WE B
IRITERZSHID

sHREERY
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[2024-03-05]

B ==

RITREMR, NHEHPRITARRRIMEGERME, 3 B 4 BURIRRIRGIUTRET 100270 7 REBBEIMWECE, PirrlZA 1.8%. Wind #iRER, 5H
3840 {ZTEEIWEIEE, FItE RSB 3740 27T,

Ef&R75mE 238D 230024 1.72-1.73; 1.04Y 230005 1.89; 2.72Y 230025 2.1175-2.1325; 4.63Y 230022 2.2225-2.245; 6.83Y 230028 2.33-
2.3625; 9.75Y 230026 2.325-2.3625; 29.13Y 230009 2.4875-2.511,

| | | s | 7 ] " | »

WE H 155 (%) 1.7400 2.1350 2.2500 2.3675 2.4000 2.4980
A H E (%) 1.7300 2.1100 2.2350 2.3350 2.3700 2.4930
AR5 (%) -0.0100 -0.0250 -0.0150 -0.0325 -0.0300 -0.0050

B =us

SRMETSE 194D(fK 2) 230211 1.80-1.82; 331D 240301 1.84; 2.99Y 220203 2.2275-2.24; 4.55Y 230415 2.3475-2.36; 6.3Y 200210 2.42-
2.445; 9.54Y 230215 2.48-2.525,

WE H 3 E I 4 Rl i (%) 1.7500 2.2450 2.3650 2.5100 2.5350
A H R E I 4 Al 5 (%) 1.7500 2.2375 2.3500 2.4800 2.5050
A7 (%) 0.0000 -0.0075 -0.0150 -0.0300 -0.0300

WE H E 157 (%) 1.8000 2.2300 2.3075 2.4475 2.4975

4 H E i (%) 1.8200 2.2175 2.2800 2.4200 2.4500

A EN (%) 0.0200 -0.0125 -0.0275 -0.0275 -0.0475



B eumns

S BIRTIEAERDIZAIRRER, RREEETT Q2R Ein/mE, 9D 012384121.B 23 7533@SCP026  AAA  fE2.15%pR (flfE+1 (&) |

HEH425rg: 24D 012480441.1B 24 &3 —F SCP0O01

£ 2.22%p32 (HEME) | RITHBIRT. PRIEISE, 77D 012480575.1B 24 EZKRBER

SCPO03 7E2.27%ma (fhfE+4 (&) , RITHLES,; 85D 012384325.1B 23 Fag#s SCP004  7£ 2.32%mA2 (fhiE-1E) |, HITHAEM. KinAHE,

206D 012480094.1B 24 73dpi% SCPOO1

AAA TE 2.30%pE3E (THERIE) |, RITHEES,; 227D 012480554.1B 24 #5574 SCPOO1

(HEME)  RTHEES., BIRMS, Bk, PRRTHKREEYINEE,

I N N TV VI VI IV T
AAA 2.22 2.29 2.37 2.44 2.51

BT

SHERIERIER

(BP)

AA+

AA

AA-

AAA

AA+

AA

AA-

B e=E

SR

HZxN

XK

24

2.75

3.09

2.23 -1

2.41 -1

2.75 0

3.09 0

2.48

2.99

3.66

2.3 -1

2.5 -2

2.99 0

3.66 0

BRAE 17,

2.55

3.0

3.78
2.39 -2
2.56 -1
3.0 0

3.78 0

2.63

3.32

4.35

2.45 -1

2.65 -2

3.32 0

4.35 0

2.68

3.35

4.48

2.52 -1

2.69 -1

3.35 0

4.48 0

£ 2.36%583

IRIBERNERK. 1-3 IR, 22 E#EHEE GN002 (AAA, 1.54Y) f£ 2.42%pk32, Bif{E 2bp pRAZ; 21 FlIR MTNOO2 (AAA, 2.44Y)

£ 2.8%pK3%, BiG{E 4bp BAS; 24 KR MTNOOT (AAA, 2.99Y) RRAXTE 2.61%, (HEMHARIE; 3 2 5 SFEHAR, 23 J¢AER MTN002 (AAA, 4.72Y) 7

2.58%pk3%, {KfG1E 4bp AkZ; 24 )I|8Ei MTNOO3 (AAA, 4.99Y) FRATE 2.93%, {Kfh{E 2bp A, 5Y RUALEHAR, 22 )I[&RE MTNOO2B (AAA, 5.36Y) BaZ

£2.735%, fLEMNEAR. BEMS, $HETREERE TT.

I T " " N R T
2.5

B ERER

SHERIEEIRIER

(BP)

AAA+ 2.31 2.69 2.76 None
AAA 242 2.59 2.77 None None
AA+ 2.47 2.83 3.01 None None
AA 2.65 2.9 3.18 None None
AAA+ 2.32 -1 2.51 -1 2.69 0 2.79 -3 None None
AAA 243 -1 2.59 0 2.79 -2 None | None None None
AA+ 2.49 -2 2.84 -1 3.02 -1 None | None None None
AA 2.67 -2 2.92 -2 3.21 -3 None | None None None



B cum

SHEIFRRRAER, BE€, 58, 117, FRISHEIENESS. JRMomE, 20 Rk G4 AAA FRXTE 245%, BEEH, FBXAN. 23 MR

01 AAA RYAZTE 2.685%, 23 i@ 09 AAA FR3STE 2.55%, BEEEH, RIGSCN., WIS E, 20 K&K AAA RRASTE 2.55%, 22 &k 03 AAA RRAZTE 2.64%, IBNFE

H, REEN, 19 BEiRfE 02 AAA BRASTE 2.79%. +KimAmE, 23 232 01 AAA BRAZTE 2.79%., 24 BBz K1 AAA FRAZTE 2.82%.

L

BRARIRBIATRE,

SHERIRR

TMT /NIBREFE 3bps ER TR AR .
2. i RRRIER ALY, ARESEARMEY 1pt,

AR, ETFRIFEEHHINIRGRDHL s,
BB JE XA B R ME D R

AY
VI

RO B XERE, FEERFETHE

BRRH BB FEHREB (&iTH)

012382259.1B 23 i3EpsE SCP038 2.50%
7D 012382259.1B 23 i3EpsE SCP038 AAA 2.50%
9D 012384121.1B 23 753%E SCP026 AAA 2.15%
14D 012480266.1B 24 828 SCPO01 (Rl EIZEHE) AA+ 2.40%
14D 012480266.1B 24 828 SCPO01(RIEI1ZEHE) AA+ 2.40%
14D 012480266.1B 24 828 SCPO01(RIEI1ZEHE) AA+ 2.40%
14D 012480266.1B 24 828 SCPO01(RIEI1ZEHE) AA+ 2.40%
16D 072310201.1B 23 $RiAfiEzs CPOO03 AAA 2.05%
16D 072310201.1B 23 $RiAfiEzs CPOO03 AAA 2.05%
17D 012480560.1B 24 F{L g SCPO01 AAA 2.15%
20D 012382452.1B 23 AL SHT SCPO13 AAA 2.28%
21D 012382491.1B 23 [BEER#= SCP007 AAA 2.24%
21D 012480362.1B 24 KRS SCPO01 AAA 2.12%
23D 012480078.1B 24 ARk SCP003 AAA 2.22%
24D 012480348.1B 24 #E(E SCP002 AAA 2.10%
24D 012480620.1B 24 Bt SCP002 AAA 2.26%
24D 012480156.1B 24 3R, SCPO07 AAA 2.21%
24D 012480156.1B 24 FrXEif, SCP007 AAA 2.21%
24D 012480240.1B 24 FiEiH, SCPO14 AAA 2.21%
24D 012480156.1B 24 FrXEif, SCPO07 AAA 2.21%
24D 012480441.1B 24 fhEE— 5 SCPO01 AAA 2.22%
24D 012480240.1B 24 FrXiEiH, SCPO14 AAA 2.21%
24D 012480156.1B 24 Fh3GEIf, SCPO07 AAA 2.21%
35D 012383716.1B 23 jmARFEER SCPO12 AAA 2.45%
49D 012382835.1B 23 FRMEEI SCP002 AA+ 241%
56D 072410007.1B 24 EJTiEss CP001 AAA 2.21%
56D 072410007.1B 24 EJTiEss CP001 AAA 2.21%
64D 012384077.1B £A24% SCPO05 AAA 2.38%
66D 012480621.1B 24 ;PE8 13 SCPO03 AAA 2.28%
66D 012480621.1B 24 ;PE8 13 SCPO03 AAA 2.28%
66D 012480621.1B 24 ;PE8 13 SCPO03 AAA 2.28%
73D 012383128.1B 23 AFEIRF SCP002 AA 2.52%



77D
77D
77D
77D
84D
84D
84D
101D
103D({k 1)
114D
136D
136D
160D
165D (K 2)
168D
169D
176D
178D
191D
191D
206D
206D
206D
206D
227D
257D({k 1)
269D
309D
360D
360D

BRF s BRI (RITH) _

24D+NY
28D
28D
35D
35D
35D
51D
51D
66D +NY
92D
92D
98D +2Y
112D+NY
112D+NY
125D +NY
143D

012480575.1B
012480575.1B
012480575.1B
012480575.1B
012480617.1B
012480617.1B
012480617.1B
012480223.1B
012383894.1B
072310258.1B
012480262.1B
012480262.1B
012384137.1B
012384171.1B
012480556.1B
042380468.1B
042380494.1B
012480683.1B
012480134.1B
012480134.1B
012480094.1B
012480094.1B
012480094.1B
012480094.1B
012480554.1B
012480546.1B
012480668.1B
0424800009.1B
042480097.1B
042480097.1B

102100495.1B
102100577.1B
102380720.1B
102380720.1B
102100644.1B
102100639.1B
102100639.1B
101900608.1B
101900608.1B
101900708.1B
101900761.1B
101900761.1B
102101055.1B
102101200.1B
102101200.1B
102281498.1B
102101380.1B

24 [EzxegR SCP003
24 ElzR8EIR SCPO03
24 ElzR8EIR SCPO03
24 ElzR8EIR SCPO03

24 711" SCPOO6(RIEIZEHE)
24 7T SCPO06(F}EIZEHE)
24 7T SCPO06(F}EIZEHE)

24 4 SCP004
23 5K{T& SCP0O05
23 EfSuEss CP026

24 EgmER} SCPOOT
24 EgmER} SCPOOT
23 EFEEE SCP008
23 SfraE# SCP007

24 =8 SCP002 (R BIZEHE)

23 &HFig CPOO1
23 #FLLE®E CP002
24 FEIlE# SCP0O01
24 K3LERE SCPOOT
24 K3LERE SCPOOT
24 F5i#% SCPOOT
24 F5i#% SCPOOT
24 3% SCPOOT
24 3% SCPOOT
24 #FEEA SCPOO1
24 BILESI SCPOO1
24 373518 SCPOOT
24 S1ERHAS CPOO1
24 HRMEEZEE CPOO1
24 HRMEEZEE CPOO1

21 &8% MTNOOT
21 i#ERHE MTNOOT
23 ;AEgARE MTNO0O03
23 jAEgARES MTNO0O03

21 7@ MTNOO1
21 18R MTNOO2
21 18R MTNOO2
19 FE3id% MTNOO2
19 FE3i§d% MTNOO2

9 2755 MTN004B

19 &$¥ MTNO004

19 &N MTNO004

21 E8 MTN002
21 B3z i MTNOO2
21 B3z —fii, MTNOO2

22 prEE MTNOO3
21 X BE#ZE MTNO005

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

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

2.27%
2.27%
2.27%
2.27%
2.30%
2.30%
2.30%
2.28%
2.29%
2.21%
2.46%
2.46%
2.31%
2.43%
5.14%
2.50%
2.34%
100
2.35%
2.35%
2.30%
2.30%
2.30%
2.30%
2.36%
2.45%
100
2.60%
100
100

2.18%
2.37%
2.35%
2.35%
2.60%
2.32%
2.32%
2.30%
2.30%
2.37%
2.33%
2.33%
2.31%
2.44%
2.44%
2.50%
2.32%



157D
161D
161D
167D
170D
178D +2Y({k 1)
203D +NY
203D +NY
227D
233D
233D
255D +2Y (1% 1)
257D(fk 1)
259D
266D +2Y
274D
278D(fk 1)
278D(fk 1)
278D(fk 1)
278D(fk 1)
300D +2Y
308D
311D
315D
328D +NY
355D +NY(fk 1)
357D +4Y({k 1)
363D
364D +NY

364D

1Y
1.02Y
1.02Y
1.02Y
1.03Y+NY({k 2)
1.07Y
1.07Y+2Y
1.07Y+2Y
1.07Y+2Y
1.11Y+1Y
1.11Y+NY
1.13Y
1.15Y({k 1)
1.22Y+NY({k 1)
1.22Y+NY({k 1)
1.22Y+NY({k 1)
1.23Y
1.28Y
1.34Y+NY
1.34Y+NY
1.36Y

102101490.1B
102101543.1B
102101526.1B
102101597.1B
101901125.1B
102101737.1B
102101947.1B
102101925.1B
101901379.1B
101754118.1B
101754118.1B
102102295.1B
102102323.1B
101901572.1B
102103105.1B
101901649.1B
102103191.1B
102103191.1B
102103195.1B
102103191.1B
102103348.1B
102000004.1B
102382312.1B
102280094.1B
102280224.1B
102380269.1B
102280357.1B
102200108.1B
102280431.1B

102000214.1B

132380013.1B
102280513.1B
102280513.1B
102280513.1B
102380518.1B
102280694.1B
102280706.1B
102280706.1B
102280706.1B
102380868.1B
102380893.1B
102280898.1B
102280956.1B
102281110.1B
102281110.1B
102281110.1B
102281131.1B
102281307.1B
102381612.1B
102381612.1B
102281571.1B

21 FRKE MTN002
21 ZRdHI% MTN0O2
21 FF¥58E MTNOO2
21 &8&& MTNO07
19 EEIES#r MTNOO1
21 H{EEA MTNO02
21 BEIE4E, MTNOO7
21 EE#H MTNOOT
9 ZE=IHEE MTN0O2

7 8%z MTN0O2

7 &%z MTN0O2

21 F3LFREF MTNOOT
21 EBFF% MTNOO1
19 4tHEZK MTNOO2

21 EBgEttF= MTNOO4
19 BRIEL MTNOO7
21 BRiS4L MTNO10
21 BRiS4L MTNO10
21 EEiE MTNO04
21 BRiS4L MTNO10

21 78155 MTNOO1
20 fi&1& MTNOO1

23 i&2= MTNOO1

22 *efFE MTNOOTA
22 [RIEH MTNOO2

23 ;THEEX MTNOO4
22 BE K5 MTNOOT

22 F3ZEF= MTNOOT
22 [RIEL MTNOOS

20 WHEr e
fR)MTNOO1

23 E#eEE71 GNOO1A
22 FEiEIR MTNOO1
22 FE#EEIE MTNOO1
22 FE#EEIE MTNOO1

23 £f8 MTNOO1
22 E3T MTNOOT
22 fiE&FF MTN002
22 fiE&FF MTN002
22 fE&FF MTN002

23 AR MTNOO2
23 FrEEZ MTNO09
22 BNk MTNOO2
22 thEEE MTNOO2
22 f&EIEERE MTNOO1
22 f&EIEERE MTNOO1
22 f&EIEERE MTNOO1

22 Z/NE MTNOOTA

22 =58 MTNO0O3

23 #EEEEE MTNOO7A
23 #eEfg MTNOO7A

22 TheEhll MTNO15(FRHOIEER)

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

AA+/AAA

AAA
AAA

AA+

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

2.30%
2.48%
2.34%
2.34%
2.39%
2.41%
2.45%
2.50%
2.48%
2.46%
2.46%
2.51%
2.35%
2.31%
2.62%
2.35%
2.35%
2.35%
2.35%
2.35%
2.54%
2.38%
2.60%
2.71%
2.50%
2.50%
2.846%
2.54%
2.51%

3.50%

2.44%
2.44%
2.44%
2.44%
2.50%
2.65%
2.52%
2.52%
2.52%
2.75%
2.45%
2.60%
2.47%
2.50%
2.50%
2.50%
2.60%
2.42%
2.475%
2.475%
2.56%



1.38Y
1.41Y
1.45Y+NY
1.45Y+NY({k 1)
1.45Y+NY({k 1)
1.45Y+NY
1.45Y+NY
1.46Y
1.47Y+2Y({k 1)
1.63Y
1.63Y

1.64Y+1Y

1.64Y+NY
1.67Y
1.67Y
1.74Y+NY({k 2)
1.78Y+NY({k 2)
1.96Y
1.99Y(f% 2)
2.11Y+NY
2.11Y+NY
2.28Y+2Y
2.51Y({k 1)
2.66Y+NY
2.71Y+NY
2.76Y+NY({k 1)
2.78Y+2Y
2.91Y+2Y
2.92Y+2Y
2.99Y(fk 1)
2.99Y+2Y
3.39Y
4.9Y
4.92Y
4.99Y
14.72Y
14.72Y

SHEIRREERE

FIRKE

20D
20D
20D
23D
36D
41D
45D +5Y
45D +5Y

102281598.1B
102001446.1B
102382069.1B
102382107.1B
102382092.1B
102281835.1B
102281835.1B
102281856.1B
102200198.1B
102282301.1B
102282301.1B

102382816.1B

102382825.1B
102282464.1B
102282464.1B
102282602.1B
102383334.1B
102380211.1B
102480610.1B
102380888.1B
102380888.1B
102381383.1B
102382378.1B
102382971.1B
102382927.1B
102383259.1B
102383353.1B
102480400.1B
102480462.1B
102480627.1B
102480653.1B
102281655.1B
102480340.1B
102480419.1B
102480585.1B
102383119.1B
102383119.1B

KT

092100005.1B
092100005.1B
092100005.1B
092100005.1B
194029.SH
148238.5Z
188000.SH
1923004.1B
1923004.1B

22 X558 MTNOO3
20 BB MTN002
23 FrEEHE MTNO33

23 R MTNO35A
23 KFEE MTN009
22 FREEIE MTNO24
22 FREEIE MTNO24

22 Ei8 & MTNOO1

22 Jbf=sEl MTNOO2
22 T3 MTNOO1
22 T3 MTNOO1

23 Imfrigss MTNOO2 (AT #54kE

)

23 HegeEhae MTNOO6
22 37\ MTNO0O02
22 37\ MTNO0O02

22 FEEFE 1 MTNOO2

23 EIEE% MTNOO0S

23 jATEMEE MTNOOT
24 =¥ MTNOO4

23 FEEE MTNOO2

23 FEEE MTNOO2

23 itidtZ=Zs MTNOO3

23 #%EEEB 71 MTNO02

23 Rk MTNOOT (RIEIZER)

23 FREEEEE MTNOO1
23 &5E MTNO10
23 F/IE#% MTNOO7
24 Eik&E MTNOO1
24 TUR#E MTN002
24 5E47HRE MTNOO02
24 Z34FH% MTNOO
22 BB MTNO0O3

24 XFER MTNOO1 ()

24 1= MTNOO3
24 FgE8 MTNO0O02
23 FE% MTNOO1B
23 FE% MTNOO1B

RS (R1TH119)
21 FrFFAIRITRR 01BC
21 FrFFARIRITER 01BC
21 FrFFARIRITER 01BC
21 FrFFARIRITER 01BC

22 B8 01

23 & D2

21 &7 01

19 FL=ha

19 =6

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

AA+

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

AAA

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

2.55%
2.50%
2.48%
2.48%
2.49%
2.48%
2.48%
2.51%
2.65%
2.41%
2.41%

3.17%

2.54%
2.49%
2.49%
2.55%
2.71%
2.70%
2.96%
2.70%
2.70%
2.63%
2.47%
3.03%
2.84%
2.73%
2.78%
2.711%
2.82%
2.82%
2.775%
2.44%
2.77%
2.93%
100
2.85%
2.85%

1.995%
1.995%
1.995%
1.995%
2.53%
2.23%
2.30%
2.39%
2.39%



47D(IKX 1)
47D(IKX 1)
47D(IX 1)
47D(IKX 1)
51D+10Y
51D+10Y
66D +NY
80D
83D
90D
94D
98D
105D
111D+NY
111D+NY
115D
126D
126D +2Y
129D
135D
135D
139D
139D
140D
144D (% 2)
144D (% 2)
144D (% 2)
146D +2Y
146D +2Y
166D ({4 1)
168D
168D
171D+2Y({k 1)
171D+2Y({k 1)
172D (% 2)
172D (% 2)
197D
197D
202D +2Y
202D +2Y
206D
206D
206D+2Y({k 1)
208D({k 1)
209D +1.99Y
237D +2Y
241D+2Y({k 1)
244D+5Y(1k 1)
265D +1.99Y
265D +1.99Y
279D +2Y
279D +2Y

250842.SH
250842.SH
250842.SH
250842.SH
152181.SH
152181.SH
250982.SH
115415.SH
1480317.1B
188161.SH
115473.SH
188234.SH
1480378.1B
188293.SH
188293.SH
178795.SH
1480411.1B
196512.SH
2122046.1B
155527.SH
155527.SH
188418.SH
188418.SH
112938.5Z
188456.SH
188456.SH
188456.SH
152980.SH
152980.SH
1780255.1B
188571.SH
188571.SH
188630.SH
188630.SH
2180049.1B
184012.SH
115964.SH
115964.SH
149639.5Z
149639.57
188780.SH
188780.SH
188741.SH
2180404.1B
188808.SH
149686.5Z
188917.SH
111086.5Z
188842.SH
188842.SH
185116.SH
185116.SH

23 By D2
23 By D2
23 By D2
23 By D2
19 SpRL 02
19 2pR 02
23 ER Y1
23 HRiE S7
14 $5i& 04
21 £+ 01
23 YGIIE ST
21 SFIE 05
14 $%1& 06
21 B&HR Y1
21 B&HR Y1
21§ 02
14 $%i& 07
21 333 02

21 KRR BF=5%1R 03

19 HEL G1
19 HEL G1
21 340k 03
21 340k 03
19TCLO2
21 %% G2
21 %% G2
21 %% G2
21 fE—
21 fE—

17 X 5 E TR

21 318 07
21 318 07
21 & G1
21 & G1

21 RAfx 01

21 X, 01
2351510
2351510
21 &#505
21 &5 05
21 =& 01
21 =& 01
21 frudpgE

21 iPier= 02

21 P8 02
21 EXK 04
21 7401
19 &R
21 Iifits 01
21 Iif5t 01
21 4% 04
21 4% 04

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

2.70%
2.70%
2.70%
2.70%
2.90%
2.90%
2.65%
2.23%
2.10%
2.30%
2.20%
2.24%
2.10%
2.41%
2.40%
2.47%
2.10%
2.43%
2.31%
2.50%
2.50%
2.25%
2.25%
2.48%
2.31%
2.30%
2.30%
2.96%
2.96%
2.46%
2.24%
2.24%
2.35%
2.32%
2.41%
2.41%
2.24%
2.24%
2.42%
2.42%
2.41%
2.41%
2.34%
2.39%
2.36%
2.38%
2.50%
2.55%
2.43%
2.43%
2.45%
2.45%



287D
287D+1Y
287D+1Y
294D
312D+2Y
315D
318D+5Y
321D
321D
321D
325D
325D
349D
350D +2Y
350D +2Y
356D
356D
357D
361D+4Y
361D+4Y
1Y+NY
1.14Y+NY
1.14Y+NY
1.14Y+NY
1.14Y+NY
1.14Y+NY
1.16Y+1Y
1.28Y
1.39Y({% 2)
1.42Y
1.42Y
1.42Y

1.45Y+NY({k 1)

1.56Y
1.56Y+2Y
1.61Y+2Y

1.69Y

1.7Y
1.79Y+1Y
1.85Y+2Y
1.88Y+1Y
1.89Y({Kx 1)

1.91Y+5Y({k 2)

1.92Y

1.97Y+NY({X 1)

2.03Y+2Y
2.14Y
2.14Y

2.21Y+2Y

2.38Y+2Y({X 2)

2.42Y
2.42Y

162716.SH
177371.SH
177371.SH
184179.SH
185187.SH
185246.SH
111088.5Z
196229.SH
196229.SH
196229.SH
185316.SH
185316.SH
114951.SH
196429.SH
185376.SH
185404.SH
185404.SH
149043.5Z
2280070.1B
2280070.1B
148194.5Z
185730.SH
185730.SH
185730.SH
185730.SH
185730.SH
250950.SH
149947.57
137555.SH
148013.5Z
148013.5Z
148013.5Z
175000.SH
175188.SH
137872.SH
137906.SH
175401.SH
240241.SH
188988.SH
149343.5Z
133183.5Z
175691.SH
2123002.1B
138868.SH
138968.SH
115011.SH
250749.SH
250749.SH
115376.SH
188444.SH
133602.5Z
133602.5Z

19 243 01
20 FEZ 03
20 FEZ 03
2131 04
22 % 01
22 FZ= 01
20 Hekfk
22 {5 01
22 {5 01
22 {5 01
22 HIF 01
22 HIF 01
23 §RiA] F1
22 E#) 02
22 1R& 01
22 EEx C1
22 EE£ C1
20 %% 01

22 FIBEE1R 01
22 FIBEE1R 01

23 FF Y4
22 Hfif Y2
22 Hfii Y2
22 Hfii Y2
22 Hfii Y2
22 Hfii Y2
23 FEik—
22 F% 02
22 51 04
22 —81 03
22 —81 03
22 —81 03
20 FEIE Y1
20 515 G1
22 [B%R 03
22 BiiEE 01
20 1£% 04
23 M55 G5
21 %% 05
21 75 02
22 B 01
21 1457 01
21 BEAE 01
23 BiiEE 01
23 FEFT Y3
23 ffR 01
23 1% 01
23 =15 01
23 ki@ 09
21 ki@ 12
23 E3 03
23 E3 03

AA+

AA+

AA+

AAA
AA+

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+

AAA

AAA/AA+
AAA/AA+

AAA
AA+

AA+

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

2.45%
2.82%
2.82%
2.42%
2.46%
2.32%
2.55%
2.32%
2.32%
2.32%
2.32%
2.32%
2.31%
2.51%
2.77%
2.36%
2.36%
101.025
2.50%
2.50%
2.50%
2.45%
2.45%
2.45%
2.45%
2.46%
2.62%
2.52%
2.37%
2.58%
2.58%
2.58%
2.49%
2.54%
2.53%
2.63%
3.00%
2.42%
3.00%
3.00%
2.85%
2.75%
2.54%
2.68%
2.54%
2.685%
2.69%
2.69%
2.55%
2.55%
2.81%
2.81%



2.44Y 115790.SH 23 $8iF 10 AAA 2.445%
2.44Y 115790.SH 23 $8iF 10 AAA 2.445%
2.44Y 115781.SH 23 HiE 16 AAA 2.46%
2.44Y 115781.SH 23 i 16 AAA 2.46%
2.44Y 115781.SH 23 i 16 AAA 2.46%
2.51Y 252195.SH 23 Eifk AA+ 2.86%
2.51Y 252257.SH 23 E% 03 AA+ 2.73%
2.61Y+2Y 115945.SH 23 k& 03 AAA 2.74%
2.63Y 252601.SH 23 i5# 03 AAA 2.87%
2.86Y+2Y 253534.SH 24 #3501 AA+ 2.71%
2.89Y 253667.SH 24 [E#% 01 AA+ 3.05%
2.89Y 253667.SH 24 A% 01 AA+ 3.05%
2.89Y 253667.SH 24 A% 01 AA+ 3.05%
2.9Y 240549.SH 24 55 G1 AAA 2.85%
2.91Y(fk 1) 253793.SH 24 N 01 AA+ 2.81%
2.97Y+5Y({k 1) 185387.SH 22 Eip 03 AAA 2.64%
2.99Y({k 1) 2422005.1B 24 FAREFAE 01 AAA 2.55%
3.23Y+NY 149920.5Z 22 K Y3 AAA 2.62%
3.36Y+NY 149984.57 22 FRE Y2 AAA 2.61%
4.01Y+5Y 272380001.1B 23 KFBREEA TR 01 AAA 2.90%
4.29Y+NY 115549.SH Bkl KYO4 AAA 2.78%
4.77Y+NY 240376.SH Bkl KYO6 AAA 2.85%
4.77Y+NY 240376.SH BRiE KY06 AAA 2.85%
4.77Y+NY 240376.SH BRiE KY06 AAA 2.85%
4.78Y+NY 282380004.1B 23 TRERAFKERR AAA 2.92%
4.92Y 253725.SH 24 BIiE 02 AA+ 3.05%
6.04Y 092000004.1B 20 FHENSIAR 02BC(FRFFT) AAA 2.89%
50D +4Y 032380394.1B 23 EOH#% PPNOO1 AA+ 2.55%
56D+3Y 032100537.1B 21 HuME# PPNOO1 AA+ 2.35%
112D 032100697.1B 21 Z=34H#% PPNOO1 AA+ 2.50%
1.01Y+2Y({k 1) 032280251.1B 22 TUp#% PPNOO2 AAA 2.65%
1.01Y 032280265.1B 22 E1¢ PPN002 AA+ 2.54%
1.02Y 032000167.1B 20 EiXimis PPNOO1 AAA 2.43%
1.06Y 032200153.1B 22 Iimifripkds PPNOO1 AAA 2.50%
1.15Y(fk 1) 032380422.1B 23 Z=34H#% PPNOOS AA+ 2.72%
1.28Y+3Y 032380562.1B 23 FrrBi%EE PPN0OO2 AA+ 2.74%
1.32Y+2Y 032280597.1B 22 }iUfERAE PPN0O02 AA+ 2.63%
1.75Y+2Y({k 1) 032281095.1B 22 iRIMIEkES PPNOO1 AAA 2.64%
2.92Y+2Y 032480118.1B 24 EREgHEIR PPNOO1 AA+ 2.99%
11D({k 2) 2120010.1B 21 B EFRRS T/ = 01 AAA 2.38%
20D 2128012.1B 21 HRIR1T 01 AAA 1.98%
20D 2128012.1B 21 HRIR1T 01 AAA 2.00%
20D 2128012.1B 21 HRIR1T 01 AAA 2.00%
35D 2120025.1B 21 FUNERTT/IMRfR 01 AAA 2.15%
35D 2120025.1B 21 FMNERIT/ VS 01 AAA 2.16%
38D 2120026.1B 21 T ERITEIR AAA 2.14%
38D 2120026.1B 21 T ERITEIR AAA 2.16%
52D+5Y 1928011.I1B 19 TARIT—% 03 AAA 2.30%
52D+5Y 1928011.I1B 19 TARIT—% 03 AAA 2.30%
52D +5Y 1928011.1B 19 TrptR1T—%% 03 AAA 2.30%
52D+5Y 1928011.I1B 19 TRSiRIT—4 03 AAA 2.30%
52D+5Y 1928011.I1B 19 TRSiRIT—4 03 AAA 2.30%




52D+5Y 1928011.IB 19 TRERIT—4% 03 AAA 2.30%
91D+NY 1928013.1B 19 BERITKER R AAA 2.47%
101D+5Y 1921021.I1B 19 ERKRE R AAA 2.33%
101D+5Y 1921021.I1B 19 ERKRE R AAA 2.33%
113D+NY 1928014.IB 19 e BR1TKER R AAA 2.35%
113D+NY 1928014.1B 19 K BR1TKER R AAA 2.34%
147D +NY 1928018.1B 19 TigsR1TKER R AAA 2.34%
164D +5Y 1928019.IB 19 Z5@RIT 2% 01 AAA 2.33%
168D +NY 1928021.1B 19 RAV$RTT7KEE = 01 AAA 2.37%
168D+NY 1928021.IB 19 RAV$RTT7KEE = 01 AAA 2.36%
168D+NY 1928021.IB 19 RAV$RTT7KEE = 01 AAA 2.36%
175D +5Y 1928022.1B 19 S24R1T 2% 01 AAA 2.335%
175D +5Y 1928022.1B 19 S4R1T 2% 01 AAA 2.335%
198D +5Y 1928026.1B 19 SAARIT 4% 02 AAA 2.33%
198D +5Y 1928026.1B 19 SAARIT 4% 02 AAA 2.33%
206D +5Y 1920059.1B 19 TA4RIT 2R AAA 2.36%
206D +NY 1928031.IB 19 &SR TR EER AAA 2.37%
250D(fk 1) 2128035.1B 21 HER1T 02 AAA 2.25%
255D +NY 1928032.IB 19 ISR TG R AAA 2.37%
255D +NY 1928032.IB 19 ISR TG R AAA 2.37%
255D +NY 1928032.IB 19 ISR TG R AAA 2.37%
262D +5Y 1928033.IB 19 REERIT—4% 03 AAA 2.34%
268D +5Y 1920074.1B 19 RERIT 4R AAA/AA+ 2.40%
276D 2128046.1B 21 EARIT 02 AAA 2.225%
276D 2128046.1B 21 EARIT 02 AAA 2.22%
276D 2128046.1B 21 EARIT 02 AAA 2.22%
276D 2128046.1B 21 EARIT 02 AAA 2.22%
276D 2128046.1B 21 EARIT 02 AAA 2.22%
276D 2128046.1B 21 EARIT 02 AAA 2.22%
289D +5Y 190311.1B 19 3H#H 11 2.31%
353D 2228009.1B 22 FEAERITINVAR AAA 2.255%
353D 2228009.1B 22 FEAERITIMAR AAA 2.25%
1.04Y+NY 2028006.1B 20 HRfEERI TSR AAA 2.41%
1.04Y+NY 2028006.1B 20 HRAEERI TSR AAA 2.40%
1.04Y+NY 2028006.1B 20 HRAEERI TSR AAA 2.40%
1.17Y+5Y 2028013.1B 20 RAVRIT—4% 01 AAA 2.40%
1.17Y+5Y 2028013.1B 20 RAVRIT—4% 01 AAA 2.40%
1.17Y+5Y 2028013.1B 20 RAVRIT—4% 01 AAA 2.40%
1.17Y+5Y 2028013.1B 20 RAVRIT—4% 01 AAA 2.40%
1.17Y+5Y 2028013.1B 20 RAAR1T—4% 01 AAA 2.40%
1.17Y+5Y 2028013.1B 20 RAAR1T—%% 01 AAA 2.40%
1.17Y+5Y 2028013.1B 20 RAAR1T—4% 01 AAA 2.40%
1.17Y+5Y 2028013.1B 20 RAAR1T—4% 01 AAA 2.40%
1.19Y+NY 2028017.1B 20 RIV$R1T7K &L= 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 RMAR1TX &R 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 RAAR1TKER 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 RMAR1TKER 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 RAAR1TKER 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 ARMAR1TK 4R 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 RMAR1TKER 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 RMAR1TXER 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 RMAR1TKER 01 AAA 2.42%




1.19Y+NY 2028017.1B 20 RIVERTTKEL(R 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 ARVERITIKER(R 01 AAA 2.42%
1.19Y+NY 2028017.1B 20 ARVERITIKER(R 01 AAA 2.43%
1.21Y+5Y 2028018.I1B 20 3TBRIT R AAA 2.40%
1.21Y+5Y 2028018.I1B 20 3TBRIT R AAA 2.40%
1.22Y({k 1) 2228032.1B 22 BIRMRITHEERR 01 AAA 2.27%
1.35Y+NY 2028023.1B 20 BRI T/KEE(R 01 AAA 2.45%
1.35Y+NY 2028023.1B 20 BRI T/KER(R 01 AAA 2.45%
1.35Y+NY 2028023.1B 20 BRI T/KER(R 01 AAA 2.45%
1.42Y 2228046.1B 22 HR{SER1T 02 AAA 2.315%
1.42Y 2228046.1B 22 HR{SER1T 02 AAA 2.315%
1.53Y+NY({k 1) 2020054.1B 20 SFERITREER AAA/AA+ 2.70%
1.55Y+5Y({k 2) 2028038.1B 20 FERIT—4 01 AAA 2.44%
1.55Y+5Y({k 2) 2028038.1B 20 FERIT—4 01 AAA 2.43%
1.55Y+NY 2028037.1B 20 FEARERITRER R AAA 2.47%
1.55Y+NY 2028037.1B 20 FEARERITRER R AAA 2.47%
1.55Y+NY 2028037.1B 20 FERERIT/RER R AAA 2.47%
1.56Y+5Y 2028041.1B 20 TrgtR1T—4% 01 AAA 2.4225%
1.56Y+5Y 2028041.1B 20 TrgtR1T—4% 01 AAA 2.4225%
1.56Y+5Y 2028041.1B 20 TrgtR1T—4% 01 AAA 2.4225%
1.56Y+5Y 2028041.1B 20 TrgtR1T—4% 01 AAA 2.4225%
1.56Y+5Y 2028041.1B 20 TrgtR1T—4% 01 AAA 2.4225%
1.56Y+5Y 2028041.1B 20 TrstR1T—4% 01 AAA 2.4225%
1.61Y+NY 2028042.1B 20 FRMARITIRERTR AAA 2.48%
1.61Y+NY 2028042.1B 20 FRARITIRERTR AAA 2.48%
1.7Y+5Y({k 2) 2028049.1B 20 TrstR1T—4% 02 AAA 2.44%
1.72Y+NY({k 1) 2028051.1B 20 JERIRITRER AAA 2.48%
1.72Y+NY({k 1) 2028051.1B 20 JEARIRITRER R AAA 2.48%
1.72Y+NY({k 1) 2028051.1B 20 JEARIRITRER R AAA 2.48%
1.72Y+NY({k 1) 2028051.1B 20 JEARIRITRER R AAA 2.48%
1.72Y+NY({k 1) 2028051.1B 20 JEARIRITRER R AAA 2.48%
1.72Y+NY({k 1) 2028051.1B 20 JEARIRITRERR AAA 2.47%
1.72Y+NY({k 1) 2028051.1B 20 JEAIRITRER R AAA 2.48%
1.78Y+NY({k 1) 2020082.1B 20 L EERITIRER R AAA/AA+ 2.70%
1.88Y+5Y 2128002.1B 21 TrsHRIT—4 01 AAA 2.455%
1.88Y+5Y 2128002.1B 21 TrSHRIT =4 01 AAA 2.45%
1.88Y+5Y 2128002.1B 21 TrsRIT—4 01 AAA 2.45%
1.88Y+5Y 2128002.1B 21 TrsRIT =4 01 AAA 2.45%
1.88Y+5Y 2128002.1B 21 TrSHRIT =4 01 AAA 2.45%
2.04Y+5Y 2128008.1B 21 RERIT”4 01 AAA 2.47%
2.04Y+5Y 2128008.1B 21 RERIT”4 01 AAA 2.47%
2.05Y+NY 2128011.1B 21 HBfEERT Tk SRR 01 AAA 2.51%
2.05Y+NY 2128011.1B 21 HRAEERTT kSRR 01 AAA 2.51%
2.07Y 212380003.1B 23 HERTHR 01 AAA 2.34%
2.14Y+NY({k 1) 2128017.1B 21 PSR TRER R AAA 2.525%
2.21Y+NY 2128019.1B 21 FERITKELR 01 AAA 2.525%
2.26Y+NY 2128021.1B 21 TRsHRIT7KER R 01 AAA 2.53%
2.32Y+NY(fk 1) 2120057.1B 21 FNERAToK SRR 02 AA+/AA 3.14%
2.43Y+5Y(fK 1) 2128025.1B 21 BRRIT 4 01 AAA 2.50%
2.47Y+5Y({k 2) 2128028.1B 21 HEfiEERIT—4% 01 AAA 2.49%
2.47Y+5Y({k 2) 2128028.1B 21 HpfiEERIT—4% 01 AAA 2.49%
2.48Y({k 2) 2321027.1B 23 LKA AAA 2.42%




2.7Y(1k 2) 2320056.1B 23 IMERITEERR 02 AAA 2.44%
2.72Y 2320061.1B 23 B JERR1T 01 AAA 2.45%
2.73Y+NY 2120107.1B 21 AR TIRER R AAA 2.68%
2.73Y 212380027.1B 23 HEERITR 05 AAA 2.415%
2.73Y 212380027.1B 23 HEERITR 05 AAA 2.415%
2.79Y(fk 2) 2328026.1B 23 HEE5R1T 06 AAA 2.41%
2.88Y+5Y 2228004.1B 22 TrtRIT 4% 01 AAA 2.53%
2.89Y+5Y(fk 2) 2228006.1B 22 FhERIT 4% 01 AAA 2.525%
2.89Y+5Y(fk 2) 2228006.1B 22 FhERIT 4% 01 AAA 2.525%
2.97Y+NY 2228011.1B 22 FRAVRTTKEL(R 01 AAA 2.595%
2.97Y+NY 2228011.1B 22 FRAVRTTKEE(R 01 AAA 2.595%
2.97Y+NY 2228011.1B 22 FRAVRTTKEE(R 01 AAA 2.60%
3Y 212380032.1B 24 HRIRITR 01 AAA 2.41%
3.34Y+5Y 092280014.1B 22 EiBERAT R AR 01 AAA 2.62%
3.47Y+5Y 092280069.1B 22 HERIT T REAMER 01 AAA 2.60%
3.55Y+5Y 092200008.1B 22 RAITZRAANR 02A AAA 2.57%
3.55Y+5Y 092200008.1B 22 RITZRAANR 02A AAA 2.57%
3.55Y+5Y 092200008.1B 22 RITREALE 02A AAA 2.585%
3.64Y+5Y 092280108.1B 22 T RAALR 02A AAA 2.575%
3.68Y+5Y 092280134.1B 22 T REALE 04A AAA 2.58%
3.68Y+5Y 092280134.1B 22 T{T—4REANE 04A AAA 2.57%
4.07Y+5Y 232380008.1B 23 IMNREIT AR 01 AAA/AA+ 2.88%
4.1Y+5Y 232380014.1B 23 KiERIT - REAR 01 AAA/AA+ 3.16%
4.1Y+5Y 232380017.1B 23 KR EARR 01A AAA 2.65%
4.1Y+5Y 232380014.1B 23 KiERITZREAR 01 AAA/AA+ 3.05%
4.23Y+5Y({k 1) 232380021.1B 23 HESHRIT AR 01 AAA 2.76%
4.23Y+5Y({k 1) 232380021.1B 23 HESHRIT AR 01 AAA 2.76%
4.23Y+5Y({k 1) 232380021.1B 23 HERIT —RE AR 01 AAA 2.76%
4.48Y+NY 242380017.1B 23 FR47KEE(R 01 AAA 2.66%
4.53Y+5Y 232380052.1B 23 RAT"REASR 02A AAA 2.62%
4.53Y+5Y 232380052.1B 23 RAT"REASR 02A AAA 2.62%
4.56Y+NY 242380021.1B 23 F17KEE R 02 AAA 2.66%
4.56Y+NY 242380021.1B 23 F17KEE R 02 AAA 2.66%
4.56Y+NY 242380021.1B 23 Ff7KEE R 02 AAA 2.66%
4.56Y+NY 242380021.1B 23 Ff7KEE R 02 AAA 2.66%
4.62Y+NY 242380019.1B 23 BRfiEzkEEfR 01 AAA 2.66%
4.62Y+NY 242380019.1B 23 HRfiEzkEEfR 01 AAA 2.66%
4.64Y+5Y 232380069.1B 23 BT R A AR 02A AAA 2.615%
4.64Y+5Y 232380069.1B 23 BT R A AR 02A AAA 2.615%
4.7Y+5Y 232380076.1B 23 BT REALR 03A AAA 2.615%
4.74Y+NY 242380033.1B 23 $B17KEE(R 01 AAA 2.685%
4.75Y+5Y 232380086.1B 23 X OSRIT—RE AR 02 AA+/AA 3.30%
4.75Y+5Y 232380086.1B 23 X OSRIT—RE AR 02 AA+/AA 3.30%
4.91Y+5Y 232480001.1B 24 ch{T—RAARK 01A AAA 2.615%
4.91Y+5Y 232480001.1B 24 T REARR 01A AAA 2.625%
4.93Y+5Y 232480004.1B 24 RAT_FRAARR 01A AAA 2.625%
4.99Y 212480002.1B 24 (7% 01B AAA 2.495%
4.99Y 212480002.1B 24 (7% 01B AAA 2.495%
4.99Y 212480002.1B 24 (7% 01B AAA 2.495%
4.99Y 212480002.1B 24 (7% 01B AAA 2.495%
4.99Y 212480002.1B 24 #471% 01B AAA 2.495%
4.99Y 212480002.1B 24 #471% 01B AAA 2.495%




4.99Y 212480002.1B 24 #1715 01B AAA 100
4.99Y 212480002.1B 24 #1715 01B AAA 100
4.99Y 212480002.1B 24 #1715 01B AAA 100
4.99Y 212480002.1B 24 #1715 01B AAA 100
4.99Y 212480002.1B 24 #1715 01B AAA 100
9.82Y+5Y 092303006.1B 23 AT REA MR 02B 2.63%
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