Flig=Ht MTNOO1 AA/AAA 2.80%
1.69Y+NY 102382973.1B 23 FTRIEL MTNOO2 AAA 2.80%
1.77Y 102282631.1B 22 SPEAZ MTNOOS AAA 2.711%
1.79Y({X 1) 102383266.1B 23 =Be% MTNOO5S AAA 2.74%
1.88Y+1Y 102480102.1B 24 HhazHhF= MTNOO1 AA+ 3.18%
1.92Y({X 1) 102100143.1B 21 55788 MTNOO1 AAA 2.75%
2.25Y(fk 1) 102381224.1B 23 ;& MTNOO3 AAA 2.45%
2.34Y({K 1) 102381534.1B 23 Z=MiEE MTNOOT AAA 2.60%

23 B33 MTNOOT (Rl

2.35Y+2Y 102381572.1B f®) AAA 2.56%
2.38Y({K 1) 102381642.1B 23 SPIE MTNOO1 AAA 2.65%
2.45Y 102101471.1B 21 [@igE MTNO02 AAA 2.58%
23 [El& R MTNOO2(RIEIZ
2.5Y+2Y 102382221.1B ) AA 3.70%
2.72Y 102480274.1B 24 2 5E MTNOO06 AAA 100.7486
2.88Y+2Y 102480133.1B 24 EEHEE MTNOO1 AA 2.92%
2.9Y(fk 1) 102480180.1B 24 3 EE MTNOOS AAA 3.18%
2.92Y+2Y 102480316.1B 24 =S8 MTNOO1 AA+ 2.94%
2.92Y 102480305.1B 24 Eaelidl MTNOO3 AAA 2.79%

2.92Y 102480305.1B 24 Eaelidl MTNOO3 AAA 2.79%



2.94Y+2Y
2.95Y
2.95Y
2.95Y+2Y
2.95Y+2Y
2.95Y+2Y
2.95Y({X 2)
2.95Y({X 2)
2.95Y({X 2)
2.95Y({X 2)
2.95Y({X 2)
2.95Y({X 2)
3.04Y
3.53Y+NY
3.58Y
4.66Y
4.66Y
4.77Y
4.92Y
4.92Y
4.96Y+NY

9.95Y

SHEI R

FIRKE
18D+2Y
18D +2Y
52D
52D
60D +2Y
82D
97D+1Y
99D ({4 2)
115D+2Y
115D+1.99Y
116D+2Y
122D +NY({k 1)
150D
150D
157D
168D
170D (fk 1)
170D (fk 1)
175D+2Y (4% 1)
175D
185D +2Y

196D

102480425.1B

102480427.1B

102480427.1B

102480478.1B

102480478.1B

102480478.1B

102480487.1B

102480487.1B

132480009.1B

132480009.1B

132480009.1B

132480009.1B

102280453.1B

102282057.1B

102282147.1B

102382808.1B

102382808.1B

101801404.1B

102480301.1B

102480301.1B

102400620.1B

102480491.1B

24 K2 FF MTNOO1

24 EhIRRZE MTNOO1

24 EhIRRZE MTNOO1

24 BRFEE MTNO0O2

24 BRFEEE MTNOO2

24 BRFEE MTNO0O2

24 BT MTNOO1

24 BT MTNOOT

24 a§NEE GN002

24 H§NEE GN002

24 a§NEE GN002

24 aENEE GN002

22 E &% MTNOO2

22 Z[323g MTNOO3B

22 H 1 MTNOO1

23 IEZE MTNOO7

23 ) IEE MTNOO7

18 ZBEXIZ MTNOO06

24 |LIFgE MTNOO1

24 |LIFgE MTNOO1

24 KFESE MTNO02

24 fz3ziE MTNOO1

AA+

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.74%

2.87%

2.87%

3.00%

3.00%

3.00%

3.26%

3.26%

2.82%

2.82%

2.85%

2.85%

2.57%

2.81%

2.55%

2.89%

2.89%

3.30%

3.42%

3.42%

2.80%

2.82%

fEsRE BRI (RITHA)
AA+

177979.SH 21 T 01 2.75%
177979.SH 21 T 01 AA+ 2.75%
155322.SH 19 73 03 AA+ 2.35%
155322.SH 19 73 03 AA+ 2.35%
188059.SH 21 ki@ 05 AAA 2.35%
148546.5Z 23 ERIE D3 AAA 2.19%
185800.SH 22 34% 06 AAA 2.41%
2122028.1B 21 2 {EFHE&ER 03 AAA 2.19%
178714.SH 21 Kt 02 AA+ 2.45%
188228.SH 21 51> 01 AA+ 2.37%
178809.SH 213632 01 AA+ 2.60%
188271.SH 21 ZB3Z Y1 AAA 2.55%
151859.SH 19 &K3f, 02 AAA 2.38%
151859.SH 19 +K3f, 02 AAA 2.38%
188458.SH 21 338 06 AAA 2.24%
151830.SH 19 3¢BH 01 AA 2.70%
122317.SH 14 8282 02 AAA 2.35%
122317.SH 14 8282 02 AAA 2.35%
196835.SH 21 F&FF 02 AAA 2.45%
112949.57 19 5% 01 AA+ 2.45%
196984.SH 21 %4703 AAA 2.43%
148058.5Z 22 1858 02 AAA 2.37%



197D({X 2)
199D
219D({% 1)
219D({X 1)
220D +1.99Y
237D
255D +1.99Y
256D +2Y
261D({K 1)
275D({k 1)
286D
286D
290D +2Y

291D+2Y

294D+2Y(fk 1)
294D+2Y(fk 1)
294D+2Y(fk 1)

294D+2Y(fk 1)

299D +5Y
336D
359D(fk 1)
359D({% 1)
364D
364D
1.01Y
1.05Y+1Y

1.05Y+3Y

1.05Y+2Y(fk 1)

1.05Y({% 2)
1.06Y({X 1)
1.09Y+1Y
1.12Y+1Y
1.16Y
1.22Y+5Y
1.23Y({X 2)
1.24Y
1.24Y
1.24Y
1.24Y
1.24Y
1.24Y

1.24Y

1.32Y+1Y(fk 2)

1.38Y

1.56Y+1Y

1.59Y+1Y({k 2)

1.59Y+2Y

188324.SH

155665.SH

2180404.1B

2180404.1B

188781.SH

162120.SH

197510.SH

197426.SH

188980.SH

185035.SH

138679.SH

138679.SH

197799.SH

197754.SH

197787.SH

197787.SH

197787.SH

197787.SH

1924023.1B

196225.SH

133424.57

133424.5Z

138917.SH

138917.SH

185400.SH

250150.SH

250339.SH

133208.5Z

092280004.1B

2022011.1B

250434.SH

250084.SH

185711.SH

2023010.1B

185780.SH

166835.SH

166835.SH

166835.SH

166835.SH

166835.SH

166835.5H

166835.5H

115500.SH

167190.SH

252397.SH

240030.SH

137872.SH

21 #Z= 11

19

i)

% 04

21 Pt 02

21 Pt 02

2155506

19 HBZF 01

21 5258 04

21 i@ 03

21 3l 06

21 7KK 02

22 37 G8

22 #7x G8

21 £0& 01

21BR K02

19 B LLEREE NPBO1

22 HH 01

23 & 01

23 & 01

23 FRIE 01

23 FRIE 01

22 3@ C2

2381 02

23 & 03

22 it 01

22 K751 01BC

20 RI[IRF R 02

23 HFEF3

23 [E#% 01

22 E& G3

20 FiEANE

22 &5 01

20 gk 04

20 gl 04

20 gl 04

20 gl 04

20 gk 04

20 E)k 04

20 E)k 04

23 %35 01

20;Ti# 02

23 [F#% 03

23 188 03

22 [EER 03

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AA+

BBB

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

2.23%

2.45%

2.40%

2.40%

2.50%

2.64%

2.50%

2.62%

2.30%

2.28%

2.26%

2.26%

2.51%

2.60%

2.54%

2.54%

2.54%

2.54%

3.55%

2.50%

2.38%

2.38%

2.32%

2.32%

2.37%

2.60%

2.54%

2.65%

2.48%

2.33%

2.79%

2.80%

2.33%

2.44%

2.48%

3.28%

3.28%

3.28%

3.28%

3.28%

3.28%

3.28%

2.46%

2.79%

2.90%

2.42%

2.62%



1.67Y({x 1)
1.67Y({x 1)

1.67Y

1.94Y+5Y({k 2)

2.07Y({X 2)
2.07Y({x 1)
2.14Y
2.15Y+2Y
2.17Y+2Y
2.23Y({K 1)
2.23Y
2.24Y+2Y
2.27Y
2.3Y({K 2)
2.32Y+2Y
2.36Y+2Y
2.37Y+2Y
2.38Y
2.38Y
2.38Y
2.38Y
2.39Y
2.41Y
2.42Y({K 1)
2.46Y
2.46Y
2.46Y
2.49Y({X 2)
2.49Y({X 2)
2.51Y+2Y
2.53Y({K 1)
2.74Y+2Y
2.82Y({K 1)
2.9Y+2Y
2.92Y+2Y
2.92Y+2Y
2.92Y+2Y
2.92Y+2Y
2.93Y+2Y
2.95Y
2.95Y
2.95Y

2.95Y

2.99Y+NY({X 1)

3.15Y+NY

3.29Y

3.31Y

092280111.1B

092280111.1B

152618.SH

2123002.1B

250415.SH

137868.SH

148248.5Z

115257.SH

115319.SH

188106.SH

115362.SH

115376.SH

178687.SH

115519.SH

115550.SH

148355.5Z

133571.5Z

251712.SH

251712.SH

251712.SH

251712.SH

115661.SH

149563.5Z

148391.5Z

115727.SH

115727.SH

115727.SH

148427.5Z

148427.5Z

252214.SH

115918.SH

240264.SH

240408.SH

240441.SH

148590.5Z

148590.5Z

148590.5Z

148590.5Z

240566.SH

252480002.1B

252480002.1B

252480002.1B

252480002.1B

185407.SH

185697.SH

185869.SH

2080156.1B

22 FF A RTTR 03BC

22 FFARTTR 03BC

21 #fEA%E 01

23 &7 01

23 165 01

23 HHIE 02

23 e 05

23 EH 01

21 535 G4

23 if5iE@ 09

23 & 09

2177502

23 &5 G3

23 Eite 01

23 R 02

23 FE K1

23 KR;T 01

23 BR;L 01

23 BR;T 01

23 BR;T 01

23 ZRE 01

21/ 06

23 PSR 04

23 figfE

23 i

23 s

23 g1 03

23 g1 03

23 5% 03

23 FHIE 01

23 AR 01

23 7 30

24 $8% 01

24 rhiliFgsE K1

24 rhil g K1

24 rhil g K1

24 rhil g K1

24 £4 01

24 3ZREFEIR 01

24 ZZEREFAK 01

24 ZZEREFAK 01

24 ZZEREFAK 01

22 FEIE Y1

221BIEY2

22 $XT 04

20 E=|IfE=e

A

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AA

AA

AA

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

AA

2.50%

2.50%

2.50%

2.53%

2.75%

2.48%

2.44%

2.58%

2.73%

2.42%

2.44%

2.59%

2.68%

2.89%

3.06%

2.70%

2.88%

2.97%

2.97%

2.97%

2.97%

2.50%

2.52%

2.55%

2.60%

2.60%

2.60%

2.76%

2.76%

2.77%

2.58%

2.60%

2.49%

3.10%

2.65%

2.65%

2.65%

2.65%

2.67%

2.57%

2.57%

2.575%

2.58%

2.73%

2.69%

2.56%

2.79%



3.33Y+NY 149958.5Z 22 K Y4 AAA 2.66%
3.42Y+NY 148004.5Z 22 7% Y2 AAA 2.82%
3.42Y+NY 148004.5Z 22 % Y2 AAA 2.82%
3.42Y+NY 148004.5Z 22 7% Y2 AAA 2.82%
3.42Y+NY 148004.5Z 22 7% Y2 AAA 2.82%
3.42Y+NY 148004.5Z 22 7% Y2 AAA 2.82%
3.49Y+2Y 2280371.1B 22 EE(Z 01 AA+ 2.80%
3.57Y+NY({k 1) 137765.SH 22 T Y4 AAA 2.80%
3.57Y+NY({k 1) 137765.SH 22 R Y4 AAA 2.80%
3.64Y 127972.SH 22 #5813 AAA 2.43%
4.08Y+NY 148221.5Z 23 KT Y1 AAA 3.02%
4.1Y+5Y 272380004.1B 23 RIBAFE A4 TR 01 AAA 2.77%
4.4Y+2Y 148378.5Z 23 £4710 AAA 3.13%
4.8Y 148542.57 23 g 04 AAA 3.00%
4.85Y+5Y 092303005.1B 23 OQITZREALR 02A fihE:2.63 2.58%
4.94Y+NY 240572.SH 24 BB Y2 AAA 2.90%
8.52Y 148054.5Z 22 F%= 06 AAA 2.84%
29.23Y 2380173.1B 23 #55& 10 AAA 2.735%
14D 032100279.1B 21 Z2FF PPNOO1 AA+ 2.45%
59D 032100476.1B 21 E=AH%E PPN0OO2 AA+ 2.60%
189D 032100947.1B 21 ZE[RtHzE PPN0O04 AA+ 2.55%
281D(fk 2) 032191366.1B 21 ZEE PPN002 AA+ 2.59%
319D 032200098.1B 22 1B3MA5# PPNOO1 AAA 2.45%
1.67Y+2Y 032280884.1B 22 FiTids PPN0O04 AA+ 2.65%
1.67Y+2Y 032280884.1B 22 FiTids PPN0O04 AA+ 2.65%
2.67Y 032000903.1B 20 HuME# PPNOO1 AA+ 2.78%
2.94Y+2Y 032480112.1B 24 HEHI% PPN002 AA+ 100
24D 2128007.1B 21 #E4R17 01 AAA 2.05%
24D 2128007.1B 21 #E4R17 01 AAA 2.05%
25D+5Y 1928004.1B 19 RARIT—4R 02 AAA 2.23%
25D+5Y 1928004.1B 19 RAARIT—4R 02 AAA 2.22%
31D 2128012.1B 21 HARIT 01 AAA 2.05%
31D 2128012.1B 21 HARIT 01 AAA 2.05%
31D 2128012.1B 21 HARIT 01 AAA 2.05%
31D+5Y(fk 1) 1928006.I1B 19 TRFRIT 2R 01 AAA 2.235%
31D 2128012.1B 21 HRIRTT 01 AAA 2.05%
48D+5Y 1928009.I1B 19 RARIT”2R 04 AAA 2.30%
48D+5Y 1928009.I1B 19 RARIT”2R 04 AAA 2.30%
66D+5Y(fk 1) 1928010.I1B 19 FLRIT "R AAA 2.35%
66D+5Y(fk 1) 1928010.I1B 19 FLIRIT "R AAA 2.35%
66D +5Y(fk 1) 1928010.I1B 19 SPLIRIT R AAA 2.35%
112D +5Y 1921021.1B 19 ERKE R AAA 2.34%
140D +5Y 1920046.1B 19 FRERIT 2R AAA 2.35%
140D +5Y 1920046.1B 19 FRERTIT 2R AAA 2.35%
140D +5Y 1920046.1B 19 FRERIT 2R AAA 2.35%
179D 2120071.1B 21 BiSiRIT AAA 2.24%
182D 2120070.1B 21 ¥BMERITNEI=R AAA 2.28%




182D 2120070.1B 21 ¥PMERITEINE AAA 2.28%
182D 2120070.1B 21 EPMERITWEIME AAA 2.28%
209D +5Y 1928026.IB 19 SUIARIT—4% 02 AAA 2.31%
209D +5Y 1928026.IB 19 YUIARIT—4% 02 AAA 2.31%
214D+5Y 1928028.IB 19 FEERIT 4% 01 AAA 2.32%
214D+5Y 1928028.IB 19 FEERIT %% 01 AAA 2.32%
217D+NY 1928031.IB 19 I &SRIT7KEEER AAA 2.36%
259D 2120094.1B 21 E=PEEIT/ M= 01 AAA 2.32%
263D 2128037.1B 21 B&4R1T 01 AAA 2.27%
263D 2128037.1B 21 B&R1T 01 AAA 2.27%
266D +NY 1928032.1B 19 IR TIKEE R AAA 2.35%
287D 2128046.1B 21 EARIT 02 AAA 2.26%
291D 2128048.1B 21 B4ERIT 02 AAA 2.27%
294D 2120112.1B 21 ENRITEEE AAA 2.36%
1.05Y 2228020.1B 22 24R1T 02 AAA 2.26%
1.15Y+5Y({k 2) 2020022.1B 20 FAFIRIT—4% 01 AAA 2.39%
1.15Y+5Y({k 2) 2020022.1B 20 FAEERIT—4% 01 AAA 2.39%
1.15Y+5Y({k 2) 2020022.1B 20 FAERIT—4% 01 AAA 2.39%
1.18Y+NY 2028014.1B 20 FERITKEER 01 AAA 2.37%
1.2Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.37%
1.2Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.37%
1.24Y+5Y 2028018.1B 20 RIBRIT K AAA 2.36%
1.24Y+5Y 2028018.1B 20 RIBRIT K AAA 2.365%
1.31Y 2228037.1B 22 A5E@R1T/MMIR 01 AAA 2.28%
1.32Y({k 2) 2228043.1B 22 chERT/MY%#E 01 AAA 2.275%
1.37Y+NY 2028023.1B 20 1B IRITKEE R 01 AAA 2.41%
1.37Y+NY 2028023.1B 20 1RRFHR TR ERR 01 AAA 2.41%
1.37Y+NY 2028023.1B 20 RRFERITKER 01 AAA 2.41%
1.58Y+NY 2028037.1B 20 FERIRIToKEE R AAA 2.43%
1.6Y 2220067.1B 22 FhERI TR 01 AAA 2.34%
1.64Y+NY 2028042.1B 20 VSR TIK e R AAA 2.45%
1.65Y 2228050.1B 22 FEAERIT AAA 2.34%
1.75Y+NY({k 1) 2028051.1B 20 SEAIRITKER AAA 2.44%
1.75Y+NY({k 1) 2028051.1B 20 SEAIRITKE R AAA 2.44%
1.91Y+5Y 2128002.1B 21 TtRiT—4% 01 AAA 2.40%
1.91Y+5Y 2128002.1B 21 TRtRIT—4% 01 AAA 2.40%
2.07Y({k 2) 2326004.1B 23 EFERIT AAA 2.63%
2.17Y+NY({% 1) 2128017.1B 21 FIRITKE R AAA 2.48%
2.17Y+NY (% 1) 2128017.1B 21 FIRITKE R AAA 2.48%
2.17Y+NY (% 1) 2128017.1B 21 PFIRITKE R AAA 2.47%
2.23Y+NY 2128019.1B 21 FERITXER 01 AAA 2.45%
2.4Y 212380008.1B 23 3 {713% 01 AAA 2.38%
2.44Y (1K 2) 212380010.1B 23 1 B$R1T1% 03 AAA 2.40%
2.46Y+5Y (K 1) 2128025.1B 21 EBIFERIT 4% 01 AAA 2.45%
2.46Y+5Y (K 1) 2128025.1B 271 EBIFERIT 4 01 AAA 2.45%
2.46Y+5Y({k 1) 2128025.1B 21 EBIFERIT 4 01 AAA 2.45%
2.5Y+5Y({k 2) 2128028.1B 21 MpAEERIT—4% 01 AAA 2.45%




2.5Y 2328021.1B 23 3VER1T/VAMER 01 AAA 2.40%
2.55Y+5Y({k 2) 2121039.1B 271 BRI —4% 01 AAA 2.58%
2.59Y({% 2) 212380021.1B 23 R{7f%& 02 AAA 2.39%
2.67Y({% 2) 2328022.1B 23 3VER1T/MVAR 02 AAA 2.40%
2.67Y({% 2) 2328022.1B 23 3VER1T/)MVAR 02 AAA 2.40%
2.7Y({k 2) 2328023.1B 23 HSERI /MR 02 AAA 2.45%
2.73Y+5Y({k 1) 2128039.1B 21 FER{T—”4% 03 AAA 2.50%
2.76Y+NY 2128044.1B 21 TrgsRiTKes® 02 AAA 2.53%
2.76Y 212380027.1B 23 H£B5R1T{%R 05 AAA 2.42%
2.76Y 212380027.1B 23 HLB5RIT{%R 05 AAA 2.41%
2.76Y 212380027.1B 23 H£B5R1T{%R 05 AAA 2.41%
2.76Y 212380027.1B 23 HB5R1T{&R 05 AAA 2.41%
2.76Y 212380027.1B 23 HB5R1T{&R 05 AAA 2.41%
2.76Y 212380027.1B 23 HLB5R1T{&R 05 AAA 2.41%
2.76Y+NY({k 1) 2128045.IB 21 PERITKEE R 02 AAA 2.53%
2.79Y+NY 2128047.1B 21 BRI TRER AAA 2.57%
2.81Y+5Y 2128051.1B 21 TRRIT—4 02 AAA 2.51%
2.81Y+5Y 2128051.1B 21 TRsRIT—4 02 AAA 2.48%
2.81Y+5Y 2128051.1B 21 TRRIT—4 02 AAA 2.48%
2.84Y+5Y({k 2) 2121062.1B 21 tERE R AAA 2.62%
2.9Y+NY 2228001.IB 22 HpfiEsRITKEE R 01 AAA 2.55%
2.96Y({k 1) 2428002.1B 24 FLRIT=2R1%K 01 AAA 2.45%
2.96Y({k 1) 2428002.1B 24 FLERIT=2R1%K 01 AAA 2.45%
2.96Y({x 1) 2428002.1B 24 FLERIT=2R1%K 01 AAA 2.45%
2.96Y({k 1) 2428002.1B 24 FLERIT=2R1%K 01 AAA 2.45%
2.96Y({k 1) 2428002.1B 24 FLRIT=21%K 01 AAA 2.45%
2.96Y({k 1) 2428001.1B 24 SEL5R1TIMAME 01 AAA 2.45%
2.96Y({k 1) 2428001.1B 24 EL45R1TIMAME 01 AAA 2.45%
2.96Y({k 1) 2428001.1B 24 EL5R1TIMAME 01 AAA 2.45%
2.96Y({k 1) 2428001.1B 24 EL5R1TIMAME 01 AAA 2.45%
2.96Y({k 1) 2428001.1B 24 SEZHR1T/ M= 01 AAA 2.45%
2.96Y({k 1) 2428002.1B 24 ELRIT=2RKA% 01 AAA 2.45%
2.96Y({k 1) 2428001.1B 24 SEZHR1T/MSHE 01 AAA 2.45%
2.96Y({k 1) 2428001.1B 24 SEZHR1T/ M= 01 AAA 2.45%
2.96Y({k 1) 2428002.1B 24 ELRIT=2RKA= 01 AAA 2.45%
2.96Y({k 1) 2428002.1B 24 EZRIT=AMR 01 AAA 2.45%
2.96Y({k 1) 2428001.1B 24 SEZHR1T/ M= 01 AAA 100
2.96Y({k 1) 2428001.1B 24 SEZHR1T/ M= 01 AAA 100
3.14Y+5Y 2228024.1B 22 TrFR1T—4 03 AAA 2.53%
3.58Y+5Y 092200008.1B 22 RIT_RE AR 02A AAA 2.59%
3.67Y+NY({%x 1) 092280105.1B 22 FAFRITIRER 01 AAA 2.72%
3.67Y+NY({%x 1) 092280105.1B 22 PRI TIRER 01 AAA 2.72%
3.67Y+5Y 092280108.1B 22 thiT 4B A= 02A AAA 2.60%
4.26Y+5Y({k 1) 232380021.1B 23 HER T & A& 01 AAA 2.79%
4.26Y+5Y({k 1) 232380021.1B 23 HER T & A& 01 AAA 2.79%
4.31Y+NY 242380008.1B 23 FhfTikEER 01 AAA 2.69%
4.31Y+NY 242380008.1B 23 {77k &E® 01 AAA 2.67%




4.39Y+NY 242380012.1B B R TsKEL%R 01 AAA 2.91%
4.4Y+NY 242380013.1B 23 FTKEESR 01 AAA 2.67%
4.73Y+5Y 232380076.1B 23 BT REANE 03A AAA 2.65%
4.94Y+5Y 232480001.1B 24 Hh{TZREANER 01A AAA 2.66%
4.94Y+5Y 232480001.1B 24 Hh{TZREANER 01A AAA 2.66%
4.95Y+5Y({k 1) 232480006.1B 24 BT REARE 01A AAA 2.65%
4.95Y+5Y({k 1) 232480006.1B 24 BT REARZ 01A AAA 2.65%
4.95Y+5Y 232480004.1B 24 FRAT—REANER 01A AAA 2.65%
6.56Y+5Y 2028035.1B 20 HARIRIT 4R 04 AAA 2.77%
9.68Y+5Y({k 1) 232380074.1B 23 RAIT &AM 03B AAA 2.74%
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