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SHIVTHRE 2780 {2 7 KERFEIMGERIE, 1HEIWEIER 1820 12, BEFIRHT 960 2.

EfR73mE 17D 239908 2.05, 77D 239916 2.06, 1.04Y 190004 2.13-2.1395, 2.89Y 230003 2.515-2.5175, 6.72Y 220027 2.825-2.83, 9.64Y
220025 2.875-2.88, 9.92Y 230004 2.855-2.8575, 29.58Y 220024 3.225-3.23

- s | 7 | 1 | 30

MEBEIE(%) 22300 2.5150 2.6755 2.8200 2.8750 3.2280
SEERR(%) 2.2300 2.5175 2.6800 2.8200 2.8775 3.2275
TEN(%) 0.0000 0.0025 0.0045 0.0000 0.0025 -0.0005

B =as

SRYESE 43D 220304 2.14, 127D 220306 2.255-2.26, 253D 220411 2.34-2.35, 1.14Y 220312 2.495-2.5025, 1.38Y 190409 2.54-2.555,
1.97Y 220202 2.595-2.6025, 2.69Y 220313 2.7075-2.715, 4.22Y 220208 2.825-2.835, 6.48Y 190215 2.99 , 7.06Y 200404 3.01 -3.0125, 8.16Y
210405 3.0325, 9.58Y 220220 3.047-3.05, 17.35Y 200220 3.275-3.2775

HFEﬂEEﬁmm{EE(% 2.4375 2.6500 2.8450 2.9950 3.0600
%‘EEIEIEIQEME(%) 2.4400 2.6500 2.8450 2.9900 3.0640
Eﬁ](%) 0.0025 0.0000 0.0000 -0.0050 0.0040
H’EEEH‘E(%) 2.3200 2.5950 2.8225 2.9925 3.0325
/—‘I\EEH‘E(%) 2.3200 2.6000 2.8290 2.9900 3.0325
ﬁf}](%) 0.0000 0.0050 0.0065 -0.0025 0.0000

B e

SHERAIRIEEER , MREEEFEZHIR AAA AA+IGRE M. Gin/amE, 3D 042280168 22 H4iH CP001T AAA AEXTE 2.40%f7
B, ESHARIT, 70D 012284238 22 i®MAS SCPO05 AAA BYAITE 2.65%MIE, XUHSAES, iKin/AmE, 109D(fK2) 012283576 2275
B SCP013 AAA FEATE 2.69%fUE, 171D 012284357 22FEgEE SCP016 AAA FRAITE 2.62%fIE, RITHLES, KinAmE,
212D 042280476 22 FREPH3H CPOOT  AAA RRAITE 2.76%(NE, XY AESE, 325D 042380074 23 HEEKE CP00T AA+ RRAZTE 3.99%

V&, WHYHES, RWMs, SHEERMKNER.

A = N TN - N I
AAA 2.7 2.63 2.68 2.73 2.78

AA+ 2.85 2.82 29 2.95 3.1
YT =R

AA 3.1 3.2 3.68 3.92 4.16

AA- 3.56 4 433 4.65 4.75
AAA 2.6 10 2.63 0 2.68 0 2.73 0 2.78 0
SRS RhATEE AA+ 2.75 10 2.8 2 2.89 1 2.93 2 3.08 2
(BP) AA 3.1 0 3.2 0 3.68 0 3.92 0 4.16 0
AA- 3.56 0 4 0 433 0 4.65 0 4.75 0

B o=z

SHAEGIEEEA, 1-3 FRIRPE, BEIRERR, EH7E 1.5Y Mk, 21 EgEiee GNOOS(BRFFIEFR) (AAA, 1.29Y) FRIITE 2.92%, IKHE
HT47 2bp; 21 EE MTN0O04 (AAA, 1.43Y) 7£ 2.88%F%3E 3 &, RIEATT 1bp; 20 EgfE MTNOO5 (AAA, 1.95Y) 7E 2.89%Rkas 2 &; 225

MTNO002 (AAA, 2.61Y) 1E 3.22%F3>, SRER1EE. 3 25 FHIFR, AR —i%, 22 e MTN002 (AAA, 3.95Y) ARARTE 3.30%, WREATT



1bp; 22 BB/ MTNOO5 (AAA, 4.33Y) 7E 3.16%F%3%; 22 BgEE MTNOO5 (AAA, 4.58Y) 7E 3.15%F%3%. 5Y RIALHARR, miacixs, 21 Y¢AEH

SHTERTIERARES, HETT.

2.95 3.36

MTNOO1B (AAA, 8.37Y) £ 3.40%F3z. SRS,

AAA+ 2.74 None
AAA 2.84 3.16 3.38 3.54 None
YU R
AA+ 3.01 3.51 3.9 None None
AA 3.25 3.87 4.16 None None
AAA+ 2.73 1 2.97 -2 3.2 -2 3.39 -3 None = None
SreERILZSTEIXI a8 AAA 2.86 -2 3.18 -2 3.36 2 3.55 -1 None None
(BP) AA+ 3 1 3.5 1 3.88 2 None = None None  None
AA 3.23 2 3.9 -3 4.2 -4 None None None ' None

B cus

SHEWERZIRRER, €, 58, BT, REISHRENE28S5S, OIEFEAE, 22 5KR K2 AA+ BRE 3.13%, R17SEH, EE&IA., 21
=& 06 AAA FRAZTE 3.24%, 22 FtK Y3 AAA BRAZTE 3.60%, I3 mE, 21 %5k 02 AAA BAZTE 2.81%, {RIGSEH, BEEEA., 22 53 01 AAA R3SHE
3.15%. 23 5735 01 AAA BR7E 3.23%, ESs=H, EE£T\., KiEAMmE, 21 #RE 02 AAA FEASTE 3.39%., 21 E% 06 AAA FYASTE 3.44%, EHEsEH,

PREZSEN.

B =n

SHIRARSE, BIRERSFAE. SRR, AMC T 0.5pt, 1BIRIRIR, FEinaIKIRIEER, IEMBER 23 pliACfE 6.34%, T FH=ER 23 &

5.8%# tkn, #MMRIE 23 7 5.98%4 tkn, EEEIAL 23 #£ 5.92%%K tkn, Kim, )RR 26 MIRLRIERS 26 BNEXNA3LR, HRFEFEZHUIL
2. BHFRR, SHES,

EHEE. BMFNE—E 2-4pt, BEEHZHEEER, SRMETER 1-2pt. BLARHERZF, T 0.25-1pt,

SHERRR

BRR FHHD BHRE (R | B | eE

2.40%
6.50%
3.30%
2.80%
3.10%
2.70%
2.70%
2.80%
2.80%
3.07%
2.711%
2.711%
2.711%
2.65%
2.65%

9D
12D({% 1)
17D
19D({% 1)
23D
23D
24D
24D
39D (1% 2)
64D
64D
64D
64D
70D

80D

85D
85D
85D
92D
92D
92D
97D
102D (fk 2)
109D ({k 2)
157D
170D
170D
171D
171D
212D
235D(fk 2)
266D
266D
270D (% 2)
270D (K 2)
270D (K 2)
325D

042280168.1B
012380071.1B
012282446.1B
012284264.1B
012282538.1B
012380105.1B
012380105.1B
012381104.1B
012380651.1B
012282763.1B
012380765.1B
012380765.1B
012380765.1B
012380135.1B
012284238.1B

012381013.1B
012381147.1B
012381147.1B
012381138.1B
012284123.1B
012284123.1B
012284123.1B
012284073.1B
012380096.1B
012283576.1B
072210145.1B
012380878.1B
012380549.1B
012284357.1B
012284357.1B
042280476.1B
042280502.1B
012381154.1B
012381154.1B
042281001.1B
042281001.1B
042281001.1B
042380074.1B

23 ks SCPO06(RIEIZE

22 3 CPOO1
23 =$%& SCPO01
22 A7 SCPO02
22 TFE SCP045
22 Hhizgiz SCP002
23 < SCP003
23 <H SCP003
23 Y ERR SCP002
23 kg SCPO06
22 BiB=# SCP001
23 BiEIE SCPO01
23 BiEIE SCPO01
23 FiEE SCP001
23 HREE} SCPO01

22 RIS SCPO05

2)

23 ZRfin SCP004
23 ZRfin SCP004
23 itArasNEx SCPOOT
22 7TPER#% SCPO16
22 JTPEa#% SCPO16
22 JTPEa#% SCPO16
22 E8R SCP020
23 HEEH SCP002
22 Fges SCPO13
22 $BrsiEs CP008
23 FhE3E SCPO05
23 % SCP003
22 FgFEE SCPO16
22 FgFEE SCPO16
22 ZERH3A CPOO1
22 FEMIEEFF CPOO1

ELLEE SCPOOT
23 ELLERI SCPOO1
22 M8 CPOO1
22 Mg s CP0O1
22 Mg s CP0OO1
23 HEKRRE CP001

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

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

2.60%
2.57%
2.57%
2.76%
2.58%
2.58%
2.58%
2.58%
2.93%
2.69%
2.57%
2.62%
2.89%
2.62%
2.62%
2.76%
3.35%
2.93%
2.93%
3.14%
3.14%
3.14%
2.99%



FIRKE
18D
26D+NY
26D+NY
37D+NY
44D
69D
100D+NY
132D
132D
132D
139D+NY
146D+2Y
146D+2Y
203D
205D+2Y
209D
209D
212D
212D+NY
212D+NY
212D+NY
214D
296D
300D
300D
304D+1Y
304D+1Y
334D+1Y
%

%

%
1.03Y
1.05Y+1Y
1.06Y
1.12Y+NY
1.22Y+2Y
1.28Y+2Y
1.28Y+2Y
1.37Y
1.39Y
1.41Y
1.41Y+2Y
1.47Y
1.59Y+2Y
1.6Y
1.73Y+3Y
1.78Y
1.78Y
1.78Y
1.83Y
1.83Y
1.84Y+NY
1.93Y+NY
2y
2.07Y+2Y
2.3y
2.31Y+NY
2.31Y+NY
2.39Y+NY
2.39Y
3.79Y
3.95Y
4.33Y

SHEIVREREIRE

BRR BB BB (KiTH)

=58

102000680.1B
102000775.1B
102000775.1B
102000928.1B
102000981.1B
102001129.1B
102001326.1B
102001474.1B
102001474.1B
102001474.1B
102001253.1B
102001593.1B
102001593.1B
101801163.1B
102001918.1B
102001968.1B
102001968.1B
102001982.1B
102001985.1B
102001985.1B
102001985.1B
102001999.1B
102100090.1B
102100133.1B
102100133.1B
102280213.1B
102280213.1B
102280361.1B
101900429.1B
101900429.1B
101900429.1B
101900476.1B
102280772.1B
102100720.1B
102281066.1B
102101088.1B
102101258.1B
102101258.1B
102101501.1B
102101590.1B
102101659.1B
102101697.1B
102101863.1B
102102162.1B
101901500.1B
102282745.1B
102280003.1B
102280003.1B
102280005.1B
102280203.1B
102280203.1B
102280224.1B
102280431.1B
102280639.1B
102280864.1B
102281561.1B
102281580.1B
102281580.1B
102281813.1B
102281836.1B
102280049.1B
102280487.1B
102281626.1B

RENRE (R1TH1E)
20 FE—5 MTNOO1
20 B0 MTNOO3A
20 B0 MTNOO3A
20 EHE MTNOO4
20 HIFERIE MTNOO1
20 FFEFZ5 MTNOO1
20 FEZE5 MTNOO7
20 %% MTNOO5
20 %% MTNOO5
20 %% MTNOO5
20 =H&% MTNO04
20 EERR MTNOO1A
20 EERR MTNOOTA
18 Zi55 MTNO002
20 =S4 MTN002
20 ;AT$MEE MTNO13
20 ;AT$MEE MTNO13
20 A&EEH MTN004
20 5 MTNO04
20 5 MTNO04
20 5 MTNO04
20 FREEE4 MTNOO
21 Eg@=% MTNOO1
21 Y85EE% MTNO0O1
21 Y8EE% MTNO0O1
22 %2z MTN002
22 {2z MTN0O02
22 it&Zz MTNOO4
19 RIE/L MTNOO1
19 RIE3/X MTNOO1
19 RIE/L MTNOO1
19 FRiBER MTN002
22 KRR MTNOO1
21 ER#EsS MTNOO1
22 BNk MTNOO2
21 EiHEE MTNOO1
21 EHiEE MTN002
21 EiEE MTNO02
21 1EiAE MTNOO3
21 1giEA MTNOO3
21 #h{R& MTNO04
21 Hp#RzEE MTNOOT
21 HeEBfE MTNOO3
21 EEBEZE MTNOO1
19 SE#AEZ MTNOOT
22 RIIE#E MTNOO1
22 EERRLeI MTNOOT
22 EERRLeI MTNOOT
22 iERgF=Ak MTNOOTA
22 BMERI MTNOO1
22 BMERI MTNOO1
22 I, MTNOO2
22 [IE4L, MTNOOS
22 Eifg MTNOO1
22 SMEFREE MTNOO
22 FREEE MTNO21
22 FRGE MTN002
22 FRGE MTN002
22 KFEARFE MTNOO7
22 #8535 MTNOO1T
22 BRI MTNOO1
22 #7588 MTN002
22 Hh{¢AE MTNOO7

AAA

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

3.50%
3.17%
3.17%
3.82%
3.10%
2.60%
4.58%
2.83%
2.83%
2.83%
4.81%
2.79%
2.79%
3.03%
3.07%
2.90%
2.90%
3.68%
2.99%
2.99%
2.99%
2.90%
2.96%
3.00%
3.00%
3.00%
3.00%
3.02%
2.91%
2.91%
2.91%
3.02%
4.09%
2.91%
3.60%
3.04%
3.04%
3.04%
3.10%
3.27%
2.97%
4.00%
2.86%
3.23%
3.18%
3.55%
3.47%
3.47%
3.53%
3.99%
3.99%
3.54%
3.56%
2.97%
3.10%
3.01%
3.28%
3.28%
3.32%
3.90%
3.35%
3.30%
3.28%



2D+NY
10D
83D+2Y
138D({x 1)
139D+365D
161D+5Y
166D({X 1)
167D
167D
197D +5Y
197D +5Y
209D +5Y(fK 1)
216D+5Y(fk 1)
216D+5Y(fk 1)
216D+5Y(fk 1)
286D
304D +2Y
304D +2Y
330D +2Y({k 2)
339D
348D(fk 1)
351D
356D
356D
360D +5Y
363D
363D
1.04Y+5Y
1.04Y+5Y
1.05Y
1.05Y
1.09Y
1.16Y+NY({k 2)
1.16Y+NY({k 2)
1.22Y+2Y
1.23Y
1.33Y({x 1)
1.33Y({x 1)
1.33Y({x 1)
1.37Y({x 1)
1.37Y({x 1)
1.39Y
1.39Y+5Y(k 2)
1.39Y+5Y(k 2)
1.39Y+5Y(k 2)
1.4Y+NY
1.46Y+5Y
1.47Y({x 1)
1.48Y
1.49Y
1.58Y
1.6Y+2Y
1.62Y
1.63Y+2Y
1.64Y+NY
1.71Y
1.75Y
1.81Y
1.93Y({x 1)
1.93Y({x 1)
1.97Y+NY
1.97Y+NY
1.97Y+NY
1.99Y
2.01Y+NY
2.01Y+NY
2.04Y
2.04Y
2.09Y+NY
2.09Y+NY
2.12Y+NY
2.12Y+NY

163356.SH
163391.SH
149150.5Z
2028030.1B
175842.SH
1828006.1B
175130.SH
2020053.1B
167633.SH
1828011.1B
1828011.1B
1828012.1B
1828013.1B
1828013.1B
1828013.1B
149341.5Z
177760.SH
177760.SH
138930.SH
175789.SH
149403.5Z
151252.SH
2128007
2128007
1923001
2128012
2128012
1928009
1928009
188003.SH
188003.SH
111081.5Z
188144.SH
188144.SH
188228.SH
188282.SH
2128024.1B
2128024.1B
2128024.1B
1780221.1B
1780221.1B
155626.SH
1428011.1B
1428011.1B
1428011.1B
1928021.1B
1921030.1B
2120081.1B
162141.SH
149643.5Z
143360.SH
197495.SH
184115.SH
188882.SH
1928032.1B
2120112.1B
139403.SH
196113.SH
196403.SH
196403.SH
2028006.1B
2028006.1B
2028006.1B
166388.SH
2020016.1B
2020016.1B
2220031.1B
2228021.1B
2028014.1B
2028014.1B
2028017.1B
2028017.1B

20 LR Y1
20 ikiE 06
20 1457 01
20 SRTT/)MVRIR 05
GC 155 01
18 FRERIT 4% 01
20 ¥¢BE 02
20 IREERIT/IMAIR
20 fEEs
18 FRERIT 4R 02
18 FRERIT 4R 02
18 PERIT—4K 02
18 EIRIRIT 4% 02
18 EIRIRIT 4% 02
18 EIRIRIT 4% 02
21 1&81% 01
21 #EFF 01
21 #EFF 01
23 5ig 02
GC =g 01
21 774802
19 4832 01
21 HBR17 01
21 HBR17 01
19 FEAE
21 HRIR1T 01
21 HRIR1T 01
19 ZAAERTIT 4% 04
19 ZAARIT 4% 04
21 $3IE C3
21 $3IE C3
19 35 G1
21E85Y3
21E85Y3
21 th{ 01
21 %2 09
21 HERTT 02
21 HERTT 02
21 HERTT 02
17 S EBR
17 S EBR
19 #hfx 03
14 ZB17=4% 01
14 ZB17=4% 01
14 ZB17=4% 01
19 RAVERITRER 01
19 IR 4% 01
21 ;R O$R17/)\AM% 03
19 2% 01
21DJLQO4
17 )11%& 01
21 1885 02
21 I 04
21 pET
19 EBISIRITREMR
21 BMRITEEBR
PR 78 01
22 3% 01
22 #& 02
22 #& 02
20 HRiELRITIKERIR
20 AR TAKERIR
20 AR TAKERIR
20 Iif5#% 01
20 TR TIRER R
20 TR TIRER R
22 HESERIT/IMIR 02
22 BA$R1T 01
20 HRERITKELR 01
20 HRERITKELR 01
20 FRAVERTTKEL(R 01
20 FRAVERTTKEL(R 01

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

2.40%
3.00%
3.35%
2.55%
3.05%
2.82%
2.70%
2.60%
5.07%
2.87%
2.87%
2.88%
2.89%
2.89%
2.88%
2.75%
4.40%
4.40%
3.28%
2.75%
2.81%
4.45%
2.70%
2.70%
2.98%
2.71%
2.71%
2.94%
2.94%
2.91%
2.91%
2.95%
3.20%
3.20%
3.24%
2.80%
2.78%
2.78%
2.78%
4.93%
4.93%
2.97%
3.03%
3.03%
3.03%
3.155%
3.25%
3.15%
4.50%
3.00%
2.95%
5.00%
3.05%
3.48%
3.20%
3.00%
4.35%
4.02%
4.10%
4.10%
3.28%
3.28%
3.29%
3.62%
3.39%
3.39%
2.90%
2.9325%
3.32%
3.32%
3.33%
3.33%



2.12Y+NY
2.19Y
2.35Y+5Y({X 2)
2.35Y+5Y({X 2)
2.35Y+5Y({X 2)
2.35Y+2Y
2.35Y+2Y
2.38Y+5Y
2.41Y+NY({k 1)
2.41Y+NY({k 1)
2.41Y+NY({k 1)
2.41Y+NY({k 1)
2.41Y+NY({k 1)
2.59Y
2.59Y
2.6Y({k 1)
2.63Y
2.64Y+NY
2.67Y+NY
2.8Y+2Y
2.89Y
2.96Y({X 1)
3Y
3.2Y+NY
3.2Y+NY
3.35Y({x 1)
3.58Y+5Y (A 2)
3.62Y+5Y({K 1)
3.64Y+NY
3.64Y+NY
3.64Y+NY
3.64Y+NY
3.65Y+5Y({K 2)
3.67Y+NY
3.67Y+5Y
3.67Y+NY
3.67Y+NY
3.67Y+NY
3.72Y+5Y({K 1)
3.81Y+NY
3.81Y+NY
3.81Y+NY
3.81Y+NY
3.83Y+5Y({K 2)
3.91Y+NY
3.91Y+NY
3.91Y+NY
3.91Y+NY
3.91Y+NY
4.12Y
4.23Y+5Y
4.23Y+5Y
4.43Y+2Y({k 1)
4.49Y+5Y
4.98Y
8.39Y({% 2)
39D(fk 2)
1.03Y+2Y
1.91Y+2Y
1.97Y({x 1)
1.98Y+2Y(fk 1)
2.71Y

2028017.1B
185797.SH
2028025.1B
2028025.1B
2028025.1B
137597.SH
137597.SH
2028024.1B
2028032.1B
2028032.1B
2028032.1B
2028032.1B
2028032.1B
137999.SH
137999.SH
114085.SH
175409.SH
2028048.1B
138604.SH
138839.SH
212380001.1B
138810.SH
2328003.1B
2128022.1B
2128022.1B
149576.5Z
2128032.1B
2128033.1B
2128038.1B
2128038.1B
2128038.1B
2128038.1B
2121053.1B
2128044.1B
2120105.1B
2128044.1B
2128044.1B
2128044.1B
2128049.1B
2228001.1B
2228001.1B
2228001.1B
2228001.1B
2228006.1B
2228011.1B
2228011.1B
2228011.1B
2228011.1B
2228011.1B
194490.SH
2228041.1B
2228041.1B
182610.SH
092200008.1B
137870.SH
188584.SH
032000450.1B
032100423.1B
032280207.1B
032200139.1B
032280315.1B
032281112.1B

20 FRAVERTTKEL(R 01
22 iFE K2
20 JEAIRIT—4 01
20 JEAIRIT 4 01
20 JEAIRIT 4 01
22 5KFR} K2
22 5KF} K2
20 PEHRIT R
20 RAVERTTKER R 02
20 RAVRTTKEL(R 02
20 RAVRTTKEL R 02
20 RAVRTTKEL R 02
20 RAVRTTKEL R 02
22 #g 02
22 #g 02
22 %% 01
20 #3= C1
20 FERITKEL R 02
22 IKR Y5
23 M3 01
23 HEEERAT/IMAIR 01
23 5732 01
23 ERERITEREERR 01
21 BRI TKERR
21 BRI TKERR
21 54503
21 FRIT "R 01
21 ERIT "4 03
21 RAVRTT7KER R 01
21 RAVRTT7KER R 01
21 RAVRTT7KER R 01
21 RAVERIT7KER R 01
21 IfERE =K
21 TrgtR1TKkEER 02
21 B HR1T=4% 02
21 TrgtR1TKkEER 02
21 TrgtR1TKkEER 02
21 TrgtR1TKkEER 02
21 EIRIRIT 4 05
22 HpfEERI TR SRR 01
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