WE2Bi¥F
IR1TEMHEZFHID

HEHRSHRA

[2024-10-17]

B ==

RITAEIR, FEPRITRERENINESIETER, 10 B 17 HURBEEHER, HEBrARFTE T 1326 {270 7 KEBFREIMEERIE, BIEFZR 1.50%,
Wind #iE87=, 2H 1500 {Z7Ti#EIEF] 700 {ZcEERES EFZIER.

Ef=75HE 281D 240015 1.42-1.45; 2.83Y 240016 1.58-1.6275; 4.74Y 240014 1.755-1.7925; 6.69Y 240013 1.965-2.00; 9.61Y
240011 2.095-2.125; 29Y 230023 2.2625-2.295,

e H E 5t (%) 1.4425 1.6200 1.8000 1.9975 2.1225 2.3050
A H 5 (%) 1.4200 1.5800 1.7600 1.9650 2.0950 2.2710
AZ 51 (%) -0.0225 -0.0400 -0.0400 -0.0325 -0.0275 -0.0340

T

ERMERAE 281D 240421 1.69-1.70; 4.35Y 240203 1.845-1.87; 6.01Y 200215 2.01-2.03 ; 9.71Y 240420 2.2025-
2.225,

IR I N A A N

WE H 3E E T 4 il i (%) 1.6700 1.8025 1.9100 2.1700 2.2275
A H AF B T4l 57 (%) 1.6700 1.7900 1.8800 2.1700 2.2050
AE(%) 0.0000 -0.0125 -0.0300 0.0000 -0.0225
WE H [ 7157 (%) 1.6800 1.7950 1.8750 2.0900 2.2060
A H [E 5 (%) 1.7000 1.7750 1.8455 2.0650 2.1775
AE(%) 0.0200 -0.0200 -0.0295 -0.0250 -0.0285
B eousms

SRRTERERMHIZIRBIER, RARXEEEFT Q4 HifR, /Ein/3E, 26D 012483241.1B 24 #53%@ SCP009  AAA 7 2.00%p3Z (fhE-
3(MI8) |, RITHGES; 70D 012482595.1B 24 thzx Hfiji SCPOOARIEIZEYE) AAA 1E2.02%mAR (HfE-2 (E) , ESHAES. hiKiRAmE,
96D 012481462.1B 24 {itik SCP006 AAA 7£ 2.30%MR (fhfE-4uB) , $RITHARES; 151D 0124819108 24 STFE3NHR
SCP004 AAA 7E2.00%m3 ([HEME) , E£HAES. KinAm, 191D¢(K2) 042480249.1B 24 iEi#I& CP002 AAA 7 2.37%m3T (1t

BE) , ESHEES,; 307D 042480490.1B 24 H3RJ CP024 AAA 7E1.98%m3z (fHE+1 (8) , $RITHLEM, SATMS, Bk, PR

Kl B RERE M7

AAA 197 2 202 2 2.0
AA+ 198 203 218 2.09 2.18

P [ e
AA 215 205 215 2.18 2.2

AA- 208 223 | 216 2.2 2.2



AAA 194 3 1991 2020 2 0 2.02-1

AA+ 196 2 21 2117 2.09 0 22 -2
5B EIXIER
(BP) AA 2.05 10 2.08 3 2150 2.13 5 2.16 4
AA- 21 -2 23 22 222 2 234
7 4 14

B oou=me

SHAERIGIBEFR, 1-3 FEIRPE, 22 FaeFl MTN026 (AAA, 1.03Y) 7 2.20%{KfH(E 4bp BIIERZ; 23 RYIIEE MTNOO1
(AAA, 1.60Y) 7E 2.07%{EfG1E 1bp fIEAKES; 24 FW MTNOOT(RIEIZENE) (AAA, 1.88Y) TE 2.13%(KM(E 1bp EKS; 3 E 5 FHAR, 19 bk
5% MTNOOTB (AAA, 4.24Y) 7E 2.28%{Eit{E 2bp RIBAAS; 24304 MTNO03 (AAA, 4.59Y) FRATE 2.25%, EffE 1bp HINIE; 24 EgE8 MTNOO7

(AAA, AT7T7Y) BRRAE 2.22%, {&fd 2bp &, 5Y RLALHAIR, 24 JRERE MTNOO2B (AAA, 9.67Y) 7£ 2.75%{RfA(E 1bp RMUEMEZ; 24 aiH

MTNOO2 (AAA, 9.74Y) FARTE 2.43%, {KfffE 3bp BUIE. SRS, SHPEKE T,

AAA+  2.01 213 225 2.44 None
AAA 2.15 224 243 None None
HEXFUT R =R
AA+ 2.28 2.4 2.6 None None
AA 2.4 253 | 295 None None
AAA+  2.02 1 214 1 2.26 1 2.46 2 NoneNone
_ AAA 2.16 ) 2.25 ) 2.45 ) None None NoneNone
S5iERUZEThIIR 1 1 2
(BP) - - -
AA+ 231 3 2.42 ) 2.63 3 None None NoneNone
AA 2.43 ; 2.56 ; 2.98 ; None None NoneNone

B ocum

SECUERHRENER, B, 57, 57, FRNSHASESS, URASE, 23 fHE G4 AAA FTE 1.98%. 23 {51k G4 AAA FATE
2.08%, HFEZEE, BSTA, 19 [EHR 04 AAA FATE 2.25%, IHRTSE, 22 85K 01 AAA FIAE 2.22%, HREH, BEETA, 22 HEE 01 AA+ i
SE235%, BEmE, BETA, 24 8501 AA+ FATE 287%, BSRAERE, BTN, KI5, 24 Bt 06 AAA FTE 2.68%, 24 LI 01

AAA BRAITE 2.71%, 24 &iE 04 AAA RYAZTE 2.72%,

|

SHIRTERRBREER, £RMRAEGE-13 ZIfGE-3, LE8H, WEMREGE-2. M3l 4-5Y AT KAE. BEENEES TR
{TFIRRIYT. SY AH, KITKBEREGENIL, F—K TKNTE , BREFETHLE-1 Wi, FeFE, TR aEtiREiK, Sh—ig
TKN, FERMHE-1 EfHE-3, ERENERKETME-2, . 24 TIT”REAMRO01A (4.88Y) SHE 2.29% (fhE-1) ME—EITE 248% (-
2) , WER 2275 (fh{E-2.6) BEHEESIEN. 24 Y7L 01BC (4.88Y) SHME 236 (-0) MZEZE, —H TKN FJ2.345 (-1.5) 244 (-
2) 2335 (-2.5) =@ His sRHRENSE. MBS BRZRNER, EEMEFmtaiEs. 20 FERITZHR 01 (360D+5Y) £ 2.05% (0) M3z
£, BViGES. BeoE, SHMARD, 24 BERRT 01 (2.69Y) MBGEER, RATE 2.09%, 2.08%EE, RITHEESSNA.

L

FUSIRIRENERBA. SRWRR, FEEEENR, LERRIJIBEAMNSS. HiRiRiR, REEXLRFAEME, 8% KT, mUBIRSEE
KIEEIN, MEREAAEE. W RIR, SEERESSM, AR L. FiREFTE 1-2pt.

SERERME
RARH B (RiTUH9)
8D 012480622.1B 24 5K;T 5 SCP001 AAA 1.97%
8D 042380720.1B 23 FnUEL CP002 AA+ 2.17%
8D 012480622.1B 24 5K;T 5 SCP001 AAA 1.97%
11D 012480446.1B 24 BPEtRE SCPOO1 AA+ 2.20%
26D 012483241.1B 24 $53%18 SCP009 AAA 2.00%

26D 012483241.1B 24 $53%18 SCP009 AAA 2.00%



26D
33D
57D
57D
70D
81D
84D
88D
90D
90D
95D
96D
96D
97D
127D
134D
138D
176D
176D
180D
180D
191D({% 2)
191D({% 2)
191D({% 2)
192D (1% 1)
194D
218D
231D
246D
248D({k 1)
248D({k 1)
307D
307D
364D
364D

FIRKE
10D({% 1)
32D
40D+NY
49D
49D
53D+NY
53D+NY
78D
82D
84D
84D
85D
85D
85D
88D
88D
88D
128D+1Y(fk 1)
141D
143D+3Y
150D({& 1)
151D+NY
157D({K 1)
161D+NY
185D+3Y
186D
187D
187D
192D({K 1)
193D
200D(fk 1)
204D
217D

012483241.1B
012482511.1B
012483299.1B
012483299.1B
012482595.1B
012481249.1B
072410113.1B
012481328.1B
012481898.1B
012481898.1B
012483250.1B
012481462.1B
012481462.1B
042480044.1B
072410131.1B
012482035.1B
012481785.1B
072410163.1B
012482465.1B
072410172.1B
072410172.1B
042480249.1B
042480249.1B
042480249.1B
012482323.1B
042480252.1B
012482576.1B
072410136.1B
012483146.1B
012483193.1B
012483193.1B
042480490.1B
042480490.1B
072410180.1B
072410180.1B

G BB (RiTHI)

102102151.1B
102103011.1B
102103108.1B
101901658.1B
101901658.1B
102103211.1B
102103211.1B
102000007.1B
102000003.1B
102000016.1B
102000016.1B
102000021.1B
102000021.1B
102000021.1B
102100042.1B
102100042.1B
102100042.1B
102380256.1B
102280433.1B
102380425.1B
102280521.1B
102380577.1B
102000460.1B
102380694.1B
102380989.1B
102000749.1B
102280876.1B
102280911.1B
102000813.1B
102000874.1B
102281047.1B
102281059.1B
102001046.1B

24 53218 SCP009
24 finREEF SCPO08
24 ;P81 SCPO18
24 ;FE8F1 SCPO18

24 F3z Ffii, SCPO04(RIBIZEHR)

24 Y AREEH SCPOOT
24 Y¢KiiFs5 CPOOT
24 E25F} SCPO0T
24 EMFEER SCPO15
24 EMFEER SCPO15
24 ERlEREL SCP002
24 fiti& SCP006
24 fiti& SCP006
24 ZREkEE CPOOT
24 SEZiFsS CPO10
24 %15 SCP003
24 EZ=IEE SCPO01
24 #iEgiEs CPO03
24 i#tA=Z= SCP002
24 SEZAiFs CPO13
24 SEZAiFs CPO13
24 EFEIZ CP002
24 EFEIZ CP002
24 EFEIZ CP002
24 FAIE#Z SCP004
24 =iZr CP005
24 7RHER A SCPOOT
24 FREIEsS CPOOT
24 B 5iEE SCP004

Z/REf7 SCP002
Z/REf7 SCP002
24 B3 CP024
24 B3 CP024
24 TRYGiF%S CPO05
24 TRYGiF%S CPO05

21 f&E/HE T MTNOOT
21 #BEgtE 0 MTNOOTA
21 Rk MTNOO3
19 JiR#% 4 MTNOO1
19 JiR#% 4 MTNOO1
21 #EE;TH5 MTNOO2
21 #EE;TH5 MTNOO2
20 EEiE;Siz MTNOOT
20 754032 MTNOO1
20 [FiTiEk#E MTNOO1
20 A% MTNOO1
20 HEHIZ MTNOO1
20 HEHIZ MTNOO1
20 HEHIZ MTNOO1
21 K& #H MTNOOTA
21 K& #H MTNOOTA
21 K& #H MTNOOTA
23 EEE MTNOOTA

S¥#Hz MTNOOT
23 BiEh MTNOO1
22 ZhekEhl MTNOO3
23 STRIRkEE MTNOO2
20 gk MTN002
23 Hlk MTNOO3
23 Fr 2% MTNOOT
20 IiEiAE MTNOOT
22 BMEE MTNOO1
22 415 MTNO002
20 BB MTNOOT
20 Ejfk MTNOO2
2 BRI MTNOO2
22 EiE42FF MTNOO3
20 FZ &M= MTNOOT

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

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

2.00%
2.10%
1.95%
1.95%
2.02%
1.95%
1.94%
4.75%
2.09%
2.09%
2.09%
2.30%
2.30%
2.15%
1.97%
2.20%
2.28%
2.01%
2.26%
1.99%
1.99%
2.37%
2.37%
2.37%
2.32%
2.36%
2.50%
2.13%
2.20%
2.55%
2.55%
1.98%
1.98%
2.04%
2.04%

2.45%
1.97%
2.23%
2.10%
2.10%
2.14%
2.14%
2.30%
2.05%
2.15%
2.15%
2.13%
2.13%
2.13%
2.14%
2.14%
2.14%
2.20%
2.25%
2.33%
2.15%
2.30%
2.28%
2.28%
2.28%
2.95%
2.35%
2.60%
2.42%
2.10%
2.21%
2.30%
2.27%



248D +NY({X 1)
248D +2Y
250D
250D
254D +2Y
266D
317D(fk 2)
318D(fk 1)
361D+2Y
1.03Y
1.06Y (1K 2)
1.07Y+2Y
1.12Y
1.16Y+NY({X 1)
1.33Y({k 1)
1.34Y({X 6)
1.35Y+1Y
1.35Y+1Y

1.42Y
1.44Y({% 2)
1.6Y({k 1)
1.66Y
1.67Y
1.67Y
1.88Y
1.91Y+2Y
1.91Y+2Y
2.02Y+2Y
2.06Y+2Y
2.24Y
2.28Y
2.38Y
2.4Y+NY({k 2)
2.42Y
2.42Y+NY({k 2)
2.44Y({k 1)
2.67Y({k 1)
2.79Y
2.8Y+NY
2.93Y
2.93Y+3Y
2.94Y
2.94Y
2.94Y({% 2)
2.94Y({% 2)
2.98Y({k 1)
2.98Y({k 1)
2.99Y
3.84Y({k 1)
4.24Y
4.5Y
4.52Y
4.59Y({k 1)
4.63Y
4.66Y
4.75Y
4.77Y
4.81Y
4.85Y
4.86Y({k 1)
4.86Y({k 1)
4.91Y
4.91Y
4.91Y({k 2)
4.92Y
4.93Y({k 1)
4.94Y
9.67Y({K 1)
9.74Y (1 2)
9.75Y({k 1)
9.85Y

102200170.1B
102281351.1B
102281380.1B
102281380.1B
102281422.1B
102300395.1B
102281972.1B
102281988.1B
102282231.1B
102282387.1B
102383018.1B
102282502.1B
102282592.1B
102383350.1B
102380195.I1B
102380224.1B
102480519.1B
102480519.1B

102380589.1B
102380716.1B
102381220.1B
102101084.1B
102101104.1B
102101104.1B
102483920.1B
102382464.1B
102382474.1B
102382814.1B
102382974.1B
102480103.1B
102280220.1B
102480651.1B
102480845.1B
102481019.1B
102480988.1B
102481263.1B
102482388.1B
102483303.1B
102483322.1B
102400962.1B
102001820.1B
102484229.1B
102484229.1B
102484279.1B
102484279.1B
102484307.1B
102484307.1B
102484389.1B
102483618.1B
101900030.1B
102481533.1B
102400734.1B
102481968.1B
102482169.1B
102482284.1B
102483085.I1B
102483215.I1B
102483459.1B
102483701.1B
102483757.1B
102483757.1B
102484053.1B
102484053.1B
102484286.1B
102484121.1B
102484188.1B
102484259.1B
102400816.1B
102483017.1B
102483033.1B
102483710.1B

22 k&% MTNOO3
22 &BERi% MTNOO2
22 iFKF=1% MTNOO1
22 iFKF=1% MTNOO1
22 JTER¥%ERE MTNOO2
23 #tiEiEE MTNOO2

22 25 MTNOO2
22 B EEE MTNOO1
22 £BRFH MTNOO3
22 Zheil MTNO26
23 i5ZAmEE MTNOO1
22 [E7KE#E MTNOO1
22 JETR4 MTN002
23 F3EE MTNOO8
23 BEAEE MTNOO2

23 = MTNOO1
24 F¢BAREF MTNOO1
24 F¢BAREF MTNOO1

23 LEFIR MTNOO1 (£REEHEFE

FEE)

23 #iiEE MTNOO1A
23 RI=EE MTNOOT
21 5eJ& MTN0O02
21 & PEEE MTNOO1
21 f&PEEE MTNOO1

24 =1} MTNOO1 (F}HBIZEHE)

23 ZHEH MTNOO3
23 EFRI%E MTNOO1
23 &)I#%#&E MTNO03
23 ZFRfERE MTNOO1
24 B34t MTNOO1
22 7EpEEE MTNO02B
24 EFHEEIZ MTNOO2
24 FEZRE# MTNOO6
24 755 MTNO02
24 FEZREF#H MTNOO7
24 BLLgk MTNOOT
24 2L MTNOOT
24 HEEERIZ MTNOOT
24 #=E MTNO10
24 EEE MTN004
20 A2 MTNO003
24 i8S MTNO002
24 i8S MTNO002
24 thEEE MTNO23
24 thEEE MTNO23
24 iR =i MTNO21
24 iR =i MTNO21
24 EREFTEE MTNOO4
24 =HEFE MTNO19
19 3t#57K55 MTNOO1B
24 TREIEE MTNOOT
24 B3 MTNOO1
24;C4£ MTNO0O3
24 BEJMFFE MTNOO1
24 FIEEE MTNOO4
24 $E;T351E MTN002
24 EgEE MTNOO7
24 FEIETEg MTNOO4
24 BIIE# MTN004
24 4tHEZK MTNO02
24 4tHEZK MTNO02
24 [EAE MTN004
24 [EAE MTN004
24 EgEE MTNOO8
24 fEMFE MTNOO2
24 FUEEE MTNOO3
24 S MTNOOT
24 JREEIEE MTNOO2B
24 A3 MTNO02
24 %33 MTNOO1
24 #FEF MTNOOGA

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

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

AA/AAA

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

2.33%
2.33%
2.32%
2.32%
2.19%
2.40%
2.36%
2.03%
2.35%
2.20%
2.30%
2.23%
2.20%
2.30%
2.36%
2.40%
2.99%
2.99%

2.26%
2.35%
2.07%
3.18%
2.25%
2.25%
2.13%
2.23%
2.28%
2.58%
2.27%
2.37%
2.30%
2.50%
2.80%
2.45%
2.80%
2.21%
2.46%
2.45%
2.27%
2.15%
2.17%
2.35%
2.35%
2.15%
2.16%
2.73%
2.73%
2.21%
3.20%
2.28%
2.35%
2.80%
2.25%
3.23%
3.40%
2.78%
2.22%
2.70%
2.47%
2.28%
2.28%
2.47%
2.47%
2.24%
2.96%
2.46%
2.45%
2.75%
2.43%
2.54%
2.58%



9.86Y(fk 2)
9.86Y(fk 2)
9.87Y
29.8Y

SHEIVRRER

e BB (RiTIUH) _

19D
19D
26D+5Y
26D+2Y
35D
36D+5Y
39D+2Y
40D
43D
43D
46D +2Y
47D
49D
53D
53D
63D+5Y
71D
71D
92D
100D (f% 2)
131D
135D(f4 2)
135D(f4 2)
135D({% 2)
136D+1Y
137D
139D+NY
148D+2Y({k 1)
158D
163D({% 2)
163D+NY({k 2)
175D
179D
185D({k 1)
187D +2Y
191D({% 2)
199D +3Y
203D
207D+NY
207D+NY
216D+5Y
216D+5Y
221D
221D+2Y
237D
237D
238D+1Y
255D +5Y(fk 2)
255D +5Y(fk 2)
255D +5Y(fk 2)
261D+1Y(fK 1)
261D(f% 2)
265D+NY
265D+NY
265D+NY
282D(f% 2)
295D +1Y(fk 2)
296D+2Y
303D(fk 2)
339D+5Y({k 2)
339D+5Y({k 2)
340D+NY
342D +5Y
342D +5Y

102483759.1B
102483759.1B
102483888.1B
102483342.1B

196545.SH
196545.SH
1920066.1B
197560.SH
031900844.1B
1928033.1B
184130.SH
163010.SH
032191331.1B
032191331.1B
149727.5Z
185083.SH
162621.SH
197833.SH
197833.SH
190311.1B
1780417.1B
162848.SH
032280092.1B
185350.SH
2220012.1B
2228016.1B
2228016.1B
185436.SH
032380164.1B
152402.SH
163942.SH
185522.SH
163317.SH
185585.SH
149864.5Z7
241124.SH
133234.5Z
185517.SH
032280438.1B
032400730.1B
251013.SH
254714.SH
2028017.1B
2028017.1B
2028018.1B
2028018.1B
163564.SH
185806.SH
032000519.1B
032000519.1B
115475.SH
2028022.1B
2028022.1B
2028022.1B
115594.SH
251636.SH
2028023.1B
2028023.1B
2028023.1B
137555.SH
251974.SH
148015.5Z
127843.SH
2028038.1B
2028038.1B
2028037.1B
2028041.1B
2028041.1B

24 FEfRRT MTNOO1

24 FEfRRT MTNOO1

24 |\mifripkg MTNOO3B
24 F{¢ig MTNOO4

2115 01
21158 01
19 EEIRITTR
21 &4 03
19 EEEZ PPN003
19 RERIT=% 03
21 B 01
19 jf%E 02
21 ELWA&SE PPNOO1
21 ELWASE PPNOO1
21 iFKRE
21 [E# 04
19 #1401
21 %f504
21 %f504
9 Bt 11
17 SLERER
19 /41% 02
22 Z=MIEHE PPNO02
22 T 01
22 gtRAT/MAfR 01
22 HEiR{7 01
22 HEiR{7 01
22 F=Rh 01
23 Z2BAtEkI% PPNOO1
20 ZBzz 01
20 FbR Y1
22 R 01
20 5 01
22 8% G1
22 7R G1
2413514
22 Eig 01
22 i K1
22 jAIESiE PPNOO1T

24 YM{YE PPNOO1(EFEE(R)

23 35}k 02
24 358 D1
20 FRAVERITIKERR 01
20 FRAVERITIKER R 01
20 IBIRIT R
20 IBIRIT R
20 3&@FF 02
2 E£&02
20 #&FAiH% PPNOO3
20 #&FAiH% PPNOO3
23 E#B G1
20 BRAERIT”HR
20 BRERIT”HR
20 BRAERIT”HR
23 &:ith 01
23 /=02
20 18RRI TKER R 01
20 1BEFHRITKER R 01
20 BRI TKER R 01
22 1% 04
23 BfiE—
22 [TEB 01
PR #1502
20 FERIT "4 01
20 FERIT "4 01
20 SERERITIRER R
20 TrgR1T—4% 01
20 TrgR1T—4% 01

AAA
AAA
AAA
AAA

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

f41E:2.06/2.4857

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

2.65%
2.65%
3.39%
2.81%

2.45%
2.45%
2.00%
2.38%
2.10%
2.00%
2.15%
1.95%
241%
241%
2.35%
1.99%
2.21%
1.95%
1.96%
2.05%
2.30%
3.04%
2.45%
2.11%
1.96%
1.98%
2.00%
2.13%
2.47%
2.10%
2.08%
2.07%
2.09%
2.29%
2.14%
1.97%
2.07%
2.04%
2.43%
2.48%
2.63%
2.45%
2.06%
2.07%
2.04%
2.05%
2.32%
2.08%
2.28%
2.25%
2.39%
2.15%
2.15%
2.15%
2.79%
2.70%
2.075%
2.075%
2.07%
2.02%
2.80%
2.06%
5.10%
2.05%
2.05%
2.10%
2.04%
2.06%



343D+NY
344D
346D +5Y({k 2)
1Y
1Y(1%k 2)
1Y(1%k 2)
1.01Y({k 1)
1.01Y+2Y
1.01Y+2Y
1.02Y({F 2)
1.02Y({ 1)
1.02Y+2Y
1.02Y({k 1)
1.03Y
1.03Y
1.05Y+5Y({k 1)
1.07Y
1.08Y({% 2)
1.08Y+NY
1.08Y+NY
1.09Y+5Y
1.09Y+5Y
1.1Y+NY({k 1)
1.1Y+NY({k 1)
1.1Y+NY
1.1Y+NY
1.19Y
1.2Y+5Y({k 1)
1.27Y
1.28Y+3Y
1.43Y
1.52Y+NY({K 1)
1.52Y+NY({K 1)
1.58Y
1.58Y
1.59Y+NY
1.59Y
1.6Y+2Y
1.65Y+NY
1.68Y({% 1)
1.73Y({k 1)
1.76Y
1.76Y
1.78Y
1.78Y
1.79Y
1.79Y
1.79Y
1.81Y+5Y({K 1)
1.81Y+5Y({K 1)
1.81Y+5Y(fk 1)
1.84Y+2Y
1.87Y({% 2)
1.9Y
1.95Y+5Y(fk 2)
1.95Y+5Y(fk 2)
2y
2.01Y+NY
2.02Y+5Y({k 2)
2.02Y+5Y({k 2)
2.08Y+5Y({K 1)
2.08Y
2.11Y+5Y
2.11Y+NY
2.11Y+2Y
2.16Y+NY({K 1)
2.17Y
2.24Y+5Y
2.25Y+NY
2.26Y+5Y
2.27Y+6Y({k 1)
2.27Y({k 2)

2028040.1B
137847.SH
2020065.1B
148085.5Z
148087.SZ
148087.SZ
2228051.1B
152612.SH
152612.SH
032300516.1B
167925.SH
133342.5Z
167925.SH
252820.SH
252820.SH
2028044.1B
175401.SH
032381072.1B
2028048.1B
2028048.1B
092000013.1B
092000013.1B
2028051.1B
2028051.1B
2028052.1B
2028052.1B
1880331.1B
200219.1B
253485.SH
240556.SH
175887.SH
2128017.1B
2128017.1B
212380005.1B
212380005.1B
2128019.1B
188128.SH
115386.SH
2128022.1B
032100669.1B
251549.SH
188393.SH
032480732.1B
212300003.1B
115722.SH
032380714.1B
032380714.1B
251959.SH
2128025.1B
2128025.1B
2128025.1B
251972.SH
1980264.1B
2321029.1B
2128030.1B
2128030.1B
115985.SH
2120089.1B
2128032.1B
2128032.1B
2128039.1B
136819.SH
2128042.1B
2120107.1B
032381106.1B
2120110.1B
253404.SH
2228003.1B
2228001.1B
2228004.1B
253753.SH
240519.SH

20 RIBIRITRER R
22 E#B C1
20 HFESERIT 4% 01
22 % C1
22 EfE 06
22 EfE 06
22 ELRITIVIR
20 #giE 02
20 #giE 02
23 EH4RzEE PPN0O03
20 BR%R 01
22 8% 01
20 BR%R 01
23 S5FF 03
23 S5FF 03
20 TRIRIT 4% 01
20 %% 04
23 iERgE R PPN002
20 FERITKERR 02
20 FERITKERR 02
20 {FIXA"REAIR 01
20 {FIXA"REAIR 01
20 HRIRITKER R
20 HRIRITKER R
20 EFERITRER
20 EFERITRER
18 ZeHEimiR
20 EFF 19
24 %557 01
24 115X 01
21 K% 02
21 SPERITKER R
21 SPERITKER R
23 FEXER1TIR 01
23 FEXER1T1R 01
21 FERITIKER R 01
21 BE G4
23 EiF 01
21 RIBRITKER R
21 &SR PPNOOT
23 7547 01
21 %R 01
24 EBAZ/E PPN006
23 {T734R1T1R 02
23 (5% C6

23 3ZO5REE PPN0O01 (&F=1E(R)
23 320K PPNO01 GEF=E(R)

23 H& 02
21 BRIT "R 01
21 BRIT "R 01
21 BRIT "R 01
23 757K 01
19 EIXf% 02
23 FRESIRAE/IMAIR 01
21 RIBIRIT R
21 RIBIRIT R
23 5 G4
21 JbRERITKER R 01
21 FRIT 4R 01
21 FRIT 4R 01
21 FREERIT "4 03
16 J11% 01
21 >HRIT 4R 02
21 HEERITKER (R
23 iTiE%{= PPN0O2
21 JbRERITKER R 02
23 B 02
22 3HRIT”4R 01
22 HPfEERITKER R 01
22 TrtRIT—4R 01
24 F#% 01
24 {512 G1

AAA
AA+/AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA
AA
AAA
AA
AA/AA+
AA/AA+
AAA
AAA
AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA/AA+
f{@:2.07/2.4218
AA/AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA
AAA
AA+
AA+
AAA
AAA
AA
AA
AA+
AAA
AAA
AAA
AA/AA+
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AA/AAA
AAA
AAA
AAA
AAA
AAA

2.08%
2.34%
2.095%
2.05%
2.01%
2.02%
1.97%
2.11%
2.11%
2.40%
3.10%
2.22%
3.10%
2.60%
2.60%
2.07%
2.70%
2.70%
2.105%
2.105%
2.23%
2.23%
2.10%
2.11%
2.40%
241%
2.57%
2.06%
2.95%
2.34%
2.18%
2.15%
2.16%
2.00%
2.00%
2.15%
2.05%
2.13%
2.15%
2.41%
2.77%
2.24%
3.57%
2.02%
2.19%
2.40%
2.40%
2.37%
2.11%
2.11%
2.12%
2.65%
2.27%
2.05%
2.12%
2.12%
2.08%
2.22%
2.15%
2.15%
2.12%
2.16%
2.18%
2.24%
2.50%
2.21%
2.40%
2.175%
2.18%
2.16%
2.27%
2.10%



2.27Y+5Y({k 2) 2228006.1B 22 FERITZHK 01 AAA 2.13%
2.28Y 149796.5Z 22 i 02 AAA 2.30%
2.29Y({k 1) 032480103.1B 24 {REAA1E PPNOO1T AA+ 2.44%
2.36Y+5Y 2228014.1B 22 RIBIRIT LR 01 AAA 2.165%
2.38Y 212380032.1B 24 HEIRITIR 01 AAA 2.04%
2.42Y 2080047.1B 20 EiRfR AA/AA+ 2.54%
2.5Y+2Y 032480406.I1B 24 &)\ 35#% PPN0OO2 AA+ 2.75%
2.5Y({k 2) 032480402.1B 24 it PPNOOT AA+ 2.50%
2.52Y({k 1) 148722.5Z 24 E7$ 02 AAA 2.15%
2.59Y 252400001.1B 24 RRSFAIK 02 AAA 2.19%
2.67Y+5Y 2228039.1B 22 FERIT R 01 AAA 2.175%
2.67Y(1K 1) 212400006.1B 24 JLEFURE1T1R 01 AAA 100
2.68Y+5Y 2228041.1B 22 FASRIT4R 01 AAA 2.16%
2.71Y(fk 1) 2420030.1B 24 FEEERAT 02 AAA 2.0875%
2.71Y(fk 1) 2420030.1B 24 FEEERAT 02 AAA 2.0875%
2.71Y(fk 1) 2420030.1B 24 FEEERAT 02 AAA 2.0875%
2.71Y({k 1) 2420030.1B 24 FEEERAT 02 AAA 2.0875%
2.71Y({k 1) 2420030.1B 24 FEEERAT 02 AAA 2.0875%
2.71Y({k 1) 2420030.1B 24 BERERTT 02 AAA 2.09%
2.71Y({k 1) 2420030.1B 24 BERERTT 02 AAA 2.09%
2.71Y({k 1) 2420030.1B 24 BERERTT 02 AAA 2.09%
2.71Y({k 1) 2420030.1B 24 BERERTT 02 AAA 2.09%
2.71Y({k 1) 2420030.1B 24 BERERTT 02 AAA 2.09%
2.71Y({k 1) 2420030.1B 24 FEEERAT 02 AAA 2.10%
2.74Y 2420031.1B 24 FHER4T 01 AAA 2.10%
2.82Y+2Y 241462.SH 24 ¥AE 01 AAA 2.21%
2.85Y+2Y 2280371.1B 22 EE(F 01 AA+ 2.35%
2.85Y+2Y 2280371.1B 22 EE(F 01 AA+ 2.35%
2.85Y+2Y 2280371.1B 22 EE(F 01 AA+ 2.35%
2.85Y+2Y 2280371.1B 22 EE(F 01 AA+ 2.35%
2.85Y 212480050.1B 24 FEAIRITIR 02 AAA 2.06%
24 14T TLAC IEEAR
2.87Y+1Y 312410005.1B 01A(BC) AAA 2.17%
2.88Y+NY({k 1) 092280086.1B 22 RATIKER 02 AAA 2.24%
2.93Y 2420044.1B 24 IIHR1T 01 AAA 2.10%
2.94Y 2420045.1B 24 REER1T 02 AAA 2.10%
2.95Y+3Y 149647.5Z 21 & 09 AAA 2.30%
2.95Y+2Y 184584.SH G2 KE 1 AA/AA + 2.83%
3.02Y+5Y 092280108.IB 22 h{TREALR 02A AAA 2.19%
3.05Y+5Y 092202005.1B 22 EFHT _RAARO1A fi8:2.19/2.539 2.19%
3.05Y+5Y 092202005.1B 22 EFHT ZRAARO1A fi8:2.19/2.539 2.19%
3.06Y+5Y({k 1) 092280131.1B 22 BT RE AR 02A AAA 2.19%
3.06Y+5Y({k 1) 092280131.1B 22 BT RE AR 02A AAA 2.21%
3.08Y+5Y 092280139.1B 22 AT RE AR 02A AAA 2.18%
3.2Y+5Y 232280012.1B 22 IMERIT R E AR 01 AAA/AA+ 2.38%
3.43Y+5Y 232380006.1B 23 T REARK 01A AAA 2.21%
3.45Y+5Y 232380008.1B 23 INRE T AR 01 AAA/AA+ 2.43%
3.45Y+5Y 232380008.1B 23 INRE T AR 01 AAA/AA+ 2.43%
3.45Y+5Y 232380008.1B 23 IR T AR 01 AAA/AA+ 2.43%
3.45Y+5Y 232380008.1B 23 INRAE T AR 01 AAA/AA+ 2.43%
3.45Y+5Y 232380008.1B 23 IR T AR 01 AAA/AA+ 2.43%
3.45Y+5Y 232380008.1B 23 IR T AR 01 AAA/AA+ 2.43%
3.49Y+5Y 232380015.1B 23 TIT”REAR 01A AAA 2.22%
3.49Y+5Y 232380017.1B 23 HRTRBEAIR 01A AAA 2.26%
3.66Y+NY 242380008.1B 23 Tk ERIR 01 AAA 2.295%
3.73Y 152949.SH 21 15k 01 AA/AAA 2.36%
3.75Y+NY 242380013.1B 23 ETKERR 01 AAA 2.295%
3.75Y+NY 242380013.1B 23 EATKERR 01 AAA 2.305%
3.75Y+NY 242380013.1B 23 ETKERR 01 AAA 2.305%
3.76Y 115682.SH 23 5K 02 AAA 2.21%
3.83Y+NY 242380015.1B 23 pREBIRA 7K SRR 01 AAA 2.52%
3.86Y+NY 242380017.1B 23 RITIKERR 01 AAA 2.33%
3.94Y+NY 242380021.1B 23 FE{TIKERR 02 AAA 2.31%
4Y+NY 242380019.I1B 23 HBEKELR 01 AAA 2.345%
4.02Y+5Y 232380069.I1B 23 BT REARR 02A AAA 2.27%
4.04Y+5Y 232380073.1B 23 RAIT"REART 03A AAA 2.27%
4.06Y 240192.SH 23 &f# 02 AAA 2.29%
4.08Y+5Y 232380076.1B 23 BT REARET 03A AAA 2.27%
4.08Y+5Y 232380078.I1B 23 AT RBEAR O1A AAA 2.265%
4.3Y+5Y(K 1) 232480003.1B 24 fEFRIT T REAR 01 AAA 2.605%
4.37Y 212480002.1B 24 #1742 01B AAA 2.125%
4.42Y+NY({k 1) 242400004.1B 24 HRfikER1R 01 AAA 2.34%




4.42Y+NY({k 1) 242400004.1B 24 BBk 01 AAA 2.35%
4.42Y+NY({k 1) 242400004.1B 24 BBk 01 AAA 2.35%
4.47Y+5Y (1K 2) 232480008.1B 24 SRITRABALR 02A AAA 2.275%
4.47Y+5Y (1K 2) 232480008.1B 24 SRITRABALR 02A AAA 2.285%
4.49Y({k 1) 148682.5Z 24 BR1% K2 AAA 2.37%
4.52Y+NY 242480002.1B 24 FRITKER R 01 AAA 2.39%
4.52Y+NY 242480002.1B 24 FRITKER R 01 AAA 2.39%
4.52Y+5Y 232480011.1B 24 RIT_HRAANR 02A AAA 2.275%
4.52Y+5Y 232480011.1B 24 RIT_HAANR 02A AAA 2.275%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.28%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 1980146.1B 9 SPRHE{R 02 AAA 2.45%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RIT AR 02A AAA 2.285%
4.52Y+5Y 232480011.1B 24 RATREALR 02A AAA 2.28%
4.52Y+5Y 232480011.1B 24 RATREALR 02A AAA 2.29%
4.53Y+5Y({k 2) 232400014.1B 24 BRAEFRITZREA R 01 AAA 2.54%
4.59Y+5Y 232480020.1B 24 PSRIT TR E AR 01 AAA 2.35%
4.59Y+5Y 232480020.1B 24 SOSRIT R E AR 01 AAA 2.36%
4.61Y+NY 242480003.1B 24 N RE 1Tk L= 01 AAA/AA+ 2.63%
4.63Y+NY({K 1) 242400008.1B 24 T RITIRER R 01 AAA 2.44%
4.63Y+NY 242400009.1B 24 RATKER 02 AAA 2.335%
4.63Y+NY 242400009.1B 24 RATKER 02 AAA 2.335%
4.65Y 241092.SH 24 $KT K3 AAA 2.21%
4.65Y+NY 242480004.1B 24 HEEIRITKERR 01 AAA 2.42%
4.67Y 133864.5Z 24 15355 01 AA+ 2.87%
4.69Y 032480661.1B 24 5 FEES PPNOO2 AA+ 2.71%
4.69Y 032480661.1B 24 EFEES PPNOO2 AA+ 2.71%
4.72Y+5Y({k 2) 232480033.1B 24 BT REALE 02A AAA 2.275%
4.72Y+5Y({k 2) 232480033.1B 24 BT REALE 02A AAA 2.275%
4.72Y+5Y({k 2) 232480033.1B 24 BT REALE 02A AAA 2.28%
4.72Y+5Y({k 2) 232480033.1B 24 BT REALE 02A AAA 2.28%
4.72Y+5Y({k 2) 232480033.1B 24 BT REALE 02A AAA 2.28%
4.72Y+5Y({k 2) 232480033.1B 24 BT REALE 02A AAA 2.28%
4.72Y+5Y({k 2) 232480033.1B 24 BT RRANE 02A AAA 2.28%
4.72Y+5Y({k 2) 232480033.1B 24 BT REALE 02A AAA 2.29%
4.72Y+5Y({k 2) 232480033.1B 24 BT REALE 02A AAA 2.29%
4.73Y+5Y 232480032.1B 24 SIRIT —RE AR 02 AAA 2.35%
4.73Y+5Y 232400029.1B 24 FRRERIT —RE AR 01 AAA 2.80%
4.73Y+5Y 232400029.1B 24 FRRERIT —RE AR 01 AAA 2.80%
4.73Y+NY 242480007.1B 24 T1T7KEK 01 AAA 2.33%
4.73Y+NY 242480007.1B 24 T1T7KERK 01 AAA 2.345%
4.73Y+NY 242480007.1B 24 T1T7KERK 01 AAA 2.345%
4.75Y 032480717.1B 24 I35 PPNOO AA+ 2.74%
4.78Y+NY 242480008.1B 24 th{TsK &R 01 AAA 2.34%
4.78Y+NY 242480008.1B 24 th{TsK &R 01 AAA 2.34%
4.78Y+NY 242480008.1B 24 hiTsKERR AAA 2.34%
4.78Y+NY 242480008.1B 24 R Tk &R 01 AAA 2.34%
4.8Y+5Y({k 2) 232480039.1B 24 I RERIT T REA R 01A AAA 2.37%
4.8Y+5Y({k 2) 232480039.1B 24 I RERIT T REA R 01A AAA 2.38%
4.8Y+5Y({k 2) 232480039.1B 24 I RERIT T REA R O1A AAA 2.38%
4.8Y+5Y({k 2) 232480039.1B 24 I RIRIT T RERR 01A AAA 2.39%
4.81Y+NY 134007.5Z 24 ZH3 Y2 AAA 2.66%
4.84Y+NY({k 1) 242400016.1B 24 RARITKER R 01 AAA 2.60%
4.84Y+NY({k 1) 242400016.1B 24 RARITKERR 01 AAA 2.60%
4.84Y+NY({k 1) 242400016.1B 24 RARITKERR 01 AAA 2.60%
4.84Y+NY 242400018.1B 24 Jb R TKELR 01 AAA 2.60%
4.86Y+NY 242400020.1B 24 1TKEKR 01BC AAA 2.33%
4.86Y+NY 242400020.1B 24 3F{T7K &K 01BC AAA 2.345%
4.87Y+5Y 232480061.1B 24 TIT"RBAMR 01A(BC) AAA 2.29%
4.9Y 134027.5Z 24 B¢ 01 AA+ 2.80%
5.93Y+5Y 2028039.1B 20 FRERIT 4R 02 AAA 2.35%




5.93Y+5Y 2028039.1B 20 FEERIT"4K 02 AAA 2.35%
7.51Y+5Y 149891.5Z 22 502 AAA 2.41%
9.52Y(fk 1) 240950.SH 24CHNG2K AAA 2.46%

3 / Derek Huang, Liyuan Zhong, Austin Lin

BXZEA: Xiaoting Bu
BBFE: Xiaoting.Bu@cfets-nex.com.cn

BiEHRR BHBE YRR DT ESHR

DM E:
CLEMERMIBSMEIER (CTFMFER") CRLUTHER, BYERNI- REYHSER, HNAFERTF O SFETREAMMILT (TR DSMRNTT) RN=0, "HE TRETEENENSEHEeMTA.
RESEATRESEA0EN. Bt BURNE. "ERFEENARGRE, HFRERRES. NEHTIAESER, ATREENNS TN, MNSENERIEHAReNmE,

WWW.CFETS-NEX.COM.CN


mailto:Xiaoting.Bu@cfets-nex.com.cn

