WE BT
IRITERSFHIZ

HEMBSHRA

O NEX Lsamsmee

[2024-04-23)

L

EELEETNHRE, TSR, NMEPRITERRRNMSERR, 4 B 23 BURIRBRSIUFRT 20 (27T 7 REBERMEERE, &
IRFIZRA 1.8%, Wind $IBRExR, XH 20Z0¥EIEK 700 ZTEERESEFRE, FtsaHL0=24%E% 700 {Z7T.

[Elf&x75m 278D 240002 1.645-1.66; 362D 200005 1.70-1.71; 3.28Y 220016 2.0075-2.015; 4.51Y 230022 2.05-2.07;
6.7Y 230028 2.19-2.211; 9.62Y 230026 2.2575-2.279; 29.01Y 230009 2.441-2.4575,

MERE R (%) 1.5450 1.9525 2.0950 2.2175 2.2960 2.4610
S HEH () 1.5400 1.9300 2.0750 2.1975 2.2800 2.4500
) (%) -0.0050 -0.0225 -0.0200 -0.0200 -0.0160 -0.0110

T

SRR mE 138D 230211 1.75; 275D 240301 1. 83-1.835;
6.88Y 210205 2.2425-2.2575; 9.42Y 230215 2.33-2.34,

2.87Y 220203 2.02-2.035; 4.42Y 230415 2.1425-2.1625;

REHIEEF SRR (%) 1.7500 2.0450 2.1650 2.3600 2.3575
S BHIEEFEFER %) 1.7300 2.0325 2.1500 2.2750 2.3425
5 (%) -0.0200 -0.0125 -0.0150 -0.0850 -0.0150
FEHE = (%) 1.7500 2.0275 2.1125 2.2550 2.3420
S BE R %) 1.7500 2.0050 2.1025 2.2350 2.3340
5 (%) 0.0000 -0.0225 -0.0100 -0.0200 -0.0080
B Eouss

SHIRITIEERTHIZRINER, R EEERTF Q4 HAiR. SimAm, 31D 012481389.1B 24 hE/\/S SCPOOS(RIBIEE) AAA  7E 1.95 AR
((HERIS) |, BITHLES,; 52D 012384547.1B 23 #AE3& SCPO15  AAA  7E 1.95%F3: ([hfE-4 8) |, FBITHAES. PSS mE,
122D 072310261.1B 23 EZ=EZL CP006 AAA 71E 1.92%pk3Z (fH{E-3 E) , RITHLEIEM; 160D 012481189.1B 24 FF) SCPO02(RlEIZE

RITHEGES, KigSmE, 220D 012480769.1B 24 ZRfip% SCPO0T AAA  7£ 2.01%A%32 (fhE-4 i1

RS, Eim, PRk

) AAA  TE2.05%FR (fHE-3E) |,

B) |, IRfTHAIEN; 241D 012481300.1B 24 FEEERE SCP00T AAA 71X 2.04%F32, fHBEMNE, HHHLE

KEmt9=E 7.

A = N TN - N I
AAA 1.98 2.04 2.09 2.13 2.22

B ERER

SHERIEEIRIER
(BP)

AA+

AA

AA-

AAA

AA+

AA

AA-

2.07

2.65

3.06

2.0 -2

2.11 -4

2.69 -4

3.09 -3

217

2.8

3.62

2.06 -2

2.2 -3

2.9 -10

3.66 -4

2.25

2.95

3.75

2.11 -2

2.27 -2

2.95 0

3.78 -3

2.26

3.2

4.32

2.16 -3

2.31 -5

3.32 -12

4.35 -3

2.35

3.3

4.45

2.24 -2

2.39 -4

3.35 -5

4.48 -3



B ou=me

SHPEIBERER. 1-3 FRiRTE, 23 FHER MTNO16 (AAA, 1.05Y) 7 2.18%A3, MEMALI; 20 FEE MTNO08 (AAA,
1.09Y) 7E 2.00%F%3%, {KfhE 3bp ARAL; 22 AL MTNO02 (AAA, 1.25Y) FRAZHE 2.16%, {Kf&fE 3bp A3S; 3 F 5 EFHARR, 23 % MTNO06B
(AAA, 4.51Y) 7£ 2.28%F%3Z, {f4fE 4bp AL3S; 24 FgEE MTNO002 (AAA, 4.85Y) FERRTE 2.31%, {R{hE 2bp A3, 5Y RLAEHAR, 24 45

MTNOO1T (AAA, 9.85Y) FYRTE 2.53%, {X{hiE 3bp B3z, SRS, ©HPEKZREI—BET .

2.51

AAA+ 2.32
AAA 2.1 2.29 2.41
VS [l
AA+ 2.22 2.43 2.6
AA 2.28 2.69 2.99
AAA+ 2.0 0 218 -1 2365 -5 254 -3
SRR AAA 211 -1 23 -1 | 245 -4
(BP) AA+ 223 | -1 244 -1 264 -4
AA 229 -1 2711 -2 | 303 -4

B cus

EAERRIRREER, B, 5/, BT, REMNSHEEWESS. URMSE, 23 ik 02 AAA B3zt 248%, BEEZ, EEXA, 2414
{5 01 AAA BRIE 2.39%, Hrase, EET. 23 g 04 AAA pRTE 2.85%, EE&SEH, EEST., WIRSME, 22 iFibr= 02 AAA pATE 2.21%,
PREGSEH, SRITEMIN. 23 LWARSIRST 02 AAA pRFE 2.24%, BEEEH, EEXN. 24 HRE 03 AA+ pRfE 3.20%, Kim7IHE, 24 7FE K3 AAA Bi
R 276%, mEzt, BEXA. 24 552 G1 AAA pRZTE 2.90%.

. BTt

SHRFITHRARBER, EXR[EEERSR. HEZ 2- 5Y XITREHEAE, BEEMREESTT 1-3Y RIDITHEET. REIESH, |§I17=
KEFAHRREMNE-3, MEFERS, TREHE NI, BEENE-S EEE-2 KER, FRltmzFaics, KRS X, SPEhE-6 £hE-1
N, EEEGE-4 T, 19 XIMRIT"%K 02 (149D) £2.03% (-0.5) NEMREZE, ESMEVHEES. 20 ERRIT R (1.39Y) £2.08% (-
2.5) NEMREZE, BUMESEX, E£. RIGMFEESE. 20 BARITRER (1.59Y) E£215% (-2.5) UERRZE, ESHEVHAESHIE

W, 22 BTXER 01 (3.36Y) 1£2.28% (-3.0) (UBMATEE, RIQHAEFIEN.

L

SERAFHHTRENER, BRICE 1bp, TMT iR, BRERIMEKRBMHAT, HSSKOIR 1-2bp, HIRIR, KtSERE, B85
BFPIAZEIBRR, KERSFRIER LK 5-10c, ZZE CIXISO 26 7E 5.6 %MHATERElL, Framar JNHITE 27 fiizESE reoffer 100 fiufE, HR
26/27 REFREE 6. 2%RIA L. MLESEIRE., WIRR, HFF. FiA. S pb L&,

SHERRR

BRFL s BB (R1THH) _

012382852.1B 23 #EtREE SCP004 2.20%
7D 012382891.1B 23 FBEFF SCPO02 AA+ 2.15%
13D 012480498.1B 24 5T4% SCPOOS5 (L) AAA 1.965%
17D 012384316.1B 23 §/R&E SCP007 AAA 2.37%
24 hg)\F SCPO08(RIBIE
31D 012481389.1B ) AAA 1.95%
24 )\ /3 SCPO08(RIBIZE
31D 012481389.1B ) AAA 1.95%
24 hgE)\ /3 SCPO08(RIBIZE
31D 012481389.1B ) AAA 1.95%
24 )\ /3 SCPO08(RIBIZE
31D 012481389.1B ) AAA 1.95%
51D 042380319.1B 23 #fif57K$3 CP0O03 AA+ 3.20%
51D 042380319.1B 23 #fif57K$3 CP0O03 AA+ 3.20%
51D 042380319.1B 23 #i7k5% CP003 AA+ 3.25%
51D 042380319.1B 23 #i7k 5% CP003 AA+ 3.25%
52D 012384547.1B 23 A= SCPO15 AAA 1.94%
52D 012384505.1B 23 JmHRFEEE SCPO15 AAA 2.18%
52D 012384547.1B 23 jiimiE SCPO15 AAA 1.95%
52D 012384547.1B 23 jiimiE SCPO15 AAA 1.95%
52D 012384547.1B 23 }#A=iE SCPO15 AAA 1.95%
52D 012384547.1B 23 jiimiE SCPO15 AAA 1.95%
56D 012480788.1B 24 FHEHS SCP003 AAA 1.92%
56D 012480788.1B 24 F5EHS SCP003 AAA 1.92%
56D 012480788.1B 24 F5EHS SCP003 AAA 1.92%
58D 012481004.1B 24 3HR&%E SCPOO1 AAA 1.92%



58D
58D
58D
63D
64D
64D
64D
64D
64D
64D
64D
65D
65D
65D
65D
65D
65D
65D
81D(fk 2)
86D
89D(4K 1)
89D(4K 1)
89D(4K 1)
94D
94D
101D
108D
108D
108D
114D
115D
121D
122D
122D
122D
133D

140D
143D
143D
154D
160D
160D
174D
177D
177D
180D(4k 1)
180D(4k 1)
180D(4k 1)

206D
220D
220D
220D
241D

FIRKE

2D
3D
7D
17D+NY
28D
28D
49D
55D
70D
70D
87D
108D+2Y(4K 1)

012481004.1B
012481004.1B
012481004.1B
012481195.1B
042300039.1B
012481204.1B
012481204.1B
012481204.1B
012481204.1B
012481204.1B
012481204.1B
012481206.1B
012481206.1B
012481206.1B
012481206.1B
012481206.1B
012481206.1B
012481206.1B
012383762.1B
012481359.1B
012383883.1B
042380403.1B
042380403.1B
012481292.1B
012481292.1B
012384035.1B
012384080.1B
012384080.1B
012384080.1B
012480591.1B
012384155.1B
072310249.1B
072310261.1B
072310261.1B
072310261.1B
012480740.1B

012384483.1B
012480917.1B
012480917.1B
012481129.1B
012481186.1B
012481189.1B
012480231.1B
042380586.1B
042380586.1B
042380597.1B
042380597.1B
012480313.1B

012481403.1B(04.24

)
012480769.1B

012480769.1B
012480769.1B
012481300.1B

=58

101900608.1B
101900608.1B
102100827.1B
102100747.1B
102100944.1B
102100977.1B
102100977.1B
102101068.1B
101900801.1B
102101237.1B
102101237.1B
131900014.1B
102101485.1B

24 #iBelR SCPO01
24 #iBelR SCPO01
24 #Ri#gIE SCPOOT
24 ARSIk SCPO11
23 BEAR CP001
24 {RFIsEI SCPO14
24 {RFIsEI SCPO14
24 {RFIsEI SCPO14
24 {RFIsEIL SCPO14
24 fAFEIL SCPO14
24 fAFIEIL SCPO14
24 fRFEIL SCPO10
24 fRFEIL SCPO10
24 fRFEIL SCPO10
24 fRFEIL SCPO10
24 fRFEIL SCPO10
24 fRFSCAL SCPO10
24 fRFSCAL SCPO10
23 E40Ek SCPO10
24 %£E3;T775 SCP004
23 BRE# SCP003
23 BEAR CP002
23 BEAR CP002
24 FMNE# SCP021
24 N EHT SCPO21
23 ERAZIE SCPO03
23 TRMESI SCPO03
23 TRMESI SCPO03
23 TRMESI SCPO03
24 BB SCP0O09
23 IM=# SCP007
23 $RifiEss CP006
23 EZ=E% CP006
23 EZ=E% CP006
23 EZ=E% CP006

24 JrE% SCPOO4(RIEIER)
23 BriEEEE] SCPO11(RIBIE

)
24 #r351% SCPO06
24 #r351% SCP006
24 F#l SCPOOT
24 Eafings SCP002

24 EF) SCPO02(RIBIZELE)
24 FgLLIEE SCPOOT(RIEIZEE)

23 [EipEE CP020
23 [EipEE CP020
23 Frakig st CP003
23 Frakig st CP003
24 EE% SCP001

24 BFFRHE SCP002
24 TRfnfg SCPOO1
24 TRfnfg SCPOO1
24 TRfnfg SCPOO1

24 TREESRE SCPOO01

"ERB (RITINMG)
19 S 3% MTN002
19 S 3% MTN002

21 3z MTNOOT(ZF1fR3X)

21 755 MTN002
21 )11$63%& MTNO04
21 EK3Z#% MTNOO1
21 EK3Z#% MTNOO1
21 ELLFF & MTNO02
19 153218 MTNOO1

21 1= MTNOO2A
21 4E53EERE MTNOO2A

19 f@MI7X35 GNOO1
21 HFMiFEE MTNOO2

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

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

AA
AAA
AAA
AAA
AAA

AAA

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

1.92%
1.92%
1.92%
1.97%
2.02%
1.97%
1.97%
1.97%
1.97%
1.97%
1.97%
1.97%
1.97%
1.97%
1.97%
1.97%
1.97%
1.97%
2.16%
2.02%
2.15%
2.10%
2.10%
2.04%
2.04%
2.17%
2.14%
2.14%
2.14%
1.93%
2.08%
1.92%
1.92%
1.92%
1.92%
2.17%

2.35%
2.00%
2.00%
2.02%
2.00%
2.05%
3.43%
2.15%
2.15%
2.20%
2.20%
2.07%

100
2.01%
2.01%
2.01%
2.04%

2.10%
2.10%
1.80%
2.025%
2.03%
1.95%
1.95%
2.07%
2.05%
2.10%
2.10%
2.06%
2.10%



111D
112D

116D(4K 2)
125D
130D(4k 2)
132D
133D
136D
140D+NY
174D
177D
180D(4k 1)
210D+NY
229D(4K 1)
249D(4K 2)
264D+1Y
264D+2Y
268D+1Y

286D+NY(fK 1)
293D
293D

304D
305D(4K 2)
315D+2Y
329D+NY
339D
340D+2Y
356D
356D+NY
362D(#K 1)
362D(#K 1)
1.01Y+3Y
1.02Y+NY

1.07Y(4K 1)
1.11Y(4K 1)
1.12Y+NY
1.13Y
1.13Y
1.13Y
1.14Y(4K 2)
1.15Y
1.15Y
1.21Y+NY
1.21Y
1.21Y
1.25Y+NY
1.32Y+NY(fK 1)
1.34Y+NY(fK 1)
1.53Y+NY(fK 1)
1.59Y
1.61Y+NY
1.72Y+2Y(fK 1)
1.74Y+NY (/K 2)
1.74Y+NY (K 2)

1.74Y(4K 2)
1.92Y
1.93Y
1.93Y
1.94Y
1.96Y

2y

2.16Y(fK 1)

2.16Y(fK 1)

2.2Y(fK 1)

2.39Y+NY(fK 1)
2.76Y

2.79Y(4K 6)

2.85Y+NY

102101516.1B
102101538.1B

102101567.1B
102281917.1B
102101749.1B
102101769.1B
102101814.1B
102101795.1B
101901238.1B
102102043.1B
101901386.1B
102102084.1B
102103030.1B
102103191.1B
102381539.1B
102380051.1B
102280064.1B
102380083.1B

102380145.1B
102380169.1B
102380169.1B

102200106.1B
102280310.1B
102280423.1B
102280555.1B
102280640.1B
102280653.1B
132280032.1B
102300344.1B
102000745.1B
102000745.1B
102280982.1B
102281027.1B

132280048.1B
102281182.1B
102300372.1B
102281230.1B
102281230.1B
102281223.1B
102281253.1B
102281310.1B
102281296.1B
102281494.1B
102281487.1B
102001352.1B
102281614.1B
102382107.1B
102281898.1B
102382965.1B
102002203.1B
102200264.1B
102380021.1B
102480161.1B
102480161.1B

102480162.1B
102380675.1B
102481225.1B
102481225.1B
102480928.1B
102100633.1B
102100768.1B
102381503.1B
102381503.1B
102101240.1B
102382449.1B
102480305.1B
102480481.1B
102480531.1B

21 &85 MTN004
21 ;A$ME MTNOO3
21 3T J3&i& MTNOO1 (1zEH
&)

22 753455 MTNOO3BC
21 PtHiE MTNOOT
21 E& MTN004
21 £E Tl MTNOO1
21 =48 MTNOO1 (RT3 45E44)
19 XS MTNO002
21 £7X4%E MTN002
19 shF3H MTNOO5
21 S3E5%E MTNOO1
21 ;17834 MTNOO8
21 BRiSE MTNO10
23 FHIMFF A MTNOO2
23 ELIZE MTNOOT
22 ZiEiAR MTNOO1
23 £FifE MTNOOT
23 #eE8 MTNOO2A(BER{F{E
KRR
23 BZFF MTNOOT
23 BZFF MTNOOT
22 EO&HE MTNOO1BC(5FH
)

22 3AT5MEE MTN002
22 EFF MTN002
22 #8357KEE MTNOO1
22 ZF MTNOO1
22 BMEE MTNOO1
22 M%7k GNOO1
23 %82 MTNOO9
20 FEZE# MTNOO3
20 FEZE# MTNOO3
22 7¥;7 MTNOO02
22 HiERE MTNOO7
22 REFORLEE GNOO2 (RN
f&®)

22 HMIZZ1E MTNOO1
23 %£8E MTNO11
22 E#HE R MTNOO2
22 E#HE R MTNOO2
22 EIEE MTN0O2
22 IR MTNOO2
22 2chiZ % MTNOO1
22 S K¥EE MTNOO
22 5% MTN002
22 FE#EEIE MTNOO3
20 gkt MTNOO3
22 KFE&E MTN002
23 hE# MTNO35A
22 SR MTNOO2A
23 FE & MTNOOT
20 TNtk MTNOOT
22 FEIE4, MTNO12
23 BREERT= MTNOO1
24 K12 MTNOOT
24 K12 MTNOO1
24 hiZFE S MTNOOT (BH#0
)

23 R MTNOO2A
24 =E% MTN0O08
24 =EHE MTN008
24 fiZ8ETR MTN0O02
21 [@#% MTNOO2A
21 TNtk MTNOOT
23 KB MTNOOT
23 KB = MTNOOT
21 f&/MEkZ MTNOO1
23 *EEEAE MTNO10
24 Zheisl MTNOO3
24 EB1H3% MTNOO1
24 ZhesEsz MTNOO

AAA
AAA

AA
AAA
AAA
AAA

AA/AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AA
AA+
AA+
AAA

AAA
AA+
AA+

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

AAA
AAA
AAA
AA+
AA+
AA+
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

2.05%
2.05%

2.18%
2.04%
2.12%
1.96%
2.45%
2.00%
2.07%
2.28%
1.97%
2.05%
2.13%
2.09%
2.50%
2.20%
2.15%
2.29%

2.13%
2.20%
2.20%

2.08%
2.17%
2.70%
2.30%
2.18%
2.13%
2.16%
2.17%
2.24%
2.25%
2.14%
2.22%

2.21%
2.20%
2.18%
2.20%
2.20%
2.20%
2.15%
2.20%
2.15%
2.23%
2.21%
2.11%
2.16%
2.17%
2.26%
2.26%
2.18%
2.26%
2.56%
2.42%
2.42%

2.36%
2.26%
2.90%
2.90%
2.20%
2.16%
2.23%
2.38%
2.38%
2.28%
2.28%
2.46%
2.40%
2.52%



2.87Y
2.87Y

2.89Y(4K 2)

2.89Y(4K 2)

2.93Y(4K 1)
2.98Y+2Y
3.15Y
3.62Y
3.62Y
3.62Y
4.85Y
4.87Y
4.9Y
4.92Y(fk 1)
4.93Y
4.96Y(fK 1)
4.97Y+NY
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
4.99Y
4.99Y
5Y(fk 1)
9.77Y(4K 1)
9.92Y(4K 2)
9.99Y
10Y(4K 2)
10Y(4K 2)
10Y(4K 2)
10Y(4K 2)
10Y(4K 2)
10Y(4K 2)
14.9Y(4K 2)

SHEEIVERESR

HRFL s BSRI (R1THH) _

35D+NY
35D+NY
41D+1.99Y
41D+1.99Y
41D+1.99Y
58D+1Y
76D
76D
76D
121D+NY
125D

125D+NY(4K 1)

140D
148D+2Y
154D
215D(fK 1)
220D+NY
220D+NY
230D
240D+NY
245D
251D+NY

262D+2Y (/K 1)

269D
322D+2Y

324D
334D+2Y

340D+NY(fK 2)

342D+2Y

353D+2Y(fK 1)
363D+4Y(fK 2)

102480762.1B
102480733.1B
102480850.1B
102480850.1B

102481234.1B
102481521.1B
102281302.1B
102282644.1B
102282644.1B
102282644.1B
102480598.1B
102480732.1B
102480953.1B
102481114.1B
102481294.1B
102481351.1B
102481443.1B
102481518.1B
102481545.1B
102481545.1B
102481545.1B
102481545.1B
102481545.1B
102400732.1B
102400732.1B
102481632.1B
102480318.1B
102481111.1B
102481186.1B
102481641.1B
102481641.1B
102481641.1B
102481641.1B
102481641.1B
102481641.1B
102480955.1B

188159.SH
188159.SH
188171.SH
188171.SH
188171.SH
115511.SH
2122044.1B
2122044.1B
2122044.1B
155622.SH
178937.SH
184013.SH
188717.SH
197115.SH
188804.SH
114259.SH
138640.SH
138640.SH
114393.SH
163083.SH
163081.SH
185195.SH
163112.SH
163125.SH
185494.SH
115019.SH
175884.SH
149864.5Z
163379.SH
185630.SH
139480.SH

24 8564 MTNOOT
24 1833 MTN002
24 R MTNOO1 (RIBIZEE)
24 R MTNOO1 (RIBIZE4E)
24 HATEEF MTNOOT (R} Bl
12)
24 )1#28EIR MTNOO1
22 KPH3Z MTNOO1
22 {RFI& R MTNOO7B
22 {RFI& R MTNOO7B
22 {RFI& R MTNOO7B
24 EReihl MTNOOS
24 BRMER MTNOO4
24 =IgkEFi# MTNO02
24 &8 MTNO0O3
243C4 MTNOO1
24 {AZEZ MTNOO1
24 1 & MTNOO1B
24 3EIEE MTNO17
24 FEIRE MTNOO4
24 FE 4T MTN004
24 FE 4T MTN004
24 FERE MTNOO4
24 FEEE MTN004
24 [ @& MTN002
24 [ @& MTN002
24 EE MTNOO5
24 BN MTNOO1
24 EFK3ZH% MTNOO1
24 FRZEEE MTNOO2
24 F48H MTNOO1
24 748 MTNOO1
24 748 MTNOO1
24 748 MTNOO1
24 748 MTNOO1
24 748 MTNOO1
24 iEHEAE MTNOO9A

21 B Y1
21 B Y1
21 {®%1 05
21 {®%1 05
21 {®%1 05
23 3% 1
21 HIRFAEERER
21 HIRFAEERER
21 HIRFAEERER
19 KEE Y6
21 EAK 01
21 Zp3x Y2
21 ET 01
i F1
21 548 01
22 Fi 02
22 Y11
22 Y11
22 5PA 04
19 3F& Y1
19 BT
21 BRIE Y5
20 &8 02
20 =i 02
22 &, 03
23 4T#5 03
21 #& 01
22 7R G1
20 45345 04
22 75 01
22 B 01

AAA
AAA
AAA
AAA

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

2.50%
2.46%
2.65%
2.65%

3.01%
2.33%
2.35%
2.68%
2.68%
2.68%
2.76%
3.60%
2.95%
2.295%
2.29%
2.58%
2.55%
3.51%
2.86%
2.86%
2.86%
2.86%
2.86%
2.54%
2.55%
2.46%
2.53%
2.70%
2.55%
2.57%
2.57%
2.57%
2.57%
2.58%
2.58%
2.92%

2.13%
2.13%
2.68%
2.68%
2.68%
2.11%
1.95%
1.95%
1.95%
2.10%
2.45%
2.17%
2.08%
2.14%
1.98%
2.37%
2.11%
2.11%
2.70%
2.20%
2.33%
2.21%
2.13%
2.08%
2.19%
2.15%
2.23%
2.20%
3.50%
2.35%
2.48%



1.04Y
1.04Y
1.05Y(4K 2)
1.05Y+2Y
1.06Y
1.06Y
1.08Y
1.08Y
1.08Y
1.22Y+NY(4K 1)
1.24Y(4K 1)
1.25Y
1.25Y
1.28Y(4K 2)
1.42Y
1.42Y
1.42Y
1.42Y
1.42Y
1.55Y+2Y
1.55Y
1.57Y+NY
1.66Y+2Y(4K 1)
1.72Y+2Y
1.8Y(4K 1)
1.88Y
1.92Y
1.92Y+1Y
1.96Y
1.99Y
2.12Y+2Y
2.21Y+2Y
2.24Y(4K 2)
2.24Y
2.25Y
2.25Y
2.25Y
2.33Y
2.38Y
2.39Y
2.51Y
2.51Y
2.54Y+2Y
2.61Y+2Y
2.67Y+2Y
2.73Y(4K 2)
2.76Y
2.85Y+2Y
2.87Y+NY(4K 1)
2.92Y
2.93Y+2Y
2.93Y+2Y
2.93Y+2Y
2.93Y+2Y
2.93Y+2Y
2.98Y
3.11Y+2Y
3.34Y
3.37Y
3.72Y
3.88Y+NY
4.64Y
4.64Y
4.66Y+NY
4.75Y
4.79Y
4.79Y
4.88Y(fK 1)
4.99Y+NY
4.99Y+NY
4.99Y+NY
9.97Y

2280223.1B
184392.SH
194444.SH
185769.SH
2022020.1B
163544.SH
166835.SH
166835.SH
166835.SH
115117.5Z
194934.SH
137563.SH
137563.SH
251910.SH
137815.SH
175200.SH
175200.SH
137819.SH
137819.SH
138560.SH
138567.SH
240253.SH
148141.5Z
133398.5Z
138870.SH
250130.SH
114927.5Z
133801.5Z
178297.SH
148258.5Z
115392.SH
2380186.1B
251659.SH
2322005.1B
2322007.1B
2322007.1B
2322007.1B
133621.5Z
252315.SH
2322012.1B
188929.SH
188929.SH
240208.SH
148528.5Z
240203.SH
252480001.1B
253716.SH
254000.SH
240690.SH
149853.57
148675.5Z
148675.5Z
148675.5Z
148675.5Z
148675.5Z
240879.SH
185827.SH
127971.SH
182550.SH
2380013.1B
148203.5Z
148542.5Z
148542.5Z
282380005.1B
240478.SH
240580.SH
240580.SH
240665.SH
240907.SH
240907.SH
240907.SH
240888.SH

22 jFithr= 02
22 iFie 02
22 B3 01
22 HfR 02

20 TiR#&®R 01

20 %25 01
20 &k 04
20 &k 04
20 &k 04
20 EfE Y1
22 Az F1
22 SFE 05
22 SFE 05
23 16/ 01
22 /INig 02
20 EFF 01
20 EFF 01
22 E88 02
22 E88 02
22 7K G1
22 [EBx 05
23 iCBE Y1
22 Ki5t 02
23 &#= 01
23 /3@ 02
23 G 02
21 ZEE 01
24 B1% 01
271 ABith 01
23 Br#Z 01
23 ffR 02

23 LIZREiEfR 02

23 5501

23 S EFR 01

23 IRXBEFR &R 02
23 IRXBEFR &R 02
23 IRXBEFR &R 02

23 &4 03
23 £# 02

23 F5tS%EfR 03

21 E# 03
21 E#r 03
23 {5 05
23 18 01
23 7z 07

24 FRiEZRfR 01

24 8= 01
24 BEIE 01
24 R Y1
22 ERIEF 06
24 {5 01
24 {5 01
24 {5 01
24 {5 01
24 {5 01
24 754K 01
22 {F) 04
22 $KE 12
22 #ie 02
23 $K1& 01
235K Y2
23 g 04
23 g 04

23 KFANFHKELR 01

24 Z=L G2
24 #£E 03
24 #£E 03
24 F{R 02
BRI KYO7
BRI KYO7
BRI KYO7
24 TREE K3

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

2.21%
2.21%
2.27%
2.93%
2.09%
2.17%
3.10%
3.10%
3.16%
2.23%
2.16%
2.13%
2.13%
3.10%
2.24%
2.53%
2.53%
2.52%
2.52%
2.40%
2.14%
2.29%
2.53%
2.39%
2.12%
2.30%
2.47%
4.65%
2.36%
2.29%
2.48%
2.24%
2.46%
2.31%
2.37%
2.37%
2.37%
2.60%
2.43%
2.29%
2.31%
2.32%
2.37%
3.33%
2.35%
2.32%
3.40%
2.98%
2.66%
2.21%
2.39%
2.395%
2.39%
2.39%
2.39%
2.45%
2.73%
2.17%
2.64%
2.19%
2.42%
2.85%
2.85%
2.55%
3.14%
3.20%
3.20%
2.50%
2.55%
2.55%
2.55%
2.76%



18.51Y 127974.SH 22 k38 15 AAA 2.53%
95D (4K 2) 032380696.1B 23 25TiRk#% PPN004 AAA 2.12%
210D 032191307.1B 21 ZZ42% PPN0O04 AA/AA+ 2.27%
245D 032191499.1B 21 iR PPNOO3 AA 2.29%
2.87Y(4k 1) 032400628.1B 24 #8344 PPNOO1 AA+ 2.66%
2.99Y+2Y 032480418.1B 24 Y854 PPNOO3 AAA 2.70%
2.99Y+2Y 032480418.1B 24 Y8&E% PPNOO3 AAA 2.70%
42D+NY 1928013.1B 19 RERITKER R AAA 2.065%
42D 2120048.1B 21 B JEPRR TR 03 AAA 1.85%
42D 2120048.1B 21 B IEFRRIT/VEE 03 AAA 1.85%
42D+NY 1928013.1B 19 BER1TKER R AAA 2.07%
42D+NY 1928013.1B 19 BER1TKER R AAA 2.07%
45D 2128020.1B 21 FBRSERIT/IMME 02 AAA 1.83%
80D+5Y 1920046.1B 19 FRERIT 4R AAA 2.00%
115D+5Y 1928019.1B 19 RIBRIT 4K 01 AAA 2.00%
119D 2120071.1B 21 BiERIT AAA 1.92%
149D+5Y 1928026.1B 19 24R17—%% 02 AAA 2.03%
149D+5Y 1928026.1B 19 24R17—%% 02 AAA 2.03%
157D+5Y 1920059.1B 19 IR TR AAA 2.03%
157D 2120087.1B 21 IREERTT 01 AAA 1.95%
157D+NY 1928031.1B 19 I RRIT7KERM R AAA 2.02%
203D+5Y 1920066.1B 19 BERIT”R AAA 2.05%
203D 2128037.1B 21 RAR1T 01 AAA 1.96%
203D 2128037.1B 21 B&R1T7 01 AAA 1.97%
203D 2128037.1B 21 BA&RTT 01 AAA 1.98%
224D+NY 1920076.1B 19 HFSIRITKEE R AAA 2.10%
232D+NY 1928036.1B 19 PEIRITRERR AAA 2.05%
232D+NY 1928036.1B 19 PEIRITRERR AAA 2.05%
232D+NY 1928036.1B 19 PEIRITRERR AAA 2.05%
232D+NY 1928036.1B 19 PEIR1TRERR AAA 2.05%
301D 2220011.1B 22 JLEUR{T/IMYE 01 AAA 2.02%
301D 2220011.1B 22 AL ERTT/IMAMER 01 AAA 2.02%
301D 2220011.1B 22 JLFERIT/IMAMER 01 AAA 2.02%
301D 2220011.1B 22 AL ERTT/IMAMER 01 AAA 2.02%
301D 2220011.1B 22 JLFERTT/MAMER 01 AAA 2.03%
301D 2220011.1B 22 JLFERIT/IMAMER 01 AAA 2.03%
301D 2220011.1B 22 JLFERTT/MAMER 01 AAA 2.03%
304D 2228009.1B 22 FEKERITIVRIR AAA 2.00%
315D 2220016.1B 22 KIDERITIVRIR AAA 2.04%
329D+NY 2028006.1B 20 HBAEERTTIKERIR AAA 2.09%
329D+NY 2028006.1B 20 BRI TIKERIR AAA 2.08%
329D+NY 2028006.1B 20 HBAEERTTKERIR AAA 2.07%
1.05Y+NY 2028017.1B 20 RAVERAT5KER(R 01 AAA 2.08%
1.05Y+NY 2028017.1B 20 RAVERAT5KER(R 01 AAA 2.075%
1.05Y+NY 2028017.1B 20 RIVERTTKEL(R 01 AAA 2.075%
1.08Y+5Y 2028018.1B 20 RIBIRITHR AAA 2.07%
1.21Y+NY 2028023.1B 20 1ERSERI TR SRR 01 AAA 2.10%
1.28Y+5Y(fk 2) 2028025.1B 20 JHARIRIT 4 01 AAA 2.095%
1.29Y+45Y 2020043.1B 20 HMERIT =% AAA/AA+ 2.14%
1.29Y+45Y 2020043.1B 20 HMERIT =% AAA/AA+ 2.14%
1.29Y+45Y 2020043.1B 20 HMERIT %K AAA/AA+ 2.14%
1.31Y45Y 2028024.1B 20 PEIRIT=H AAA 2.10%
1.39Y+5Y(4k 2) 2028033.1B 20 BIFIRIT R AAA 2.085%
1.39Y+5Y (4K 2) 2028033.1B 20 EIRIRIT "R AAA 2.08%
1.39Y+5Y (4K 2) 2028033.1B 20 EIRIRIT "R AAA 2.08%
1.39Y+5Y(fk 2) 2028033.1B 20 BIHRIT R AAA 2.08%
1.39Y+5Y(fk 2) 2028033.1B 20 BIHRIT R AAA 2.08%
1.39Y+5Y (4K 2) 2028033.1B 20 EIRIRIT "R AAA 2.08%
1.39Y+5Y(fk 2) 2028033.1B 20 BIHRIT R AAA 2.08%
1.41Y+5Y(fk 2) 2028038.1B 20 FERIT 4 01 AAA 2.085%
1.42Y+45Y 2028041.1B 20 TrsHRIT—4 01 AAA 2.085%
1.42Y45Y 2028041.1B 20 TrstR1T—4% 01 AAA 2.08%
1.42Y+NY 2028040.1B 20 RIBHRITRER R AAA 2.10%
1.42Y+NY 2028040.1B 20 RIBHRITRER R AAA 2.10%
1.48Y+NY 2028042.1B 20 SMRITRER AAA 2.12%
1.57Y45Y({k 2) 2028049.1B 20 TrstR1T—4% 02 AAA 2.10%
1.57Y+NY 2028048.1B 20 ShEERITXEF 02 AAA 2.13%
1.57Y+NY 2028048.1B 20 ShEERITXERR 02 AAA 2.13%
1.57Y+NY 2028048.1B 20 FREIRTTXEL®R 02 AAA 2.13%
1.59Y+NY(4k 1) 2028051.1B 20 iERIRITIRE R AAA 2.15%
1.59Y+NY(4K 1) 2028051.1B 20 AR TREER AAA 2.15%
1.59Y+NY(fk 1) 2028051.1B 20 R IRATIRERR AAA 2.15%




1.59Y+NY(4K 1) 2028051.1B 20 AR TREER AAA 2.15%
1.64Y+NY(4K 1) 2028053.1B 20 ERITKERSR 03 AAA 2.145%
1.9Y+5Y 2128008.1B 21 RER{T”4 01 AAA 2.14%
1.93Y(4k 2) 2328007.1B 23 HARITEHRESRE 01 AAA 2.08%
1.93Y(4k 1) 2328006.1B 23 ATBIRIT/IMfER 01 AAA 2.06%
2.13Y+NY 2128021.1B 21 TrstRITKE% 01 AAA 2.21%
2.13Y+NY 2128021.1B 21 TrstRITKE% 01 AAA 2.21%
2.13Y+NY 2128021.1B 21 TrstRITKE% 01 AAA 2.21%
2.3Y+5Y(fK 1) 2128025.1B 21 FHZIR1T 2% 01 AAA 2.18%
2.3Y+5Y(fk 1) 2128025.1B 21 BIRIT "4 01 AAA 2.18%
2.3Y+5Y(fK 1) 2128025.1B 21 BIRIT "% 01 AAA 2.175%
2.3Y+5Y(fK 1) 2128025.1B 21 BIRIT "% 01 AAA 2.175%
2.3Y+5Y(K 1) 2128025.1B 21 FIRERIT R 01 AAA 2.175%
2.3Y+5Y(fk 1) 2128025.1B 21 BIRIT "4 01 AAA 2.18%
2.32Y 2320038.1B 23 BRBHRIT/IMYE AA+ 2.30%
2.34Y 2328021.I1B 23 FMARIT/MMIR 01 AAA 2.13%
2.34Y 2328021.1B 23 FAERTT/MAR 01 AAA 2.13%
2.39Y+5Y(4K 2) 2121039.1B 21 BB — 4% 01 AAA/AA+ 2.28%
2.39Y+5Y(fK 2) 2121039.1B 21 BB — 4% 01 AAA/AA+ 2.28%
2.49Y+NY 2120089.1B 21 JbER1TKEE R 01 AAA 2.27%
2.49Y+NY 2120089.1B 21 JbER1TK &R 01 AAA 2.27%
2.57Y+NY 2128038.1B 271 AR TXRER(R 01 AAA 2.24%
2.59Y 2320061.1 23 B JERRRT 01 AAA 2.23%
2.59Y 2320061.1B 23 B JERRRTT 01 AAA 2.23%
2.59Y 2320061.1B 23 B JERRR T 01 AAA 2.23%
2.6Y+NY({k 1) 2128045.1B 21 FRERRITKEL(R 02 AAA 2.245%
2.62Y+NY 2128047.1B 21 BRI TR SR AAA 2.24%
2.64Y+NY(4k 1) 2120110.1B 21 JEEERATIKEL(R 02 AAA 2.28%
2.74Y+NY 2228001.I1B 22 HPfEERITRER 01 AAA 2.25%
2.75Y+5Y 2228004.1B 22 TEtR1T—% 01 AAA 2.20%
2.76Y+5Y(4k 2) 2228006.1B 22 FERIT 4 01 AAA 2.20%
2.76Y+5Y(4K 2) 2228006.1B 22 PPERIT—2% 01 AAA 2.20%
2.76Y+5Y(4K 2) 2228006.1B 22 PPERIT—2% 01 AAA 2.20%
2.76Y+5Y (4K 2) 2228006.1B 22 FERIT”4 01 AAA 2.20%
2.86Y 212380032.1B 24 HRIRITIR 01 AAA 2.15%
2.86Y 212380032.1B 24 HRIRITIR 01 AAA 2.15%
2.86Y 212380032.1B 24 HRIRITIR 01 AAA 2.15%
2.9y 212480004.1B 24 HERITHE 01 AAA 2.155%
2.9y 212480004.1B 24 HERITHE 01 AAA 2.16%
2.9y 212480004.1B 24 HERITHE 01 AAA 2.16%
2.97Y(4k 1) 212480009.1B 24 EiBERIT{R 01 AAA 2.19%
2.98Y+5Y 2228024.1B 22 TrstRIT=4% 03 AAA 2.215%
3.16Y+5Y 2228041.1B 22 RAFRIT”4R 01 AAA 2.2333%
3.33Y+5Y(fk 1) 092280065.1B 22 THTZREAMR 03A AAA 2.235%
3.33v+5Y(fk 1) 092280065.1B 22 TAT AR 03A AAA 2.235%
3.35Y+5Y(fk 1) 092280080.1B 22 FEFRERAT AR 01A AAA 2.26%
3.36Y+NY 092280083.1B 22 FITKELR 01 AAA 2.28%
3.36Y+NY 092280083.1B 22 $B{TKERMR 01 AAA 2.28%
3.37Y+NY(4k 1) 092280086.1B 22 RATIKEERR 02 AAA 2.28%
3.37Y+NY(4k 1) 092280086.1B 22 RATIKEERR 02 AAA 2.28%
3.51Y+45Y 092280108.1B 22 T RE AR 02A AAA 2.245%
3.51Y+45Y 092280108.1B 22 T RE AR 02A AAA 2.25%
3.55Y+5Y 092280134.1B 22 THT KA ANR 04A AAA 2.25%
4.1Y+5Y(fk 1) 232380021.1B 23 WESRIT —_RE AR 01 AAA 2.36%
4.1Y+5Y(fk 1) 232380021.1B 23 AT RE AR 01 AAA 2.36%
4.1Y+5Y (4K 1) 232380021.1B 23 AT RE AR 01 AAA 2.36%
4.1Y+5Y (4K 1) 232380021.1B 23 HESRIT —_RE AR 01 AAA 2.36%
4.21Y+NY 242300001.1B 23 TR TIKELR 01 AAA 2.40%
4.52Y+NY 242380023.1B 23 AR TKELR 01 AAA 2.57%
4.68Y+5Y 092303005.I1B 23 DT RERR 02A --/-- 2.29%
4.9Y+NY(fK 1) 242400004.1B 24 HpfiEzKEAR 01 AAA 2.36%
4.9Y+5Y(fk 1) 1928003.1B 19 RARIT—ER 01 AAA 2.32%
4.9Y+5Y(4k 1) 1928003.1B 19 RARIT—4R 01 AAA 2.32%
4.96Y+5Y({k 2) 232480008.1B 24 T RE AR 02A AAA 2.315%
4.96Y+5Y(4k 2) 232480008.1B 24 RITREANER 02A AAA 2.305%
4.96Y+5Y({k 2) 232480008.1B 24 RITREANER 02A AAA 2.305%
4.96Y+5Y({k 2) 232480008.1B 24 T RE AR 02A AAA 2.32%
4.96Y+5Y(4k 2) 232480008.1B 24 T RE AR 02A AAA 2.32%
4.96Y+5Y({k 2) 232480008.1B 24 T RE AR 02A AAA 2.325%
4.96Y+5Y({k 2) 232480008.1B 24 Hh{TZRRAR 02A AAA 2.33%
4.96Y+5Y({k 2) 232480008.1B 24 Hh{TZRRAR 02A AAA 2.33%
4.96Y+5Y(4k 2) 232480008.1B 24 Hh{TZRRAR 02A AAA 2.33%




4.96Y+5Y(fK 2) 232480008.I1B 24 FIT R AE 02A AAA 2.33%
4.99Y+5Y 232480010.I1B 24 HERIT R E AR 01 AAA 2.42%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.42%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.42%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.42%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.42%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.43%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.43%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.43%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.43%
4.99Y+5Y 232480010.I1B 24 HrRIT KA AR 01 AAA 2.43%
4.99Y+5Y 232480010.I1B 24 HRIT KA AR 01 AAA 2.43%
4.99Y+5Y 232480010.I1B 24 HrRIT KA AR 01 AAA 2.43%
4.99Y+5Y 232480010.I1B 24 HERIT KA AR 01 AAA 2.43%
4.99Y+5Y 232480010.I1B 24 HRIT KA AR 01 AAA 2.43%

5Y+5Y(4K 2) 232400013.I1B 24 HEIRIT " RE AR 01 AAA 2.74%
5Y+5Y(4k 2) 232400013.1B 24 EEERIT ZREE AR 01 AAA 2.75%
5Y+5Y(4K 2) 232400013.I1B 24 HEIRIT KRB AR 01 AAA 2.75%
5Y+5Y(4K 2) 232400013.I1B 24 HEIRIT KRB AR 01 AAA 2.75%
7.3Y+5Y(K 1) 2128026.1B 21 FRIRIT R 02 AAA 2.40%
7.74Y+5Y 2228005.I1B 22 TiRiT—4k 02 AAA 2.41%
8.56Y+5Y(fK 1) 092280140.1B 22 AT AR AR 02B AAA 2.44%
8.56Y+5Y(fK 1) 092280140.1B 22 AT A AR 02B AAA 2.44%

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




