WE2BiT
IRITERSFHIZ

HIBRESRA

C NEX tsamsmae

[2024-07-22]

B e=

A HRATHRE 2012 7 RIFIG R W HAE, @ RIWEIEA 2014, 40288 &ZHRMER .

[ fii /71 2.62Y 240003 1.78-1.785; 4.26Y 230022 1.9625-1.97; 6.45Y 230028 2.105-2.115; 9.37Y 230026 2.2625-2.27; 28.76Y 230009 2.485-2.501.

WE H E 5 (%) 1.5250 1.7950 1.9825 2.1250 2.2720 2.4815
A H E i (%) 1.5250 1.7825 1.9750 2.1150 2.2675 2.4735
A5 (%) 0.0000 -0.0125 -0.0075 -0.0100 -0.0045 -0.0080

T

4rRF 771 301D 240411 1.71-1.715; 2.62Y 220203 1.915-1.92; 4.17Y 230415 2.035-2.05; 6.64Y 210205 2.1825-2.185; 9.17Y 230215 2.3375-2.3425.,

WE H E T 4 fil 5 (%) 1.7250 1.9525 2.0760 2.2400 2.3375
A H AR E T < At 153 (%) 1.7125 1.9400 2.0650 2.2400 2.3200
AR E (%) -0.0125 -0.0125 -0.0110 0.0000 -0.0175
e H 157 (%) 1.7000 1.9575 2.0325 2.1850 2.3480
A H E I3 (%) 1.7000 1.9525 2.0275 2.1700 2.3430
AR F (%) 0.0000 -0.0050 -0.0050 -0.0150 -0.0050
B e

SRRTEERMHIAIEER, MXTEEST Q3 HifR. &in/AmE, 32D 012481841.1B 24 /L& SCP004 AAA 1£ 1.97%R3Z (fH1E-3 iz
F) , HE£HBRIT,; 70D 012481410.B 24 BB SCPO18 AAA 7£ 185% FK3r (fH1E-3 UEB) ., HHHBEIT. PKEBEAT,
126D 012481867.1B 24 fR3ZiE SCPO02 AAA 7 1.87%RR (fHE-3 fIB) , RITHLAERIT, 135D(K 1) 012481981.1B 24 ZREE®E
SCP005 AAA 7E£2.00%pE3 (fH{E+1118) , EWHARIT. KiAE, 190D@K2) 042480036.1B 24 AAR CPO0T AAA  7E 2.06%HA

(ME-2 f18) |, $RITHEA5RS; 259D 012482019.1B 24 i#EgiEi& SCP001T AAA  1£ 2.08%mR (fHE-2 (UE) , HEHGKRT. NS, &k,

P RIRHHSHRE M7,
R = N =N - N Y (NHI
AAA 1.92 1.94 1.99 2.02 2.065
AA+ 2.02 2.03 2.1 2.13 2.14
CaP Vg

AA 2.1 2.25 2.2 2.25 2.26

AA- 2.9 33 35 3.88 4.08
AAA 195 -3 196 -2 2 1204 -2 207 -1
SHERI ST AA+ 204 -2 206 -3 211 -1 213 0 216 -2
(BP) AA 2.1 0 225 0 2.2 0 225 0 226 0

AA- 2.9 0 3.3 0 35 0 3.88 0 4.08 0



B ou=me

SHAPEIRIFER AR, 1-3 FREHTPE, 23 FEKR MTN025 (AAA, 1.01Y) TE 2.07%fHER/MEBEMIS; 23 KESE MTN0O09 (AAA, 1.1Y)
£ 2.10%5538, BfifE 1bp B3S; 20 BRiEL GNOOT (AAA, 1.12Y) 7£ 2.07%ma, {KiG{E 1bp B, 3 ZI 5 SFHARR, 24 T4 MTNO003 (AAA, 4.85Y)
£ 2.25%HEMNEBEMNR; 24 Rl MTNOOT (AAA, 4.94Y) BAXTE 2.31%, {JfGE 1bp BiAs. 5Y RUALHARR, 23 iFi&iz MTNOO4 (AAA, 9.4Y) B

RME 2A8WIEEMEMIL; 24 Btz MTNOO7A (AAA, 9.65Y) BRAZTE 2.575%, &ftfE 1bp. BWAMS, SHYEWTRZ, RAi—HEE T

2.25

AAA+ 1.97 None
AAA 2.05 2.19 2.35 None None
UL ERE
AA+ 2.12 2.27 2.51 None None
AA 2.2 2.34 2.8 None None
AAA+ 1.97 0 2.13 -2 2.26 -1 2.41 -1 None = None
SrERILES e AAA 2.05 0 2.21 -2 2.36 -1 None = None None | None
(BP) AA+ 213 -1 | 228 -1 | 253 -2  None None None None
AA 2.21 -1 2.35 -1 2.81 -1 None None # None None

B cus

SHPWRIRIRAER, BE, 58, BT, REMEHEENESS. ORFAE, 20 35 01 AAA BHRE 2.08%, H/EH, EETA. 24
FEE 01 AAA BRASTE 2.15%, HEEH, EEXA., 24 HhilF G3 AAA FRARZTE 2.425%., IS AHE, 21 526 01 AAA FRASTE 2.02%, 5rscH, $R1TIENAST
Ao 23 1B 01 AA RRIZTE 2.15%, RESEE, RITIEMEAN, 24 FFF 03 AA pRITTE 3.28%, Kim/SHE, 24 & G3 AAA RRIZTE 2.43%,

24CHNG1Y AAA BiaZTE 2.53%., 24 7R8k 06 AAA BERTE 2.58%.,

|

SHIBITHRIOEK, FEMRAEME-2 (I8 tkn 3R, REPIAIEBERIEE, HRSHEMME-1 ZGE-2 Mk, 2.93Y+5Y 22 #igiRT—
% 01 BRAME 2.13 (-1.7) , $BITHEES, 4.38Y+5Y 23 T _FEARE 01A FEAIE 2.25 (-1.5) , BUHLES, 4.02Y+NY 23 3{FKEeE 01 A
227 ((hE-2) . ESHEES., BE€HH, 2.68Y 24 MiSRIT/IMHER 01 B3 2.09 (-2) , 2.85Y 24 HupMRIT/IVAIRRLAE 2.10 (-2) |, SRITHEE
£,

L

QR TSR AR, WRIRIRETTRER D LR HRIE BBB RLALIFR, MR ofr B2 X ERFESIANTA, KIHARE ZYSOAI, BN
iE NQINVH SITHEIEER. - hRIRTIZERINER, HiX. Wi XREE, £k 0.5-1pt. ik, ARHEAENMEIRH, Lk 0.5pt,

SHERIER
_

012384536.1B 23 #®Il7k5% SCP002 1.85%

28D 012482096.1B 24 %58 SCP006 AAA 1.90%
32D 012481841.1B 24 tnsCig SCP004 AAA 1.97%
32D 012481841.1B 24 tnsCig SCP004 AAA 1.97%
32D 012481841.1B 24 FsLHg SCP004 AAA 1.97%
49D 012480784.1B 24 EpR#55 SCP002 AAA 1.93%
53D 012384398.1B 23 EAgERZ SCPO02 AAA 1.90%
61D 012480855.1B 24 tB8ZEPR SCP002 AAA 2.08%
70D 012481410.1B 24 E#3xg SCP018 AAA 1.85%
70D 012481410.1B 24 B8 SCP0O18 AAA 1.85%
79D({A 1) 012480002.1B 24 KM 2F SCPOOT AAA 2.00%
90D 012482057.1B 24 LigHm SCPO06 AAA 1.88%
90D 012482057.1B 24 Fi8#13% SCP006 AAA 1.88%
126D 012481867.1B 24 BaziE SCP002 AAA 1.87%
135D({k 1) 012481981.1B 24 ZRraEZ SCP005 AAA 2.00%
135D({k 1) 012481981.1B 24 ZRraEZ SCP005 AAA 2.00%
140D 012480669.1B 24 17M3ziE SCP002 AA+ 1.98%
155D ({k 2) 012481852.1B 24 iz SCPO05 AA+ 2.09%
188D 012482095.1B 24 52 SCP003 AAA 2.01%
188D 012482095.1B 24 £ SCP003 AAA 2.01%
188D 012482095.1B 24 £ SCP003 AAA 2.01%
188D 012482095.1B 24 £ SCP003 AAA 2.01%

190D (% 2) 042480036.1B 24 X3k E CP001 AAA 2.06%



193D
208D
209D
246D (K 2)
246D (K 2)
246D (K 2)
246D (K 2)
246D (K 2)
259D
266D ({k 3)
266D ({k 3)
351D(fk 2)

BRKH BB FEERE (RiTHU) _—

25D
32D
32D
44D(fk 1)
44D(fk 1)
45D
45D
49D
49D
52D+1.99Y
96D
100D (4% 1)
146D
146D
189D +3Y
206D +NY({k 1)
209D+NY
221D
231D
251D
254D(tk 1)
261D+NY({k 1)
317D(tk 1)
319D
319D
319D
331D(tk 1)
339D+2Y
345D(fk 1)
347D
1.01Y+NY
1.01Y+NY
1.02Y+NY({k 1)
1.08Y+2Y
1.09Y+NY
1.1Y+NY({k 1)
1.12Y
1.13Y+2Y
1.16Y(4k 1)
1.16Y+NY
1.19Y+NY({k 1)
1.2Y
1.2Y
1.3Y
1.31Y+2Y
1.34Y
1.58Y+2Y
1.65Y({k 1)
1.78Y
1.83Y
1.88Y+2Y
2Y({k 2)
2.42Y+NY
2.48Y(K 1)

012481493.1B
042480073.1B
042480079.1B
012481869.1B
012481869.1B
012481862.1B
012481862.1B
012481862.1B
012482019.1B
012482076.1B
012482076.1B
042480338.1B

101900925.1B
102101468.1B
102101526.1B
102101530.1B
102101673.1B
102101673.1B
101901150.1B
101901150.1B
102100557.1B
102100557.1B
102101747.1B
101901359.1B
102102083.1B
101901658.1B
101901658.1B
102380116.1B
102380143.1B
102380149.1B
102280285.1B
102000206.1B
102382537.1B
102000451.1B
102000540.1B
102001065.1B
102281136.1B
102281136.1B
102281136.1B
102281206.1B
102281281.1B
102001248.1B
102482369.1B
102381680.1B
102381680.1B
102381739.1B
102381989.1B
102382056.1B
102382092.1B
132000027.1B
102281978.1B
102282039.1B
102282064.1B
102282111.1B
102382585.1B
102382585.1B
132280103.1B
102282380.1B
102383036.1B
102380168.1B
102480791.1B
102100793.1B
102100953.1B
102381256.1B
101652027.1B
102383306.1B
102480005.1B

24 IR T SCPOOT
24 {§LEFT CP002
24 XAp#% CPOO1T

24 HiBER SCP004

24 HiBER SCP004

24 E7=$%#8 SCPO01

24 E7R#g SCP001

24 E7R#g SCP001

24 iHirgzEi% SCPOO1

24 HEAJK SCPOOT

24 HEZM SCPO01
24 F3HEE CP003

19 /<8 MTNOO1
21 B3GR MTNOO2
21 FRT58E MTNOO2
21 ¥¢88 MTNOO3
21 K MTNOO4
21 I MTNOO4
19 8£=E MTNO002
19 8&=E MTNO002
21 =% MTNOO1
21 =& MTNOO1
21 £155H MTNO0O01
19 85 MTNOO7

21 =R MTNO002
19 3% % MTNOOT
19 3% MTNOOT
23 FERIEEE MTNOO
23 iBMzZE MTNOO1

23 [EiE R MTN002
22 3KTi=R MTNOO1
20 73LHHFE MTNOO1
23 EigzE MTNOO3
20 BEi%EERE MTNOO1
20 B BiHiE MTNO02
20 EKR3LH MTNOO1B
22 [EEER MTN002
22 [E8ER MTN002
22 [E8ER MTN002
22 LRI MTNOO1
22 E2MpAE MTNOO3
20 StFREZ MTNOO1
24 llmtEtsd MTNOO
23 thEE$% MTNO25
23 FREEE MTNO25
23 FhE3E MTNO26A
23 ERRYIF MTN002
23 EE%RE MTNO03
23 KFEE MTN0O09
20 BRIE{L GNOO1
22 FIMIpAR MTNOO1
22 fRETER MTNO02
22 BESEH MTNOO3
22 % MTNOO5
23 EizEE MTNO04
23 EizEE MTNO04

22 KpAEEE GNOO2(BRHIfR)

22 FMER MTNO04
23 &35 MTNOO3
23 EF0EEIE MTN002
24 =3 MTNOOS
21 83438 MTNOO3
21 fA/EEIE MTN002
3 BEMIRkEE MTNOOT
16 EFF#& MTNOO1
23 ZagiE MTNO11
24 7EifzE MTNOOT

AAA
AA
AA

AA+

AA+

AA+

AA+

AA+

AAA
AA
AA

AAA

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

2.03%
2.10%
2.10%
2.16%
2.16%
2.15%
2.15%
2.15%
2.08%
2.22%
2.22%
2.06%

1.90%
2.07%
1.96%
1.92%
2.02%
2.02%
1.93%
1.93%
2.10%
2.10%
1.96%
1.98%
1.97%
2.01%
2.01%
2.05%
2.12%
2.13%
2.06%
2.08%
2.08%
2.03%
2.14%
2.05%
2.035%
2.035%
2.035%
2.18%
2.11%
2.00%
2.45%
2.08%
2.07%
2.07%
2.15%
2.24%
2.10%
2.07%
2.11%
2.10%
2.12%
2.10%
2.19%
2.19%
2.14%
2.11%
2.23%
2.18%
2.34%
2.14%
2.20%
2.18%
2.07%
2.31%
2.36%



2.77Y+NY

2.78Y

2.78Y
2.93Y+2Y
2.95Y+NY

2.95Y
2.96Y+2Y

2.96Y+2Y

2.96Y+2Y

2.97Y+2Y(fk 1)

2.98Y
2.98Y
3Y(ik 1)
3Y(ik 1)
4.85Y(fk 1)
4.85Y({k 1)
4.85Y({k 1)
4.94Y
4.94Y
4.96Y
4.99Y
6.79Y
8.94Y
9.03Y({k 1)
9.03Y({k 1)
9.4Y
9.4Y
9.63Y
9.65Y
9.79Y
9.79Y
9.87Y
9.93Y({k 1)
14.68Y(fk 2)
14.68Y ({k 2)

SHEIVEREERE

FIRKE
10D
17D
17D
31D

72D(fk 1)
72D(fk 1)
106D ({X 2)
147D
148D ({k 2)
158D+1Y
162D({X 2)
184D (K 1)
205D(fk 2)
247D(k 1)
263D +5Y
286D
315D
318D
329D+3Y
339D
360D
1.03Y
1.04Y({% 2)
1.07Y
1.07Y
1.13Y+NY
1.26Y
1.39Y+1Y
1.62Y +2Y
1.67Y(fk 1)

102481594.1B

102481650.1B
102481650.1B
102482317.1B
102482710.1B
102482716.1B
102482748.1B

102482720.1B

102482720.1B

102482816.1B
102482871.1B
102482871.1B
102482972.1B
102482972.1B
102481968.1B
102481968.1B
102481968.1B
102482392.1B
102482697.1B
102482807.1B
102482913.1B
102400739.1B
102381486.1B
102381780.1B
102381780.1B
102383258.1B
102383258.1B
102480539.1B
102480674.1B
102481754.1B
102481754.1B
102482011.1B
102400816.1B
102480955.1B
102480955.1B

=58

188418.SH
188458.SH
188458.SH
155589.SH
252463.SH
252463.SH
197362.SH
149733.5Z
197792.SH
177371.SH
185105.SH
149770.5Z
253832.SH
2022013.1B
2023005.1B
250791.SH
112904.5Z
185819.SH
251224.SH
194705.SH
115584.SH
2322006.1B
251871.SH
149193.5Z
149193.5Z
148048.5Z
137904.SH
133148.5Z
138970.SH
175820.SH

24 X MTNOOT (RIBIE
)

24 JERFEA MTNOO1

24 JERFEA MTNOO1

24 KEKE MTN002

24 215 MTNOO3
24;C£ MTNOO4

24 &)1#&5 MTNOO1

24 FtB &t MTNOO2 (RIEIE
)

24 S¢BE4E MTNOO2(RIBIE
)

24 FZipfEdl MTNOO1
24 Bi%EE MTNO04
24 Bi%E MTNO04
24 75358 MTN009
24 75358 MTN009

24 ;€ MTNOO3

24 ;£ MTNOO3

24 ;£ MTNOO3
24 Bl =215 MTNOOT

24 ;BT MTNO002

24 i@k E MTN002
24 3z MTN026

24 &BEF=#% MTNOO1B
23 E#riziE MTNOO1A
23 ikiEizEE MTN002B
23 ipiEEAE MTNOO2B
23 JFRE MTNOO4
23 7%= MTNOO4
24 @i MTNOOGA
24 iR MTNOO7A
24 iEtEEE MTNOT2A
24 iEtEEE MTNOT2A
24 iFEIEAEE MTNO13A
24 TRERE MTN002B
24 kiEEEE MTNOO9A
24 @i MTNO09A

=B (RITHHE)
21 3¢l 03
21 /318 06
21 518 06
19 IFE G4
23 Erp D2
23 Erp D2
21 5r8 01
21 8 01
21 faibk 02
20 3E% 03
21 Bz 02
22 & 01
24 & D1
20 EfSSREMRK 02
20 SFRANE
23 %4 01
22 BE 07
224 01
23 515 01
22 $3z 03
23 i 13
23 FRBEFRERK 01
23 1561 03
20 35 01
20 325 01
22 BEK Y2
22 i51% 06
2158 V2
23 5k G3
21 H& 01

AAA

AA+
AA+
AA
AAA
AAA
AA

AAA

AAA

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

AAA

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

2.27T%

2.31%
2.31%
2.50%
2.64%
2.11%
2.47%

2.29%

2.29%

2.55%
100
100

2.15%

2.15%

2.245%

2.25%

2.25%

2.31%

2.52%

2.33%

2.85%

2.48%

2.5025%

2.56%

2.56%

2.48%

2.48%

2.575%
2.575%
2.575%
2.575%
2.575%

2.61%

2.68%

2.68%

1.82%
1.81%
1.81%
2.09%
2.18%
2.18%
2.02%
2.00%
2.25%
2.30%
2.06%
2.05%
2.20%
1.97%
2.02%
2.28%
1.97%
2.14%
2.25%
2.21%
1.97%
2.10%
3.15%
2.08%
2.08%
2.12%
2.00%
2.30%
2.12%
2.45%



1.75Y
1.79Y(fk 1)
1.8Y
1.87Y(1k 1)
1.96Y
1.99Y+5Y
2.03Y
2.1Y
2.16Y
2.17Y(1K 2)
2.17Y({k 2)
2.21Y({k 3)
2.21Y+2Y
2.21Y
2.44Y+21Y
2.52Y+5Y({k 1)
2.54Y
2.54Y+2Y
2.54Y
2.63Y(fk 2)
2.63Y({k 2)
2.63Y({k 2)
2.66Y
2.67Y({K 1)
2.78Y
2.79Y+2Y
2.87Y
2.9Y+2Y
2.92Y({k 1)
3.12Y
4.86Y
4.9Y
4.93Y+NY({k 1)
4.93Y+NY({k 1)
4.93Y+NY({k 1)
4.93Y+NY({k 1)
4.94Y
4.96Y
115D+3Y
189D
276D
290D
325D+2Y
350D
364D
364D
1.51Y
1.69Y({k 1)
2.39Y
2.96Y+2Y
2.96Y+2Y
2.99Y+2Y
4.92Y
4.92Y
4.93Y
18D+NY
39D+NY
39D+NY
39D
41D+5Y
77D+NY
77D+NY
228D+NY
228D+NY
249D+NY
292D +NY
292D +NY
292D +NY
292D +NY
292D +NY
340D
1.12Y+NY({k 1)

115168.SH
250877.SH
188084.SH
188131.SH
152221.SH
152947.SH
149563.5Z
252033.SH
115862.SH
127454.SH
127454.SH
252539.SH
252572.SH
136735.SH
240427.SH
2223001.1B
1980014.1B
133757.5Z2
253708.SH
148610.5Z
148610.5Z
148610.5Z
2080035.1B
240707.SH
148711.5Z
194410.SH
2422030.1B
149934.57
241103.SH
1780252.1B
241026.SH
254950.SH
241120.SH
241120.SH
241120.SH
241120.SH
241147.SH
255181.SH
032281017.1B
032280086.1B
032280406.1B
032000415.1B
032280519.1B
032300427.1B
032400820.1B
032400820.1B
032100032.1B
032480285.1B
032001016.1B
032480662.1B
032480662.1B
032400814.1B
032480513.1B
032480513.1B
032480525.1B
1928018.1B
1928021.1B
1928021.1B
2120071.1B
1920049.1B
1928031.1B
1928031.1B
2028003.1B
2028003.1B
2028006.1B
2028014.1B
2028014.1B
2028014.1B
2028014.1B
2028014.1B
2228037.1B
2028032.1B

23 4% 02
23 171 01
21 FL 01
21 %5 G2
G19 Eg 1
2178718 01
21 % 06
23 2503
23 Efl K1
PR FAEER
PR FIEER
23 1g#h 02
23 Fik 03
16 XfE 02
23 F{R 03
22 KA 01
19 EPEE R 01
24 Bk 01
24 <R 01
24 774 01
24 738X 01
24 738X 01
20 ZHE Ak 01
24 1BF3 01
24 %k 06
22 Hif 05
24 St X&F81%R 02
22 FFE F2
G24 T8 2
17 SEPEEER
24 E745 01
24 A
BRI KYO09
BRI KYO09
BRI KY09
BRI KY09
24CMGKO1
24 BX1% 03
22 I\ E% PPN002
22 IRK3H PPNOO1
22 E 3= PPN003
20 HEEZ PPNOO1
22 ZS5E3UR; PPNOOT
23 {}fiEdA& PPNOO1
24 TFFE PPN0OO5
24 TFFE PPN0OO5
21 FiTiE& PPNOO1
24 TRF3 5= PPN002
20 X{E& Il PPN0O07
24 JLBRIZ#E PPNOO1
24 JLBRIZ#E PPNOO1
24 FEzXiE PPNOO1
24 FEREZFF PPNOOT
24 FEREZFF PPNOO1
24 Y= A% PPN0O5
19 TrtRITKEHR
19 RAVRITRER 01
19 RAVRITRER 01
21 BiBHRIT
19 RRERERIT 2R
19 I RIRITRER
19 I RIRITRESR
20 SELRITRERR 01
20 FLRITRERR 01
20 HRAERITRERR
20 REHRITIKERR 01
20 FRERITKERR 01
20 FRERITKERR 01
20 REHRITIKERR 01
20 FRERITKERR 01
22 BRI T/IVRIR 01
20 FARIToKERR 02

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

2.14%
2.15%
2.08%
2.04%
2.13%
2.23%
2.10%
2.25%
2.21%
2.11%
2.11%
2.22%
2.32%
2.09%
2.19%
2.15%
2.28%
2.30%
2.31%
2.15%
2.15%
2.15%
2.19%
2.14%
2.14%
2.21%
2.15%
2.48%
2.15%
2.30%
2.27%
2.80%
2.37%
2.37%
100.003
100.003
2.25%
2.55%
2.21%
2.17%
2.12%
2.08%
2.12%
2.17%
2.57%
2.63%
2.18%
2.36%
2.33%
2.35%
2.35%
2.30%
2.83%
2.83%
2.70%
1.90%
1.95%
1.95%
1.82%
1.97%
1.97%
1.97%
2.00%
2.00%
2.00%
1.99%
2.005%
2.01%
2.01%
2.015%
1.93%
2.025%



1.12Y+NY({k 1) 2028032.1B 20 KR TT7K &L= 02 AAA 2.03%
1.18Y+5Y({k 2) 2028033.1B 20 ESIRIT R AAA 2.02%
1.19Y 2220064.1B 22 KPR TR R 01 AAA 2.03%
1.22Y+NY 2020063.1B 20 ReERITIKEEM R 01 AA+/AA 3.50%
1.31Y+5Y({k 1) 2028044.1B 20 I &RSR1IT—”4% 01 AAA 2.035%
1.35Y+5Y({k 2) 2028049.1B 20 TrRsR1T—4% 02 AAA 2.03%
1.37Y+NY({k 1) 2028051.I1B 20 EARITXE R AAA 2.05%
1.37Y+NY 2028052.I1B 20 BRI TKEFR AAA 2.13%
1.37Y+NY 2028052.1B 20 1EFRITRER AAA 2.13%
1.7Y+NY 2128011.1B 21 HRAESRITKERR 01 AAA 2.07%
1.72Y +NY 2120022.1B 21 FERITKER AAA/AA+ 2.17%
1.91Y+NY 2128022.1B 21 BRI T = AAA 2.095%
1.91Y+NY 2128022.1B 21 ZERITKER AAA 2.095%
1.91Y+NY 2128022.1B 21 RIBIRI TSR AAA 2.095%
1.91Y+NY 2128022.1B 21 RIBIRI TSR AAA 2.095%
2.38Y+NY 2128044.1B 21 TistR1ToKEER 02 AAA 2.13%
2.38Y+NY 2128044.1B 21 TistR1ToKEER 02 AAA 2.13%
2.43Y+5Y 2128051.1B 21 TRatRIT—4% 02 AAA 2.095%
2.65Y+5Y 2228017.1B 22 HpfEsRIT—4% 01 AAA 2.10%
2.85Y 2420017.1B 24 FUMERIT/IMAMIR AAA 2.10%
2.85Y 2420017.1B 24 KUMERAT/IMSHE AAA 2.10%
2.85Y 2420017.1B 24 KUMERAT/IMSHE AAA 2.10%
2.85Y+1Y 312400001.1B 24 T17 TLAC IEEAE 01A AAA 2.115%
2.87Y 2420021.1B 24 FgFER1T 01 AAA 2.10%
2.93Y 2420026.1B 24 LIRS R TR G S AAA 2.19%
2.93Y+5Y 2228039.1B 22 FEFIRIT 4% 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 FEFIRIT 4% 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 EIFRIT 4 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 EIFRIT 4 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 FEZIRIT 4% 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 EIFRIT 4 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 EIFRIT 4 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 FEZIRIT 4% 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 FEZIRIT 4R 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 EIFRIT 4 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 EIFRIT 4 01 AAA 2.13%
2.93Y+5Y 2228039.1B 22 FEFIRIT 4% 01 AAA 2.13%
2.98Y({k 1) 2420030.1B 24 FgER1T 02 AAA 2.105%
2.98Y({k 1) 2420030.1B 24 FgER1T 02 AAA 2.105%
2.98Y({k 1) 2420030.1B 24 FgFER1T 02 AAA 2.105%
2.98Y({k 1) 2420030.1B 24 FgFER1T 02 AAA 2.11%
212400007.1B(07.15
3Y ) ( 24 Bh=4R1T1E 01 AAA 2.09%
3.15Y+NY({k 1) 092280086.1B 22 RITKEER 02 AAA 2.19%
3.2Y+5Y 092200008.1B 22 RITREARIR 02A AAA 2.15%
3.29Y+5Y 092280108.1B 22 T RERAR 02A AAA 2.15%
3.29Y+5Y 092280108.1B 22 T RERALR 02A AAA 2.15%
3.33Y+5Y 092280134.1B 22 THT AR 04A AAA 2.16%
3.34Y+5Y 092280139.1B 22 AT REARR 02A AAA 2.1575%
3.34Y+5Y 092280139.1B 22 T REBAE 02A AAA 2.16%
3.34Y+5Y 092280139.1B 22 AT REARR 02A AAA 2.1575%
3.93Y+NY 242380008.1B 23 F{T7KEEF 01 AAA 2.26%
3.93Y+NY 242380008.1B 23 F{T7KEER 01 AAA 2.26%
3.93Y+NY 242380008.1B 23 F{T7KEER 01 AAA 2.26%
4.27Y+NY 242380019.1B 23 MpfiFsxER(R 01 AAA 2.28%
4.3Y+NY 242380023.IB 23 HrERITXER 01 AAA 2.34%
4.35Y+5Y 232380078.1B 23 RITREBAE 01A AAA 2.25%
4.56Y+5Y 232480001.1B 24 T TREAE 01A AAA 2.255%
4.56Y+5Y 232480001.1B 24 T TREAE 01A AAA 2.255%
4.56Y+5Y 232480001.1B 24 hTRERAE 01A AAA 2.255%
4.56Y+5Y 232480001.1B 24 hTRERAE 01A AAA 2.255%
4.56Y+5Y 232480001.1B 24 T TREAE 01A AAA 2.255%
4.56Y+5Y 232480001.1B 24 hTRERAE 01A AAA 2.255%
4.56Y+5Y 232480001.1B 24 hT R AE 01A AAA 2.255%
4.56Y+5Y 232480001.1B 24 T TREAE 01A AAA 2.255%
4.57Y+5Y({k 1) 232480006.1B 24 BITTREAEO01A AAA 2.255%
4.57Y+5Y({k 1) 232480006.1B 24 BITTREAAE 01A AAA 2.255%
4.57Y+5Y({k 1) 232480006.1B 24 BITHEAAE 01A AAA 2.255%
4.57Y+5Y 232480004.1B 24 RITTREARE 01A AAA 2.26%
4.74Y+5Y({k 2) 232480008.1B 24 R{TRRALE 02A AAA 2.26%
4.74Y+5Y({k 2) 232480008.1B 24 h{TREALE 02A AAA 2.26%
4.74Y+5Y({k 2) 232480008.1B 24 HITRRAE 02A AAA 2.26%




4.77Y+5Y 232480010.1B 24 IFRIT R E A& 01 AAA 2.32%
4.79Y+5Y 232480011.1B 24 FRAITZPEAER 02A AAA 2.26%
4.79Y+5Y 232480011.1B 24 FRAITZPEAER 02A AAA 2.26%
4.79Y+5Y 232480011.1B 24 RITT R AE 02A AAA 2.26%
4.79Y+5Y 232480011.1B 24 RIT B A= 02A AAA 2.26%
4.8Y+5Y({k 2) 232400014.1B 24 RESRIT—H&A A= 01 AAA 2.42%
4.8Y+5Y({k 2) 232480014.1B 24 TR AE 01A AAA 2.26%
4.8Y+5Y({k 2) 232480014.1B 24 TR AE 01A AAA 2.26%
4.8Y+5Y({k 2) 232480014.1B 24 AT REARRO01A AAA 2.26%
4.8Y+5Y({k 2) 232480014.1B 24 AT REARRO01A AAA 2.26%
4.86Y+5Y 232480020.1B 24 M SRIT R EANER 01 AAA 2.30%
4.9Y+NY 242400009.1B 24 IR177K %K 02 AAA 2.325%
4.9Y+NY 242400009.1B 24 RATKEEER 02 AAA 2.32%
4.9Y+NY 242400009.1B 24 RITKEEF 02 AAA 2.32%
4.9Y+NY 242400009.1B 24 IR177K %K 02 AAA 2.32%
4.9Y+NY 242400009.1B 24 RATKEEER 02 AAA 2.32%
4.9Y+NY 242400009.1B 24 RATKEEER 02 AAA 2.32%
4.9Y+NY 242400009.1B 24 IR177K %K 02 AAA 2.32%
4.9Y+NY 242400009.1B 24 RATKEEER 02 AAA 2.32%
4.92Y+NY 242480004.1B 24 HEERITXER 01 AAA 2.365%
4.92Y+NY 242480004.1B 24 FEERITXER 01 AAA 2.365%
4.92Y+NY 242480004.1B 24 FEERITXER 01 AAA 2.365%
4.93Y+5Y({k 2) 232400022.1B 24 FREBRIT A& 01 AAA 2.37%
4.94Y+NY 242400011.1B 24 I RRITKER 01 AAA 2.35%
4.99Y+5Y({k 2) 232480033.IB 24 BIT IR AE 02A AAA 2.26%
4.99Y+5Y 232480032.1B 24 MHRIT— F B AR 02 AAA 2.305%
4.99Y+5Y 232480032.1B 24 MRIT— F B AR 02 AAA 2.305%
4.99Y+5Y 232480032.1B 24 MSRIT—RE AR 02 AAA 2.305%
4.99Y+5Y 232480032.1B 24 MSRIT R AR 02 AAA 2.305%
4.99Y+5Y 232480032.1B 24 MRIT— F B AR 02 AAA 2.305%
4.99Y+5Y 232480032.1B 24 MSRIT—RE AR 02 AAA 2.305%
4.99Y+5Y 232480032.1B 24 MSRIT R AR 02 AAA 2.305%
5Y+5Y 232480035.1B 24 ELRITRERR 01A AAA 2.315%
5Y+5Y 232480035.1B 24 ELRITRERE 01A AAA 2.315%
5Y+5Y 232480035.1B 24 ELRITTREARE 01A AAA 2.315%
5Y+5Y 232480035.1B 24 ELRITREARIE 01A AAA 2.315%
5Y+5Y 232480035.1B 24 ELRITRERR 01A AAA 2.315%
5Y+5Y 232480035.1B 24 ELRITREARIE 01A AAA 2.315%
5Y+5Y 232480035.1B 24 ELRITREARIE 01A AAA 2.315%
5Y+5Y 232480035.1B 24 PLARIT T REANE O01A AAA 2.315%
5Y+5Y 232480035.1B 24 PLARIT T REANE O01A AAA 2.315%
242480007.1B(07.15 £ .
5Y+NY . 24 T17KEE®% 01 AAA 2.335%
242480007.1B(07.15 £ P
5Y+NY . 24 T17KEE®% 01 AAA 2.3325%
242480007.1B(07.15 £ .
5Y+NY . 24 T175K8E®% 01 AAA 2.335%
242480007.1B(07.15 £ P
5Y+NY . 24 T175K8E®% 01 AAA 2.335%
242480007.1B(07.15 £ .
5Y+NY . 24 T17KEE®% 01 AAA 2.335%
242480007.1B(07.15 £ .
5Y+NY . 24 T175K8E®% 01 AAA 2.335%
242480007.1B(07.15 £ P
5Y+NY . 24 T175K8E®% 01 AAA 2.335%
242480007.1B(07.15 £ P
5Y+NY . 24 T17KEE®% 01 AAA 2.335%
9.79Y +5Y 232480012.1B 24 RITREAIE 02B AAA 2.40%

N / Derek Huang, Liyuan Zhong, Austin Lin

BXZEA: Xiaoting Bu

BB#S: Xiaoting.Bu@cfets-nex.com.cn
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PETER BHEE YRR DRRES TR

RWER:
CLEFFEBRMIESMEEE (CIFMNERT) MALUTHEER, BYEENIL- RNETHSEE, HORCERF L SEEETREAMNTLT (LT DEDIEET") RESN, MR TR TEENED SEEaMTA,
EEMEAEREEEAOED. dtt. BURNE. “ELFIOESREEE, GFRENRES. NENTARGSER, BTRERDTETEN. HWSENREHIATR NN,

WWW.CFETS-NEX.COM.CN

lg={=hed
R1TERZFTHIZ

HEHRSEFRH

[2024-07-22]

B ==

FATAERR, REFEATER RIEMEGE M, 7 H 22 HUAFE ERIZ ., B 7 AR T 5824470 7 RIAW [RIG#AE, #AERZN 1.70%. Wind 4 oK,
4HH 1290 1Zcid B G 2 HA .

Ef5i /71 2.6Y 240003 1.725-1.7325; 4.23Y 230022 1.88-1.91; 6.43Y 230028 2.045-2.06; 9.35Y 230026 2.2365-2.25; 28.73Y 230009 2.47-2.485.

WE H E 57(%) 1.5175 1.7800 1.9575 2.1030 2.2700 2.4790
A H E (%) 1.4700 1.7250 1.8975 2.0451 2.2410 2.4510
A E) (%) -0.0475 -0.0550 -0.0600 -0.0580 -0.0290 -0.0280

B eus

SRl 7 TH 291D 240411 1.70;  2.59Y 220203 1.855-1.865; 4.15Y 230415 1.98; 6.61Y 210205 2.125-2.1375; 9.14Y 230215 2.30-2.3025.

WE H =l B 4 Rk 53 (%) 1.7400 1.9400 2.0550 2.2400 2.3075
A H R E I £ Fil i (%) 1.7000 1.8550 1.9580 2.1300 2.3060
A5 5 (%) -0.0400 -0.0850 -0.0970 -0.1100 -0.0015
WE H [H I3 (%) 1.7250 1.9450 2.0150 2.1450 2.3400
4 H BT (%) 1.7100 1.8850 1.9925 2.1100 2.3215
A5 51(%) 0.0150 -0.0600 -0.0225 -0.0350 -0.0185
B seass

S BIRTIENERINIZAIRR IR, ERREESEFT Q3 HilR, Ein/sE, 66D 012482055.1B 24 {AFIsCdl SCP017  AAA 7£ 1.93%pk32
(HE+2 (IE) , HEHGES; 81D 012482071.1B 24 LiS#13% SCP007  AAA 7E 1.92%F3s (fH{E-2 8) , $RTHGES,; PKHS®E,
125D(fk 1) 012481978.I1B 24 EHZEIR SCPO12 AA+ TE2.10%Bk32 (-1 78) , {RITHLES; 108D 01248174518 24 RpfaE
SCP005 AAA 7E 1.98%pAR (IHENIE) , $RITHLAEN; Kig/5ME, 242D 012481960.1B 24 thif; SCPO10  AA 7£ 2.09%m3z (fHEMIE) | R

1THIEES,; 248D 012482148.1B 24 "M T# SCPO05 AAA 7 2.04%m3E (IHENME) , FITHAES, SRt KRKEETT.
| W | M| M | &M | M | 1M
AAA 1.92 1.95 1.98 2 2

PO S AA+ 2 2.03 2.03 2.1 2.1

AA 2.15 2.2 2.23 2.26 2.3



AA- 2.86 3.25 3.42 3.85 3.98

AAA 194 -2 197 -2 2 2 202 -2 | 206 -6

SRR AA+ 201 -1 203 0 207 -4 21 0o 212 -2
(BP) AA 215 0 2.2 0 223 0 226 0 2.3 0

AA- 286 0 325 0 34 0 38 0 398 0

B ou=me

& AR ENER. 1-3 FAGISREE, 22 75558 MTNOOS (AAA, 1.08Y) 7E 1.99%{IERAs, ({H(E 2bp AAs; 23 [tk MTNOO2
(AAA, 1.68Y) 7E 2.04%fHERIERES; 23 Itk MTNOO4 (AAA, 1.91Y) 7E 2.06%(E{ERIEAAS; 3 5] 5 GFHAR, 18 ZREHE MTNOO6 (AAA,
4.36Y) 1x 2.38%fH{EMIERNE; 24 1BEEE MTNO02B (AAA, 4.97Y) BaXTE 2.235%, {EfhE 1bp Mz, 5Y RUALHARR, 23 iRlitesk MTNOO4
(AAA, 6.22Y) FIASE 2.30%, RSfEfE 1.5 (BRI, 24 HFEEE MTNOO3 (AAA, 9.76Y) FANE 2.54%, (HEMIBRA. MATIS, SHHEHE

%, BREI—HEE T,

I S " I I A T

AAA+ 1.99 2.07 2.23 2.38 None
AAA 2.05 2.16 2.33 None None
ULz
AA+ 2.11 2.25 248 None None
AA 2.22 2.31 2.76 None None
AAA+ 2.01 -2 2.1 -3 2.27 -4 24 -2 None None
S5ERISTEhRIER AAA 2.07 -2 2.19 -3 2.36 -3 None ' None @ None None
(BP) AA+ 2.12 -1 2.27 -2 2.51 -3 None None None None
AA 2.23 -1 2.33 -2 2.79 -3 None None None None

B cus

SHEWFRSIRKRAER, B, 50, R1T, RENSHERSHESS. nREAmE, 22158 01 AAA BRE 2.01%, 22 %FH 10 AAA 7T
2.15%, BE&EH, RITEVSEAN, 24 FH Y1 AAA BASTE 2.29%., H#gAmE, 20378 01 AAA BRAZIE 1.98%, {RIGSEH, HREEAN. 23 &35 02 AA+
FXAZTE 2.15%, SmstH, {RITEWSEIAN, 24 %58 02 AAA RRAZTE 2.68%, SHEEH, HEEREXAN., KRS, 24 88 01 AAA RRAZE 2.445%, 24

57 02 AAA RRAZTE 2.48%, HmtH, EEIA, 24745 02 AAA B3ITE 2.53%,

|

SBIFTRI KRG, FEHIRBAERSS, AR EESESTE 1Y-3Y F14Y LLEHRRR, 9 AE LS. Bi 21 TrjRIToKER 01 FAemMARE
2.16 (+9) , P8/ 23 EIToKER 02 F 2.33 (+8) fUEMR, BEMEESE. 19 PERIT/REMRMIE 1.985 (fH1E) #1197 (-1) (&, FREHRLIT,
T 2.01 (&R, BEEMIEE. 21 RISRITRESR 01 pli3z 2.15 (+5) 1 2.16 (+6) B, ESEMLEFR. 23 RITKERR 01 pi3Z 2.22,2.25 1
2305 IE, &EA 2.33 (+12) KFEM3Z, KREXESMSEE. 24 RITRELMR 02 pi3Z 2.30 £ 2.3375 XA, £RMERK, RIGFHXEMNES. B
EHHE, 3y LAHRZXIERS, MR EE3 A, 117D IRRIT/IMYERRKEE 1.88 (+3) &, EEXRIT. 1.76Y 23 R{T4K 01 paL 1.89
(+4) (B, RITLESE, 2.82Y 24 HUMERITMAMERAEZ 2.095 1 2.1 (+3) &, RITEESLIRIT. 2.95Y 24 EmIRIT 02 B3 2.105 £ 2.13 (+5) K

B, ESEYLSEE.

L

IRERSHE, SRIRIR, 2-3Y IRTFREREREMN. BdiRiR, ARAREKRGEEN 25 FRPEFEREFHIER. WiRiRR, REBBREXT 4.5-6%

RIOME, ONSIWESETTIR T RIBIRET. Hr-iRiR, ERSh4rEE EiK 2-3pt, In%. #mSF Lk 0.25-0.5pt,

SHERIER

e, BB (K7D
042480063.1B 24 (RR&FE CP002 AAA 1.97%
8D 012481366.1B 24 HE(E SCP009 AAA 1.93%
25D 012482023.1B 24 FhiE=F5 SCPO09 (R} EIEHE) AAA 1.99%
34D({Kx 1) 012384293.1B 23 fhEEgE SCP0O05 AAA 2.05%
34D({% 1) 012384293.1B 23 FhEEjgRR SCP005 AAA 2.05%
40D (% 2) 012384346.1B 23 3R SCP0O25 AAA 2.12%
46D 042380527.1B 23 BAMRFB CP002 AA 2.20%
54D({k 4) 012480929.1B 24 fEMEE SCPOO0T AAA/A-1 2.01%



55D(fk 3)
59D
60D
65D
65D
65D
65D
66D
66D
66D
66D
66D
66D
67D
79D
81D
88D

125D({k 1)

195D (% 2)
211D
218D
218D
221D
224D

237D({K 1)
242D
245D
248D
248D
249D
252D
253D
263D
263D
297D
297D
322D
322D
337D
337D

BRR B BEHRIB (R1TH) _

29D+NY
29D +NY
36D
43D
43D
116D +2Y({k 1)
167D({k 1)
169D
232D
239D+2Y
250D (% 2)
264D({k 2)
264D (% 2)
264D (% 2)
264D (% 2)
264D (% 2)
265D(fk 1)
277D +NY
277D+1Y({k 2)

278D +NY({k 2)
319D
337D
337D
337D

341D +2Y
357D+NY

012384524.1B
012481921.1B
012482037.1B
012481999.1B
012482046.1B
012482046.1B
012482046.1B
012482055.1B
012482055.1B
012482055.1B
012482055.1B
012482055.1B
012482055.1B
012482107.1B
012482103.1B
012482071.1B
012482038.1B
012481978.1B
012481987.1B
012400350.1B
012481707.1B
012481707.1B
012481780.1B
012481765.1B
012481894.1B
012481960.1B
012481998.1B
012482148.1B
012482148.1B
012482021.1B
012482051.1B
012482062.1B
012482156.1B
012482156.1B
042480267.1B
042480266.1B
042480308.1B
042480308.1B
042480322.1B
042480322.1B

102101617.1B
102101617.1B
102101704.1B
102101789.1B
102101789.1B
102102295.1B
102280003.1B
102280022.1B
102000323.1B
102280556.1B
102280668.1B
102380854.1B
102380854.1B
102380854.1B
102380854.1B
102380854.1B
102280757.1B
102280922.1B
102381031.1B

102381079.1B
102381309.1B
102281393.1B
102281393.1B
102281393.1B
102281422.1B
132280067.1B

23 EBBAF=#& SCP002

4 Z=MIEE SCPO10
24 {ARIsKk SCPO15

Bz SCP003
24 {ARIsEAl SCPO16
24 {ARIsEAl SCPO16
24 FF)EI SCPO16
24 {ARIsLL SCPO17
24 {RARIsEAl SCPO17
24 {RARIsEAl SCPO17
24 {ARIsLL SCPO17
24 {RARIsEAl SCPO17
24 {RARIsEAl SCPO17
24 $3x=fj, SCPO10
24 fFER{H SCP002
24 FisH13% SCP007
24 FreciRl SCPO03
24 SEHAEEIG SCPO12
24 3MEHA SCP004
24 Elgei T SCPO01
24 Y EFRES SCPO02
24 Y EFRES SCPO02
24 IRERFREE SCPO08

24 1Br5/E SCP009
24 gUTi% s SCPO05
24 th¥5 SCPO10
24 FIH#% SCPO03

24 M Iz SCPO0O5
24 I~$NT#& SCPO05
24 TRgEERE SCP002
24 [RAE SCP003

LHEET SCPO02(RIBIZENE)

24 [)h4=Rg SCPO06
24 [)h4=Rg SCPO06
24 EgEE CP006
24 EgeB CPOO7
24 EgEE CPO10
24 EgE8 CPO10
24 B8 CPO07
24 B3] CPO07

271 PREEH MTNOO3
271 PREER MTNOO3
21 #fR MTNO002
21 BEEF MTNOO3
21 BIEEFF MTNOO3
21 AU MTNOOT
22 FERAEE) MTNOO1
22 f8Z= MTNO002

0 Z=4(5 MTNOO1

22 " MTNOO1
22 Ehiptaims MTNOO1
23 #E=IE MTN002
23 i#=iE MTNO02
23 =i MTN002
23 =i MTN002
23 i#=iE MTNO02
22 £RE MTNOO1

22 1@F MTNOO03
23 Zm3ERE MTNOO1

23 R MTNO14(RERERELS

AR
23 MELE#E MTNOOT
22 FlItEk MTNOO1
22 iFIIitbE% MTNOO1
22 iFIIitbE% MTNOO1
22 JTZR¥=R MTNOO2
22 jaJ5MEE GN002

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

AAA
AAA
AA
AA
AA+

AA/AAA

AAA

AA+/AAA

AAA
AA+
AAA
AAA
AAA
AAA
AAA
AA
AAA
AA

AAA
AA
AAA
AAA
AAA
AA+
AAA

2.70%
1.98%
1.93%
1.95%
1.93%
1.93%
1.93%
1.93%
1.93%
1.93%
1.93%
1.93%
1.93%
1.97%
1.99%
1.92%
2.00%
2.10%
2.07%
2.01%
2.07%
2.07%
2.04%
1.97%
2.08%
2.09%
1.99%
2.04%
2.04%
2.00%
2.03%
2.12%
2.04%
2.04%
1.96%
1.96%
1.96%
1.97%
1.96%
1.96%

2.02%
2.02%
1.90%
2.06%
2.06%
2.02%
2.08%
2.05%
2.10%
2.11%
2.08%
2.05%
2.05%
2.05%
2.05%
2.05%
2.15%
2.08%
2.20%

2.07%
2.20%
2.00%
2.00%
2.00%
2.07%
2.12%



1.1Y+2Y
1.12Y
1.12Y
1.15Y

1.17Y+NY({% 1)

1.19Y(4% 1)
1.3Y+NY({k 1)
1.31Y+2Y
1.35Y
1.63Y(K 1)
1.63Y
1.72Y
1.77Y
1.79Y+NY
1.87Y
1.91Y+2Y
1.91Y({k 3)
1.91Y({k 3)
1.91Y(4k 3)
1.91Y(4k 3)
1.91Y({k 3)
1.91Y({k 3)
1.91Y (4 3)
1.91Y(fk 3)
1.91Y(fk 3)
1.91Y(4k 3)
1.91Y(4k 3)
1.91Y({k 3)

1.92Y+NY({%x 1)

2.02Y
2.02Y
2.04Y
2.04Y
2.31Y+2Y
2.38Y
2.48Y
2.49Y+2Y
2.5Y
2.75Y
2.76Y({k 2)
2.84Y
2.86Y+2Y
2.88Y+2Y
2.91Y+2Y
2.92Y
2.93Y(fk 1)
2.93Y+2Y
2.97Y({k 1)
2.97Y({Kx 1)
3.13Y
3.24Y(K 1)
3.64Y (1K 2)
3.67Y (1K 2)
3.93Y
3.98Y+NY
4.66Y
4.68Y
4.72Y
4.74Y
4.83Y({k 1)
4.83Y({k 1)
4.89Y
4.91Y
4.95Y
4.95Y
4.96Y({k 1)
4.96Y({k 1)
4.97Y
4.97Y
4.97Y
4.98Y

102281930.1B
102382352.1B
102382352.1B
102001785.1B
102382322.1B
102001845.1B
102282486.1B
102282500.1B
102383173.1B
102480791.1B
102300309.1B
102380800.1B
102481831.1B
102481912.1B
102101017.1B
102381459.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B
102381444.1B

102381485.1B
102381861.1B
102381861.1B
102381923.1B
102381941.1B
102383043.1B
102383311.1B
102480111.1B
102480178.1B
102480246.1B
102481629.1B
102481732.1B
102482044.1B
132480044.1B
102482192.1B
102482336.1B
102482414.1B
102482776.1B
102482783.1B
102482972.1B
102482972.1B
102282068.1B
102282260.1B
102480810.1B
102481164.1B
102381546.1B
102300398.1B
102481067.1B
102481294.1B
102481449.1B
102481612.1B
102481965.1B
102481968.1B
102482221.1B
102482333.1B
102482855.1B
102482869.1B
102482899.1B
102482899.1B
102482941.1B
102482929.1B
102482958.1B
102483022.1B

22 $hiimzE MTNOO1
23 FramiE MTNOO2A
23 FramiE MTNOO2A

20 {/R&$ MTNOOT

23 EEERR MTNOO1

20 B3z MTNOO1
22 i k&% MTNO004
22 BE/N & B MTNO002
23 HffAEE MTNOO3
24 =EE MTNOOS

23 FELLERE MTNOOT

23 Ftthek MTNOO1

24 BT MTN002

24 ErhEETRE MTNOOS(RIBIESR)

21 #FEER[ MTN002

23 FEEEIREE MTNOO3

23 [jHibsk MTNOO4

23 [jHibsk MTNOO4

23 )HittEEk MTNOO4

23 HittEEk MTNOO4

23 JjHibs%k MTNOO4

23 JjHibsk MTNOO4

23 HittEEk MTNOO4

23 JjHibsk MTNOO4

23 JjHibsk MTNOO4

23 HittEEk MTNOO4

23 HittEEk MTNOO4

23 JjHHBsk MTNOO4

23 #E8 MTNOOSB (RS B{RIS
AR

23 B 5 MTNOO1

23 B 5 MTNOO1

23 B1EFF MTNOO2

23 #FEHF MTNO003

23 ik MTNOOS

23 &%= MTNO002
24 Zgekshlk MTNOOT
24 FEEEZE MTNOO1

24 1A MTNOO1

24 1Br5FEE MTNOO1

24 E£E MTNOO1

24 HRE MTNOO2

24 FEKERFR GNOO1
24 255 MTNOOT
24 §HERE MTNOOT
24 ) || E8#F MTNOO2
24 #REEE MTNOO2
24 174%™ MTNOO1
24 753518 MTN009
24 75328 MTNO09
22 KJREH MTNO03
22 Z45E MTNO06
24 ZREE MTNO11
24 ZREE MTNO14
23;C& MTNO004
23 P T MTNOO1
24 SEEE MTNO06

24 ;C£ MTNOO1

24 E[HER MTNOO1
24 235 MTNOOT

24 &2z MTNOO3

24;C4 MTNOO03

24 =& MTNOO7
24 BRIGEERE MTNOO3

24 =& MTNOO8
24 SIS MTNOO1B

24 fERER% MTNOO2
24 fRRER% MTNOO02

24 E8&E MTNOOS5 (RIBIEHR)
24 =% MTNO13B

24 1B B MTN002B

24 EE% MTNOO7

AA

AA

AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AA+/AAA

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

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

2.17%
2.16%
2.16%
2.20%
2.14%
2.85%
2.20%
2.10%
2.06%
2.31%
2.24%
2.05%
3.95%
2.42%
2.10%
2.20%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%

2.10%
2.14%
2.14%
2.19%
2.12%
2.45%
2.68%
2.15%
2.22%
2.23%
2.16%
2.11%
2.08%
2.22%
2.22%
2.26%
2.17%
2.09%
2.28%
2.11%
2.11%
2.21%
2.18%
2.52%
2.53%
2.13%
2.33%
2.65%
2.20%
2.50%
2.27%
2.33%
2.19%
3.01%
2.29%
3.01%
2.32%
2.21%
2.21%
2.28%
3.05%
2.235%
2.28%



4.99Y
6.22Y
6.22Y
6.22Y
7.48Y
9.1Y({k 1)
9.68Y
9.76Y
9.9Y({k 2)
9.92Y (% 2)
9.93Y
9.95Y
9.97Y
9.97Y
9.97Y
9.97Y
9.97Y
9.97Y
9.97Y
14.66Y({k 2)
14.8Y
19.83Y(fK 1)
19.93Y

SHEEIVERRER

RIRKE

29D
39D
51D
59D +5Y
60D+NY
64D +5Y
64D +5Y
64D +5Y
67D+5Y
67D
67D+5Y
67D+5Y
67D+5Y
91D+364D
95D
97D(fk 1)
109D
121D +5Y
136D
143D+NY
148D +2Y
151D
154D +2Y
157D +NY
171D
175D
181D({k 1)
214D
239D+NY
239D+NY
244D+6Y({K 1)
248D +2Y({k 2)
248D +2Y(fk 2)
252D
264D+1Y({k 1)
266D
274D
280D
288D+5Y
288D+5Y
288D+5Y
303D+5Y
351D

102483112.1B
102382660.1B
102382660.1B
102382660.1B
102280081.1B
102382252.1B
102481282.1B
102481754.1B
102400804.1B
102482682.1B
102482755.1B
102482876.1B
102482923.1B
102482923.1B
102482946.1B
102482946.1B
102482994.1B
102482994.1B
102482994.1B
102480955.1B
102481939.1B
102481977.1B
102482802.1B

2120071.1B
2120071.1B
032280776.1B
162111.SH
1928026.1B
1928025.1B
1928028.1B
1928028.1B
1928028.1B
1920059.1B
162213.SH
1920059.1B
1920059.1B
1920059.1B
188880.SH
188926.SH
149680.5Z
152319.SH
1923008.1B
133723.5Z
1980373.1B
032191462.1B
149749.5Z
185136.SH
1928038.1B
253558.SH
185243.SH
114770.SH
2228009.1B
2028006.1B
2028006.I1B
178196.SH
152427.SH
152427.SH
032280375.1B
250543.SH
163341.SH
032280436.1B
2228028.1B
2028013.1B
2028013.1B
2028013.1B
2028018.1B
185986.SH

24 X BEZ MTNO003
23 iRl MTNOO4

23 iRl MTNOO4

23 iRk MTNOO4
22 BEFE3%E MTNOOT
23 Kk MTNO02

24 AT MTNOO3

24 WiEIERR MTNO12A

24 HEI% MTNOO3B

24 EE&HT MTNOO3(RIBIZESE)
24 EFrizhg MTN002
24 thErIE MTNOO3
24 7|k MTNOO3A
24 7|k MTNOO3A
24 ;T753%4 MTNO10
24 ;TF53%4% MTNO10
24 EEE MTNO04B
24 EEE MTNO04B
24 BIEEE MTNO04B
24 WiEEER MTNOO9A
&3 MTNOO3

24 BEFEZRIE MTNO003
24 %7 5HF MTNO05B

21 EiBR1T
21 Bi8R1T
22 P3Zhk PPN002
19 fazE 01
19 XUHRIT 2R 02
19 RIBIRIT/KER R
19 FREERIT "% 01
19 FERIT—”% 01
19 FERIT—”% 01
19 T5R1T =%
91845 02
19 IHRIT R
19 i I4R1T—4
19 i I4R1T—4
21 i@ 03
21 %% 15
21 4t#h G1
19 FER; 01
9 HRFE
23 ik D1
19 BBibgkERE R 02
EMIZE PPNOOT (FiERX)
21 55 09
21781 03
19 FPRIRITKER 01
24 342 D1
22 i 01
23 iE#% 01
22 FERERATIVIR
20 HpfiEERITRERTR
20 BRI TIKERIR
21 574 01
20 iP5 01
20 iP5 01
22 B R E PPN0O3
23 £ 01
20 ik G7
22 B42FF PPNOOT
22 HfE$R1T 01
20 RAV$RIT 4% 01
20 RA4RIT 4% 01
20 RASRIT 4% 01
20 RIBRIT R
22 748 03

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

AA+/AAA

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

2.275%
2.30%
2.30%
2.30%
2.38%
2.58%
2.68%
2.52%
2.62%
2.70%
2.50%
2.48%
2.495%
2.50%
2.50%
2.50%
2.64%
2.65%
2.65%
2.65%
2.52%
2.68%
2.725%

s FEERE (KiTHUD) _

1.82%
1.82%
2.20%
2.13%
1.93%
1.95%
1.93%
1.93%
1.92%
1.94%
3.55%
1.94%
1.94%
1.94%
1.97%
1.85%
2.09%
2.09%
2.04%
2.15%
2.10%
2.10%
2.00%
1.96%
1.96%
2.20%
2.00%
2.25%
1.90%
1.965%
1.97%
2.80%
1.98%
1.98%
2.20%
2.35%
1.93%
2.17%
1.94%
1.96%
1.96%
1.96%
1.97%
2.00%



354D
356D({k 1)
1.03Y+5Y
1.03Y({k 2)
1.03Y (4 2)
1.05Y
1.05Y+2Y
1.05Y+2Y
1.07Y+2Y({k 1)
1.08Y
1.13Y({k 1)
1.17Y(#K 1)
1.17Y+NY
1.18Y+5Y
1.28Y({k 2)
1.28Y+NY
1.28Y+2Y
1.33Y
1.33Y
1.38Y({f 2)
1.4Y+2Y
1.46Y
1.54Y
1.59Y+2Y
1.67Y+NY
1.67Y+NY
1.72Y(4K 1)
1.74Y
1.74Y(4K 1)
1.74Y(4K 1)
1.79Y
1.82Y
1.87Y
1.88Y+NY
1.88Y+NY
1.88Y+NY
1.91Y+NY
1.98Y
2.04Y
2.05Y
2.17Y+5Y
2.18Y(f% 2)
2.32Y+5Y(fk 1)
2.35Y+5Y
2.35Y+NY
2.36Y+NY({k 1)
2.37Y
2.48Y+5Y
2.49Y+2Y
2.5Y
2.65Y
2.65Y+5Y
2.65Y+5Y
2.68Y({k 1)
2.68Y({k 1)
2.72Y+NY
2.85Y
2.85Y
2.9Y
2.9Y
2.9Y
2.9Y
2.9Y+5Y
2.91Y({k 1)
2.92Y
2.92Y
2.92Y
2.92Y+2Y(fk 1)
2.92Y
2.93Y
2.93Y(f% 2)
2.93Y({% 2)

149977.5Z
137510.SH
251862.SH
251801.SH
251801.SH
032280697.1B
182387.SH
182387.SH
182403.SH
252023.SH
032300490.1B
152584.SH
2028037.1B
2028041.1B
252930.SH
240167.SH
148098.5Z
127862.SH
127862.SH
114391.SH
152690.SH
175601.SH
138868.SH
250062.SH
2128011.1B
2128011.IB
115198.SH
115183.SH
185672.SH
185672.SH
152866.SH
251061.SH
212300002.1B
2128021.1B
2128021.1B
2128021.1B
188270.SH
188371.SH
251868.SH
032380746.1B
184066.SH
212380021.1B
2128039.1B
2128042.1B
2128044.1B
2121055.1B
032001016.1B
2228003.1B
253714.SH
185209.SH
2080045.1B
2221010.1B
2221010.1B
212480008.1B
212480008.1B
2228023.1B
241033.SH
2420021.1B
255011.SH
255011.SH
255011.SH
241066.SH
2228039.1B
212400006.1B
212480016.1B
212480016.1B
212480016.I1B
255054.SH
212480015.1B
255101.SH
222400003.1B
222400003.1B

22 KT 02
22 F=g#4 03
23 FH4% 03
23 ¥4 02
23 %% 02
22 EEEIE PPN002
22 BrIA K1
22 BrIA K1
22 &z 01
23 H= 02
23 7NE 4T PPNOO1
20 =% 03
20 FHARIRITRESR
20 TrRIT—4% 01
23 )87 02
23 BB Y5
22 E3FE 06
PR 3XX 02
PR 3¢\ 02
22 £ 01
20 X&R
FAH% 01
23 g 01
23 Bz 01
21 HRAETRITKERR 01
21 HPEERITIKERTR 01
23465 01
23 (B C1
22 %FH 10
22 %FH 10
21 L& 01
23 €15 02
23 i T754R1T1% 01
21 TrRgtRIToKERR 01
21 TretRITsKERR 01
21 TrRgtRIToKERR 01
21 Hgk Y4
21 {7F1) 07
23 i 06
23 EHEIRE PPNOO1
21 X% 02
23 RX{7{% 02
21 FEHRIT R 03
21 3SRIT 4% 02
21 TrReRIT7KERR 02
21 KEREKER
20 Xia&k PPN0O07
22 FVERIT 2R 01
24 KA 01
22 iy, 02
20 Zp#3 01
22 PREBRFE — 4% 01
22 PRERRE —4R% 01
24 HRIRITIR 02
24 HRIRITR 02
22 FERITKERR 01
24§ C3
24 FRER1T 01
24 #3801
24 #3801
24 #3801
24 K301
22 FIRIRIT R 01
24 IR TR 01
24 FUMBRE IR/ MR 01
24 FUMBRE IR /IR 01
24 FUMBRE IR/ MR 01
243891 02
24 KER1TR 01
24 1E 11
24 R ITERR 01
24 BRI T4 R 01

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

1.96%
2.04%
2.26%
2.23%
2.23%
2.13%
2.18%
2.18%
2.20%
2.30%
2.21%
2.22%
1.98%
1.98%
2.42%
2.18%
2.15%
2.90%
2.90%
2.08%
2.15%
2.03%
2.15%
2.14%
2.02%
2.02%
2.15%
2.08%
2.15%
2.15%
2.06%
2.15%
2.00%
2.03%
2.03%
2.03%
2.10%
2.23%
2.28%
2.25%
2.12%
2.00%
2.04%
2.065%
2.05%
3.47%
2.28%
2.0725%
2.95%
2.09%
2.19%
2.16%
2.16%
2.04%
2.04%
2.085%
2.10%
2.065%
2.32%
2.32%
2.32%
2.15%
2.075%
2.08%
2.10%
2.105%
2.105%
2.32%
100
2.38%
2.085%
2.09%



2.93Y({k 2) 2420028.1B 24 EFRERIT/MAfR 01 AAA 2.10%
2.93Y({k 2) 2420028.1B 24 EKERIT/VRIR 01 AAA 2.10%
2.93Y({k 2) 2420028.1B 24 EKERIT/VRIR 01 AAA 2.10%
2.93Y({k 2) 2420028.1B 24 BEFRSRIT/VAfR 01 AAA 2.10%
2.93Y({k 2) 2420028.1B 24 EKERIT/VRIR 01 AAA 2.10%
2.95Y({k 1) 2421006.1B 24 T IR MR AA+ 2.1725%
2.95Y(fk 1) 2420030.1B 24 FEERT 02 AAA 2.07%
2.95Y(fk 1) 2421006.1B 24 ST IR /MR AA+ 2.175%
2.95Y({k 1) 2421006.1B 24 T IRE MR AA+ 2.175%
2.97Y 212400007.1B 24 H{EHRITHR 01 AAA 2.0425%
2.97Y 212400007.1B 24 SP{ERITHR 01 AAA 2.0425%
2.97Y 212400007.1B 24 H{EHRITHR 01 AAA 2.05%
2.98Y 2420031.1B 24 FMERTT 01 AAA 2.10%
3.08Y+5Y({k 1) 092280065.1B 22 TITRBAMR 03A AAA 2.09%
3.08Y+5Y({k 1) 092280065.1B 22 TITRBAMR 03A AAA 2.095%
3.08Y+5Y(fk 1) 092280065.1B 22 TAT &R 03A AAA 2.095%
3.1Y+5Y({k 1) 092280080.1B 22 HRIITRAALR 01A AAA 2.115%
3.1Y+5Y({k 1) 092280080.1B 22 HERIITRABALR 01A AAA 2.12%
3.1Y+5Y(fk 1) 092280080.1B 22 AT RABALR 01A AAA 2.12%
3.15Y+2Y 2280406.1B 22 FHIR AA+ 2.17%
3.15Y+2Y 2280406.1B 22 R AA+ 2.17%
3.26Y+5Y 092280108.I1B 22 PITREASR 02A AAA 2.105%
3.26Y+5Y 092280108.1B 22 th{T AR 02A AAA 2.105%
3.26Y+5Y 092280108.1B 22 tR{TRE AR 02A AAA 2.105%
3.3Y+5Y 092280134.1B 22 TT AR 04A AAA 2.095%
3.36Y 2080389.1B 20 BEER AA+ 2.25%
3.42Y+5Y 232280007.1B 22 T{TT4REAMR 05A AAA 2.11%
3.62Y({K 1) 152764.SH 21 B 01 AAA 2.14%
3.72Y+5Y 232380015.1B 23 TIT”REARO01A AAA 2.13%
4.07Y 091800012.1B 18 IR751K 02BC(RFh=) AAA 2.23%
4.07Y 091800012.1B 18 751K 02BC(FFh=) AAA 2.23%
4.09Y+5Y 232380032.1B 23 HEMURIT T REALR 01 AA+/AA 3.17%
4.1Y+NY 242380017.1B 23 FAT7KER(R 01 AAA 2.22%
4.24Y 270139.SH 23 ®E 01 AAA 2.33%
4.24Y+NY 242380019.1B 23 HpfiEIkEER 01 AAA 2.22%
4.26Y+5Y 232380069.1B 23 BT AR 02A AAA 2.185%
4.32Y+5Y 232380076.1B 23 BT A HR 03A AAA 2.19%
4.53Y+5Y 232480001.1B 24 P ZRARR 01A AAA 2.19%
4.53Y+5Y 232480001.1B 24 PTRERGR 01A AAA 2.19%
4.53Y+5Y 232480001.1B 24 PITTRBFAMR 01A AAA 2.20%
4.54Y+5Y({k 1) 232480003.1B 24 1EFERIT—REAME 01 AAA 2.305%
4.54Y+5Y({k 1) 232480003.1B 24 1BFERIT_REAME 01 AAA 2.305%
4.55Y+5Y 232480004.1B 24 FRATZRBZAR01A AAA 2.19%
4.62Y 253731.SH 24 F% 02 AA+ 2.80%
4.71Y+5Y({k 2) 232480008.1B 24 th{T AR 02A AAA 2.205%
4.72Y 271163.SH 24 3159 01 AAA 2.40%
4.74Y+5Y 232480010.1B 24 HERITZREAR 01 AAA 2.26%
4.76Y 148723.5Z 24 Et 03 AAA 2.22%
4.76Y+5Y 232480011.1B 24 FRAT AR 02A AAA 2.20%
4.76Y+5Y 232480011.1B 24 FATRBZAMR 02A AAA 2.20%
4.76Y+5Y 232480011.1B 24 FATZREBAMR 02A AAA 2.2025%
4.77Y+5Y({k 2) 232400014.1B 24 RESRITRE AL 01 AAA 2.34%
4.79Y(fk 1) 254648.SH 24 15% 04 AA+ 2.95%
4.83Y+5Y 232480020.1B 24 SNRITZREA R 01 AAA 2.24%
4.87Y+NY({k 1) 242400008.1B 24 T TR1TKER R 01 AAA 2.30%
4.87Y+NY 242400009.1B 24 RATKER 02 AAA 2.2725%
4.89Y 254956.SH 24 FFA 03 AA+ 2.94%
4.9Y 032400779.1B 24 L1E%% PPNOO1 AAA 2.56%
4.91Y+NY 282400001.I1B 24 KiFFERKEL R 01 AAA 2.32%
4.91Y+NY 282400001.1B 24 KIRFEHKERR 01 AAA 2.33%
4.91Y+NY 282400001.1B 24 KIRFEHKER 01 AAA 2.33%
4.91Y+5Y 272480002.1B 24 Fite NEE AR 01 AAA 2.27%
4.91Y+5Y 272480002.1B 24 Fite NEE A TR 01 AAA 2.27%
4.92Y+NY 242400011.1B 24 RIRITKERR 01 AAA 2.29%
4.92Y+NY 242400011.1B 24 IR TKER R 01 AAA 2.29%
4.92Y+NY 242400011.1B 24 TR TKER R 01 AAA 2.29%
4.92Y+NY 242400011.1B 24 RIRITKERR 01 AAA 2.30%
4.92Y+NY 242400011.1B 24 IRIRITKERR 01 AAA 2.30%
4.93Y+NY 242400013.1B 24 LRI TK ERfR 01 AAA/AA+ 2.40%
4.96Y +5Y({k 2) 232480033.1B 24 BT REAER 02A AAA 2.2025%
4.96Y+5Y({k 2) 232480033.1B 24 BT AR 02A AAA 2.2025%
4.96Y +5Y({k 2) 232480033.1B 24 BT AR 02A AAA 2.21%




4.96Y+5Y({k 2) 232480033.1B 24 BT RE AR 02A AAA 2.20%
4.96Y+5Y({k 2) 232480033.1B 24 BT HEAER 02A AAA 2.20%
4.96Y+5Y({k 2) 232480033.1B 24 BT HEAER 02A AAA 2.20%
4.96Y+5Y({k 2) 232480033.1B 24 BT REANR 02A AAA 2.2025%
4.96Y+5Y({k 2) 232480033.1B 24 BT HEAER 02A AAA 2.2075%
4.96Y+5Y({k 2) 232480033.1B 24 BT HEAER 02A AAA 2.2075%
4.96Y+5Y({k 2) 232480033.1B 24 BT REANR 02A AAA 2.2075%
4.96Y+5Y({k 2) 232480033.1B 24 BT REARSR 02A AAA 2.21%
4.96Y+5Y({k 1) 232400025.1B 24 BT RE AR 02 AAA 2.33%
4.96Y+5Y({k 1) 232400025.1B 24 BT RE AR 02 AAA 2.33%
4.96Y+5Y({k 1) 232400025.1B 24 fBFRIT - RERLR 02 AAA 2.33%
4.97Y+5Y 232480032.1B 24 SSRAT —RE AR 02 AAA 2.25%
4.97Y+5Y 232480035.1B 24 FET_RABALR 01A AAA 2.2775%
4.97Y+5Y 232480035.1B 24 PLRITREARSR 01A AAA 2.29%
4.97Y+5Y 232480035.1B 24 PLRITREARSER 01A AAA 2.2875%
4.97Y+5Y 232480035.1B 24 PET_RABALR 01A AAA 2.2875%
4.97Y+5Y 232480035.1B 24 PLRITREARSR 01A AAA 2.2875%
4.97Y+5Y 232480035.1B 24 SPLRITREARSER 01A AAA 2.2875%
4.97Y 032480710.1B 24 7= BARE PPN006 AA+ 2.6525%
4.97Y 032480710.1B 24 7=BARE PPN006 AA+ 2.6525%
4.97Y+5Y 232400029.1B 24 thESRIT A AL 01 AAA 2.35%
4.97Y+NY 242480007.1B 24 THF7KE%R 01 AAA 2.27%
4.97Y+NY 242480007.1B 24 THT5K%k(% 01 AAA 2.27%
4.97Y+NY 242480007.1B 24 T477K%e4% 01 AAA 2.2725%
4.97Y+NY 242480007.1B 24 T477K%e4% 01 AAA 2.2725%
4.97Y+NY 242480007.1B 24 T175K%k(% 01 AAA 2.28%
4.97Y+NY 242480007.1B 24 T175K%k(% 01 AAA 2.2725%
4.97Y+NY 242480007.1B 24 T477K%e4% 01 AAA 2.2725%
4.97Y+5Y 232400029.1B 24 HhIRRIT —REAR 01 AAA 2.34%
4.97Y+NY 242480007.1B 24 THT5K%k(% 01 AAA 2.27%
4.98Y+NY({k 1) 241280.SH 24 thgs Y1 AAA 2.275%
4.98Y+NY({k 1) 241280.SH 24 thgs Y1 AAA 2.275%
4.98Y({k 1) 241254.SH 24 %% 02 AAA 100
4.98Y+NY({k 1) 241267.SH BEiE KY10 AAA 2.30%
4.98Y(tk 1) 241254.SH 24 %38 02 AAA 2.68%
6.72Y({k 2) 175966.SH 21 E#% 02 AAA 2.25%
6.98Y 148815.5Z 24 157K 04 AAA 100
7.05Y+5Y({k 1) 2128026.1B 21 FRRIT 4R 02 AAA 2.29%
7.3Y+5Y({k 1) 2128034.1B 21 FIRIRIT "4 04 AAA 2.295%
7.32Y+5Y(fK 1) 2128040.1B 21 RERIT "4 04 AAA 2.295%
7.73Y+5Y 2228025.1B 22 TRSRIT—4R% 04 AAA 2.295%
7.73Y+5Y 2228025.1B 22 TRSRIT—4R% 04 AAA 2.295%
8.25Y 137970.SH 22 B2 G2 AAA 2.48%
9.58Y 240616.SH 24 il G3 AAA 2.40%
9.61Y 271138.SH 24 MR AAA 2.55%
9.65Y 240730.SH 24 TREE K1 AAA 2.535%
9.75Y({k 2) 240864.SH 24 {ERL K2 AAA 2.52%
9.97Y+5Y 232480036.1B 24 FLRITREAR 018 AAA 2.45%
9.97Y+5Y 232480036.1B 24 FLRITREAR 018 AAA 2.45%

3 / Derek Huang, Liyuan Zhong, Austin Lin

BXZEA: Xiaoting Bu
BB#&: Xiaoting.Bu@cfets-nex.com.cn

PR SR IR R DFRESHR

DR
CLERERMISAAES (CIFEEELT) (UACUTHER, BYEEN0- RETHENEE, AURFEET EANENTEEARRTLE (LT DRDEETT) RESH, "SR TRETEEMENSIE2MTA.
HATEEREEER0RN. B, BURNE, “HRFAERRENE, OFRENREE. NENTIRESER, BUREENTRTEN. FABEDRESZAR NN,

WWW.CFETS-NEX.COM.CN


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

