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B ==

SHRGTHR 7127 RENFERIMGERE, EEMEH 277312, £ORHRESSFME 2766 1Z.

E R/ E 2.48Y 240003 1.535-1.56; 4.11Y 230022 1.7375-1.765; 6.31Y 230028 1.96-1.97; 9.22Y 230026 2.12-2.1375; 28.62Y 230009 2.32-2.335,

FER E R (%) 1.4500 1.5600 1.7650 2.0150 2.1400 2.3200
4 HE®R(%) 1.4450 1.5750 1.7550 2.0000 2.1275 2.3100
(%) -0.0050 0.0150 -0.0100 -0.0150 -0.0125 -0.0100

T

SRR E 247D 240411 1.44-1.69; 2.47Y 220203 1.78-1.81; 4.02Y 230415 1.92-1.935; 6.49Y 210205 2.055-2.065; 9.02Y 230215 2.21-2.23,

FEEEEF S RE(%) 1.6900 1.8000 1.8860 2.0750 2.2325
A HIEEF 4R E%) 1.6850 1.8000 1.8750 2.0662 2.2175
(%) -0.0050 0.0000 -0.0110 -0.0088 -0.0150
rEE EFFE(%) 1.7000 1.8100 1.9325 2.1000 2.2375
A B EFE%) 1.6900 1.8050 1.9250 2.1000 2.2275
T (%) -0.0100 -0.0050 -0.0075 0.0000 -0.0100
B eemns

SHIMTIEERMGIERIR—R, ARTEEST Q4 HiR, Eim/AmE, 15D 012481379.1B 24 EBRJ SCPO17 AAA 7E 1.87%mR (HE+7 8) , ES
H484R1T; 54D 012482310.1B 24 fBJ8E7A SCP003  AAA  7£ 2.03%RE3T (f&fE-17E) , EBUHAEN, $iis/AmE, 109D@AR 1) 012481104.B 24
EBEAZIE SCP002  AAA  TE235%M (ffE-4IB) , HEHEES; 172D@R 1) 012481689.1B 24 [JHithik SCP006  AAA  7E 2.035%FE3C (fifE+2
(&) , BESHEAEN. Kin/aHE, 205D 012482613.1B 24 Hhxx#g SCP002 AAA  1£ 2.06%F3 (fHE+1 &) | RITHEES;
295D 042480331.1B 24 B3R CPO09 AAA £ 1.96%R3, MEMNE, RITHERES, BNMS, ik, PRBE@EM T, Kinl@mEIrL,

I == N TR T I = I
AAA 1.92 1.91 2 2.03 2.06

IR
AA+ 1.95 2 2.1 2.05 2.09



AA 2 2.06 2.07 2.14 2.17

AA- 2.1 2.1 2.1 2.2 2.17

AAA 1.92 0 1.95 -4 2.01 -1 2.03 0 2.06 0

SRS EE AA+ 1.95 0 1.97 3 2.1 0 2.05 0 2.09 0
(BP) AA 2 0 2.03 3 2.1 -3 2.14 0 217 0

AA- 2.1 0 2.1 0 2.1 0 2.2 0 2.17 0

B oou=s

SHAPERIGIEERSERK, 1-3 FGimhE, 22 #AHERR MTNO01T (AAA, 1.04Y) 7E 2.14%(KfH(E 2bp RIEBRAT; 22 Heaesae MTNOOT (AAA,
1.16Y) 1E 2.06%(HEAINIERAS; 24 bR MTNOO4 (AAA, 2.83Y) £ 2.17%=1kfE 0.5bp AIEKAS; 3 B 5 FEHAR, 24 REF MTNOO1T (AAA, 4.79Y) 7
2.305%fd{E+1.5 (UEBRLZZ; 24 #=EE MTNOTT (AAA, 4.94Y) RRAZTE 2.275%, {EfHfE 2bp BIMIE. 5Y RUAEHR, 24 Zael MTNO10 (AAA, 9.87Y) 7

2.76%, Tfk(E 1.5bp (IERES; 24 HiBEAE MTNO13B (AAA, 20.72Y) FRASTE 2.74%, (AEMIEMR. RS, &HFElSH—REIEE 7.

I I 2 I R N T

AAA+ 2 2.07 2.19 2.36 None
AAA 2.09 217 2.27 None None
CEPS Ve ES
AA+ 2.18 2.24 2.4 None None
AA 2.3 2.35 2.75 None None
AAA+ 2 0 2.08 -1 2.2 -1 2.37 -1 None | None
SrERUZEZEEhRTER AAA 2.1 -1 2.18 -1 2.28 -1 None None None None
(BP) AA+ 2.19 -1 2.26 -2 2.41 -1 None ' None None None
AA 2.28 2 2.36 -1 2.77 -2 None @ None @ None ' None

B cus

SHEWRIRRER, €, F, BT, RONSHEEIYESS5S. oREAE, 198BE Y2 AAA IRE 2.03%, FrEsEd, BUIA, 21 i68E
02 AAA FRZTE 2.01%, EBIFEH, HEEAN, 22 5L G AAA BAE 2.07%, B, EUSIA, 1WigAmE, 23 7R 03 AAA BATE 2.08%, {REGSEH,
HERLAN, 2211512 01 AA+ RRAITE 2.345%, 21 FEE 01 AAA BRAZTE 1.95%., KiRAE, 24 8E 02 AAA RRASTE 2.78%, BEEEH, HFRATAN. 24 8%

YKO8 AAA FAZTE 10084y, HESEH, HRSSEAN. 24 5% K3 AAA FRASTE 2.45%, HESEH, (FIESEA.

|

SBIMTRARER, RRBERYF, MEEEEFNES, Wamar T, BREHEEEE, BEXIHaER, IRBNEER. BSRAXEESH TR
TFRESTT. SY IOE, KT KBREAREME-1.5, —BARIGE-275, BELTEGEVE, WEMERE-1.5. 24 TIT"REAMHE01ABC) (4.98Y) SH%E
2.20% (-2.75) TRz, RElG—EL1TE 2.225% (-0.25) , WEERARE 2.2125% (-1.5) , RITNHFBHRIENM. BEMsmE. 24 TITKEMR 01 (4.85Y) B&
£225% (-2.25) P32, BBIREATZE 2.27% (-0.25) , WIRRKALTE 2.25% (-2.25) , BEHASFR. 3Y TS HMAEER. 22 TIT"HREAR 04A (3.18Y) &
B7E 2.12%-2.135% (+0.5) HXRXZE, FRtEVHAFEImKe. BinSERSGERERE, 20 BRERITXER (195D) 1£2.02%-2.025% (-0.25) Mixk%

£, JuYREY. BEHNHE, SHMAERER, 24 SCRIRTIMRR (2.64Y) £2.04% (+0.75) RRRREE, RITHSHHEESIRIT.

B =rn



XE PMI SUEANTIHE, FRAEERFIRTT, REKHH, HANTERE 3 FEASSTRERL 9bps £+53/51 (reoffer ct2+43) |, FEEIEEERTT 5-7bps,

IS ERN _E1T 2-4bps, N TRIESZRGRENGHTAR, wohSREmFERSIEEMN. BiRiiR, SHAMRIAF) TELREM, LESWERABE, &7 5.4%LL

TIRERENR, LUK 7%-9%SIENERT, WIRRUMRSERRNARIKE), M- iRIRELRERSS, HRl K. ¥k, mTSFHE T 1-2pt,

SHERRER
BT BB (K1)
012480985.1B 24 1 &R SCPOOT AA+ 1.99%
15D 012481379.1B 24 E8R) SCPO17 AAA 1.87%
15D 012481379.1B 24 B8 SCP0O17 AAA 1.87%
16D 012481410.1B 24 E}) SCPO18 AAA 1.88%
37D 012480166.1B 24 #33E T SCPOO01 (Rl BIZESE) AAA 2.24%
41D 012480263.1B 24 EEEHNAZ SCP002 AAA 1.95%
44D 012480752.1B 24 [#)&EH, SCP001 AAA/A-1 1.99%
54D 012482310.1B 24 HEH5E A SCPO03 AAA 2.03%
54D 012482310.1B 24 HEH5E A SCPO03 AAA 2.03%
76D 012482504.1B 24 BAfflAF] SCP002 AA+ 2.11%
76D 012482504.1B 24 2 7] SCP002 AA+ 2.11%
93D 012481166.1B 24 &I SCPO01 AAA/A-1 1.95%
93D 012480858.1B 24 7RZEs0l SCPO01 AA+ 2.06%
97D 012480907.1B 24 tigix SCP005 AAA 2.11%
109D({k 1) 012481104.1B 24 EBA%IE SCP002 AAA 2.35%
150D({k 3) 012481536.1B 24 [FEZE SCP003 AA 2.26%
170D 012482485.1B 24 EaiEEEE SCPO05 AAA 2.07%
172D({k 1) 012481689.1B 24 [pMitbgk SCPO06 AAA 2.035%
178D (1K 2) 042480104.1B 24 Zp3Zhx CPOO1 AAA 2.15%
178D({k 2) 042480104.1B 24 Zp3Zh CPOO1 AAA 2.16%
191D 012481855.1B 24 $52%E@ SCP003 AAA 2.07%
192D (1% 2) 042480147.1B 24 Ha[F#E& CPO01 AA 2.20%
192D(fk 2) 042480147.1B 24 Ha[F#EE CPO01 AA 2.20%
195D 012481923.1B 24 ZFEFEE SCP002 AA+ 2.50%
205D 012482613.1B 24 X% SCP002 AAA 2.06%
209D 012482059.1B 24 A1 1%FH SCP002 AA+ 2.11%
216D 012482121.1B 24 FriREE SCPO03 (RIEIZEHE) AAA 2.05%
258D 072410065.1B 24 EFIES CP002 AAA 1.97%
264D 012482615.1B 24 FEipgE SCP006 AAA 2.06%
295D 042480331.1B 24 B8 CPO09 AAA 1.96%
295D 042480331.1B 24 B CPO09 AAA 1.96%
295D 042480331.1B 24 B8y CPO09 AAA 1.96%
358D 042480436.1B 24 Ehtpki#E CPO01 AA+ 2.22%
358D 042480436.1B 24 FhipkiE CPO01 AA+ 100
363D 042480445.1B 24 iz CP003 AAA 2.17%
SHPERR

RIRKEY =50

REFRE (&1TH143)

AAA

8D+NY 101901244.1B 19 IH32#e MTNOO1 1.95%
8D 102380493.1B 23 ®EfHHEF MTNOOS AAA 2.00%
23D 102282162.1B 22 thgEkteE MTNOO2(RIEIZESE) AAA 1.91%
43D 102282257.1B 22 =fet MTNOO7 AAA 2.15%
44D 101901379.1B 19 E=IE MTNO02 AA+ 2.07%



44D
54D+2Y
62D
62D
62D
65D
65D
65D
69D
69D
69D
72D
86D
103D+NY
104D
113D
113D
125D
177D
183D
186D +2Y
187D
187D
187D
194D +NY
205D +2Y(fk 1)
205D +1Y(fk 2)
207D({k 1)
221D({A 1)
229D

234D+NY({k 2)

257D
277D+1Y
283D(f# 2)
308D
308D
308D
321D
321D
321D
334D
335D
335D
348D
348D
354D({k 1)
354D+1Y

1.01Y+NY({% 2)

1.04Y
1.04Y (1% 2)
1.04Y (1% 2)
1.04Y ({4 2)

101901379.1B
102102165.1B
102102257.1B
102102257.1B
102102257.1B
102102263.1B
102102263.1B
102102263.1B
102180021.1B
102180021.1B
102180021.1B
102282517.1B
102103132.1B
102103265.1B
102103278.1B
101901758.1B
101901758.1B
102280030.1B
102000197.1B
102380399.1B
102280459.1B
102280473.1B
102280473.1B
102280473.1B
102380577.1B
102280652.1B
102380715.1B
102000529.1B
102280756.1B
102380980.1B
102381048.1B
102001010.1B
102381332.1B
102200161.1B
102001337.1B
102001337.1B
102001337.1B
102483069.1B
102483069.1B
102281607.1B
102200193.1B
102483283.1B
102483283.1B
102281841.1B
102281841.1B
102483603.1B
102382206.1B
102282049.1B
102382524.1B
102282107.1B
102282107.1B
102282107.1B

19 E=BEE MTNOO02
21 k@R MTNOO6
21 & MTNOO3
21 %558 MTNOO3
21 4&H MTNOO3
21 HEZE MTN002
21 FRESR MTN002
21 FRESR MTN002
21 & MTNOO4
21 & MTNOO4
21 %558 MTNO04

22 8% MTNOO1 (RlLEIZEHE)

21 FEg5TE0 MTNO03
21 FEES MTNO0O1
21 =— MTNO002
19 Rt MTNOO2
19 B MTNOO2
22 FgEEFT MTNOO1
20 FE#EEIZ MTNOO
23 HEfRFHT MTNOO3
22 %N MTNOO
22 #EH MTNO002
22 HREEE MTN002
22 #EH MTNO002
23 ;T4 MTNO002
22 B Z MTNOO1
23 BEEIRE MTNOO1
20 THEZE MTN003
22 EF8 MTNOO1
23 BIEHE MTNOO2
23 fEEEEMN MTNO04
20 ;T J% MTNOO1
23 iRk MTNOO2
22 HMIZZE MTNO002
20 ;AT$NEE MTNO06
20 ;ATENEE MTNOO6
20 ;ATENEE MTNOO6
24 BBHA3ZIE MTNOO1
24 BBHA3ZIE MTNOO1
22 EgLLIFF & MTNO03
22 BT MTNOOS
24 EBEENE MTNOO5
24 E2BREIE MTNOOS
22 HRERE MTNO25
22 thERE MTNO025
24 BRAZRE MTN002
23 EEBI MTNOO2
22 BILERI MTNOO7
23 jifEiiz MTNOO4B
22 BEAFAE% MTNOO1
22 BEAFAE% MTNOO1
22 EAFAE% MTNOO1

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

2.07%
2.06%
1.95%
1.95%
1.94%
1.92%
1.92%
1.90%
1.94%
1.94%
1.94%
2.10%
2.10%
2.09%
2.06%
2.40%
2.40%
2.09%
2.13%
2.13%
2.08%
2.01%
2.01%
2.01%
217%
2.13%
2.35%
2.02%
2.04%
2.15%
2.16%
2.12%
2.30%
2.21%
2.09%
2.09%
2.09%
2.75%
2.75%
2.16%
2.26%
2.60%
2.60%
2.01%
2.01%
2.73%
2.20%
2.20%
2.20%
2.14%
2.14%
2.14%



1.06Y
1.06Y
1.06Y+NY
1.1Y({k 1)
1.1Y(4k 1)
1.16Y
1.3Y
1.36Y
1.42Y
1.48Y
1.53Y({k 1)
1.56Y ({4 1)
1.76Y ({4 1)
1.88Y
1.88Y
1.91Y+2Y
1.97Y({k 1)
1.97Y({k 1)
1.98Y({% 2)
2.13Y
2.15Y
2.17Y
2.24Y
2.33Y(fk 1)
2.35Y(f% 2)
2.35Y(f% 2)
2.36Y
2.52Y+NY({k 2)
2.54Y({k 1)
2.54Y({k 1)
2.54Y(fk 1)
2.54Y(fk 1)
2.54Y({k 1)
2.55Y
2.55Y
2.72Y
2.76Y+2Y
2.76Y+2Y
2.76Y+2Y
2.76Y+2Y
2.76Y+2Y
2.78Y
2.78Y
2.83Y
2.86Y
2.89Y({k 1)
2.9Y({k 2)
2.9Y(1k 2)
2.9Y(1k 2)
2.9Y(1k 2)
2.9Y(k 2)
2.98Y({k 2)

102382617.1B
102382617.1B
102282154.1B
102483000.1B
102483000.1B
102282416.1B
102383415.1B
102380067.1B
102100234.1B
102380310.1B
102100426.1B
102100585.1B
102381317.1B
102381756.1B
102101326.1B
102381914.1B
102483692.1B
102483745.1B
102483899.1B
102382777.1B
102382883.1B
102383007.1B
102103147.1B
102480005.1B
102480002.1B
102480002.1B
102480111.1B
102400665.1B
102481054.1B
102481046.1B
102481046.1B
102481046.1B
102481046.1B
102481090.1B
102481090.1B
102482017.1B
102482192.1B
102482192.1B
102482192.1B
102482192.1B
102482192.1B
102482266.1B
102482266.1B
102482871.1B
102483041.1B
102483170.1B
102483284.1B
102483284.1B
102483284.1B
102483284.1B
102483284.1B
102483857.1B

21

24 I=EETE MTNOO1 (BRPFIMR)

ZAANYZ
zl:l/\

23 M&/RiEFR MTNOO2
23 [4/REHE MTNO02
22 th3zEE MTNOOT
24 BB MTNOO3
24 EBRiHzEE MTNO003
22 *EgesraE MTNOO
23 ISR MTNOO4
23 FBMEFF MTNOO1
21 EEM1HIE MTNOO1
23 EhipipkRg MTNOOT
21 FEE MTNOO1

23 ZREXIE MTNO02
23 7 E MTN002
21 ;524 MTNOOT
23 £RifE MTNOO4A
24 BI5E MTN002
24 {EEE MTNO12
24 E75FAE MTNOO7
23 F 3k MTNOO3
23 5KZFREFF MTNOO3
23 HE#R MTN002
21 FMIEZHE MTNOO2
24 2igE MTNOO1
24 ;143X MTNOO1
24 ;T46#X MTNOO1
24 ZgeiEl MTNOO1
24 Zael MTNOO6

24 BEEZ MTN002
24 B2ER MTN002
24 B2ER MTN002
24 BEEZ MTN002
24 £)||E#%& MTN002
24 £)||E#& MTNO002
24 EELEF MTNO02A
24 #3255 MTNOO1
24 Fr#E5T MTNOO1
24 Fr#E5T MTNOO1
24 #3255 MTNOO1
24 3725t MTNOO1
24 EFEEHRH MTNO03A
24 EFELEH MTNOO3A
24 Bi%EE MTNOO4
24 ;a5¥EE MTNO10
24 SKEHFE MTNOO1
24 828 MTNO0O3
24 828 MTNOO3
24 828 MTNOO3
24 825 MTNO0O3
24 825 MTNO0O3
24 B8R MTNOO1

1% MTNO02 (ESHE)

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

2.41%
241%
2.12%
2.83%
2.83%
2.06%
2.30%
2.16%
2.18%
2.17%
2.08%
2.15%
2.28%
2.43%
2.18%
2.31%
2.31%
2.14%
2.28%
2.15%
2.21%
2.22%
2.10%
2.43%
2.20%
2.20%
2.23%
2.36%
2.10%
2.18%
2.18%
2.18%
2.18%
2.24%
2.24%
2.17%
100
100
100
100
100
2.17%
2.17%
2.17%
2.33%
2.27%
2.13%
2.13%
2.13%
2.13%
2.13%
2.09%



2.98Y(f% 2)
2.98Y({k 2)
2.98Y({k 2)
2.98Y(f% 2)
2.98Y({k 1)
2.98Y({k 1)
2.98Y(f% 1)
2.98Y(f% 1)
4.15Y
4.2Y
4.79Y
4.81Y+NY
4.88Y
4.89Y
4.94Y(1F 1)
8.94Y({k 1)
8.94Y({K 1)
9.56Y
9.86Y/(fk 2)
9.86Y (fk 2)
9.87Y
9.92Y
14.54Y (1K 2)
14.54Y({k 2)
19.98Y({k 1)
29.72Y

SHEIVEREMERE

RIFRKEY =350

12D(fk 2)
62D
69D +5Y
69D +5Y
69D +5Y
72D+NY
72D+NY
72D+NY
72D+NY
75D+1.99Y
79D+NY
79D+NY
87D({X 2)
98D+NY
104D +2Y
104D +2Y
113D+NY
113D+NY
123D(fk 1)
130D(fk 1)
130D({k 1)
131D+NY
135D

102483857.1B
102483857.1B
102483860.1B
102483863.1B
102483900.1B
102483900.1B
102483900.1B
102483890.1B
102382915.1B
102383072.1B
102482392.1B
102482782.1B
102483130.1B
102483194.1B
102483478.1B
102382044.1B
102382044.1B
102481236.1B
102483017.1B
102483017.1B
102483049.1B
102483359.1B
102480955.1B
102480955.1B
102483848.1B
102482012.1B

188751.SH
196545.SH
1920066.1B
1920066.1B
1920066.1B
1928032.1B
1928032.1B
1928032.1B
1928032.1B
188995.SH
163956.SH
163956.5H
253116.SH
1928036.1B
032191466.1B
032191466.1B
1928038.1B
1928038.1B
253527.SH
185229.SH
185229.SH
163987.SH
138850.SH

24 EBR MTNOO1
24 B8R MTNOO1
24 B8R MTNOO3
24 e} MTNO20
24 HREEHE MTNO21
24 HREEHE MTNO21
24 R} MTNO21
24 EHEI MTN002
23 3C£ MTNO06B
23 BEEEH MTN002
24 RIZH, MTNOO1
24 N BER MTN002
24 BRI~ MTNO02
24 @RI MTNOO2
24 #EEE MTNO11
23 ikiEiERE MTNOO3
23 ipkiEBEAE MTNOO3
24 FjiE#E MTNO0S
24 th7E3H MTN002
24 Th7E3H MTN002
24 ZaeEl MTNO10
24 E8ER MTNO02A
24 ikEEE MTNOO9A
24 @R MTNOO9A
24 384557 MTNOO3
24 RIBERE MTNO13B

RENB (R1THI19)
21 HiE 14
211545 01

19 EBIRIT”R
19 EigIRIT”R
19 EBIRIT”R
19 BIRIRITRESR
19 EIRIRITREMR
19 EIRIRITREMR
19 BIRIRITRESR
21 FEE 01
19 EEE Y2
19 H3gE Y2
23 €1z D3
19 PERITRESR
21 BiR#% PPN004
21 A% PPN004
19 SELERITRER 01
19 SELERITRER 01
4 jEtE D1
22 HAfY, G1
22 By G1
20 Fiz Y2
23 7= 01

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

_

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

2.09%
2.09%
2.08%
2.09%
2.09%
2.09%
2.09%
2.35%
2.14%
2.24%
2.305%
2.49%
2.24%
2.61%
2.275%
2A47%
247%
2.56%
2.39%
2.385%
2.76%
2.57%
2.57%
2.58%
100
2.74%

2.20%
2.345%
1.95%
1.95%
1.95%
1.97%
1.97%
1.97%
1.97%
1.95%
2.03%
2.03%
2.15%
2.00%
2.12%
2.12%
2.025%
2.025%
2.17%
2.07%
2.07%
2.00%
2.07%



157D({k 2)
164D({k 2)
170D +1Y({k 2)
172D({k 1)
173D
174D
174D
174D
178D(fk 2)
178D+1Y({k 1)
178D+1Y({X 1)
180D +NY
187D +3Y
191D
191D
194D
195D+NY
195D
195D +NY
195D +NY
196D
196D
199D +3Y
200D +3Y
200D +3Y
201D +5Y(fk 1)
201D +5Y(fk 1)
202D
202D
202D
218D+NY
238D+NY
244D
244D +5Y
244D +5Y
244D +5Y
244D +5Y
250D +NY
250D +NY
267D +3Y
277D +3Y
277D +3Y
278D
337D+5Y
347D({k 1)
1.03Y+5Y({% 2)
1.04Y +2Y
1.05Y+5Y({% 2)
1.06Y
1.07Y+2Y
1.07Y+2Y
1.12Y({K 1)

138871.SH
133422.5Z
138930.SH
185402.SH
185321.SH
2226002.1B
2226002.1B
2226002.1B
185436.SH
138981.SH
138981.SH
2280077.1B

032380214.1B

2228020.1B
2228020.1B
166342.SH
2028006.1B
166325.SH
2028006.1B
2028006.1B
1880032.1B
1880032.1B

032380258.1B

115108.SH
115108.SH
2023002.1B
2023002.1B
149857.5Z
149857.5Z
133222.5Z
2021012.1B
2028014.1B
149910.5Z
2023008.1B
2028013.1B
2028013.1B
2028013.1B
2028017.1B
2028017.1B
251096.SH
115458.SH
115458.SH
194665.SH
2020043.1B
148429.57
2028033.1B
152575.SH
2028038.1B
115996.SH
175181.SH
175181.SH
175263.SH

23 il G1
23 =iz 01
23 =g 02
22 FEE 01
22 HR 01
22 HrER1T 01
22 HgiR1T 01
22 HERgHRTT 01
22 7R 01
23 % 01
23 i 01
22 RIGATEHA 02
23 EEHIS PPNOO3A
22 Xl5R1T 02
22 Xl5R1T 02
20 15K 02
20 HpfiERITRER R
20 &2 01
20 HPfEERITIRERTR
20 HPfEERITIRERIR
18 HARBER
18 HARBER
23 BEtHIE PPN004
23 & 02
23 & 02
20 HERASE
20 HERASE
22 74t 01
22 2=t 01
22 15 01
20 R IIAEK SRR
20 FERITKELR 01
22 fiEHS 03
20 FAKBBAE
20 FARIT—4% 01
20 ZRAERTT 4R 01
20 ARAERTT 4R 01
20 FIVERTTKER(R 01
20 FIVERT Tk SRR 01
23 %58 K1
23 7 02
23 7 02
22 fRiA] F1
20 FHMERIT LR
23 ERIE 03
20 BQIRIT R
20 #B% 01
20 PERITZE 01
23 1K 08
20 =%l 06
20 =%l 06
20 12

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

2.02%
2.23%
2.19%
2.04%
2.06%
2.02%
2.02%
2.01%
2.09%
2.16%
2.16%
2.12%
2.17%
1.945%
1.94%
2.18%
2.02%
2.14%
2.02%
2.025%
2.12%
2.12%
2.17%
2.15%
2.15%
2.09%
2.09%
2.01%
2.01%
2.15%
2.06%
2.01%
2.11%
2.12%
2.00%
2.00%
2.00%
2.03%
2.02%
2.27%
2.07%
2.07%
2.00%
2.07%
1.98%
2.01%
2.11%
2.02%
2.18%
2.21%
2.21%
2.01%



1.21Y+2Y({k 1)
1.24Y+NY({k 1)
1.27Y+1Y
1.28Y+NY({% 1)
1.32Y+5Y({k 1)
1.32Y+5Y({k 1)
1.39Y+1Y({k 1)
1.4Y+NY
1.51Y
1.54Y
1.56Y({k 1)
1.56Y ({4 1)
1.64Y ({4 2)
1.64Y({% 2)
1.71Y
1.73Y+5Y
1.74Y
1.77Y+2Y
1.81Y
1.81Y(f% 2)
1.88Y+2Y (1K 2)
1.88Y+2Y (1K 2)
1.88Y+2Y({k 2)
1.89Y
1.89Y
1.89Y+2Y
1.89Y+2Y
1.93Y
1.95Y({k 1)
2.02Y+5Y(fk 2)
2.15Y
2.2Y+NY
2.2Y+NY
2.23Y+NY
2.23Y+NY
2.25Y+NY({k 1)
2.27Y({k 2)
2.29Y+6Y({k 1)
2.29Y+21Y
2.31Y+2Y
2.32Y+NY
2.34Y+NY
2.37Y({k 2)
2.37Y+NY
2.39Y+5Y(fk 2)
2.39Y
2.41Y
2.53Y
2.53Y
2.55Y
2.56Y({k 1)
2.61Y+2Y

240008.SH
138677.SH
240355.SH
2028053.1B
2023021.1B
2023021.1B
253618.SH
240558.SH

032380212.1B
032100350.1B

2328006.1B
2328006.1B
250677.SH
250677.SH
188128.SH
2120045.1B
251103.SH
115478.SH
2320025.1B
251462.SH
196695.SH
196695.SH
196695.SH
115722.SH
250998.SH
115726.SH
115726.SH
251976.SH
188595.SH
2121039.1B
252795.SH
2128038.1B
2128038.1B
2128044.1B
2128044.1B
253291.SH
253289.SH
133735.5Z
240427.SH
133739.5Z
2120118.1B
253496.SH
253619.SH
2228001.1B
2228006.1B
253775.SH
253587.SH
185498.SH
185498.SH
254218.SH

212480008.I1B

240867.SH

23 =7 04
22CHNG3Y
GC tz## 03
20 RERITKERR 03
20 A 02
20 A 02
24 K& 01
24 BER Y1
23 FBk% PPNOO1
21 IimifripkA& PPNOO1
23 BRI TV 01
23 @RI T/IMfR 01
23 Bi% 01
23 B 01
21 EE G4
21 EBRRITTHR 02
23 %5 02
23 78§ 05
23 JbFRER1T 01
23 Uz 01
21 Ht5 09
21 Ft5 09
21 &1 09
23 58 C6
23 2% 01
23 7% 02
23 7% 02
23 €% 01
21 SAIE 10
21 pERRE 4% 01
23 £1% 03
21 FRAVERTTKER(R 01
21 FRAVRTTKER(R 01
21 TrgtR1TKkeExR 02
21 TrgtR1T7KkER(% 02
23 ¥ Y3
23 k& 02
23 FF 03
23 IR 03
23 IE75 02
21 MR Tk SRR
24 FFF Y1
24 Efl F1
22 BpfEERITKER(R 01
22 FEERIT 4 01
24 5T 01
24 X6 01
22 HiE 01
22 JHiE 01
24 KE 01
24 HRIRITIR 02
24 Fts 01

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

AAA/AA+

AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

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

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

2.50%
2.13%
2.18%
2.04%
2.14%
2.13%
2.30%
2.28%
2.23%
2.30%
1.97%
1.97%
2.48%
2.48%
2.05%
2.12%
2.33%
2.20%
2.03%
2.18%
2.15%
2.15%
2.15%
2.11%
2.44%
2.10%
2.10%
2.30%
2.11%
2.155%
2.26%
2.11%
2.11%
2.105%
2.10%
2.30%
2.25%
2.28%
2.08%
2.34%
2.25%
2.36%
2.23%
2.12%
2.085%
2.24%
2.25%
2.16%
2.16%
2.23%
2.035%
2.10%



2.64Y(fk 1) 212400004.1B 24 SEAERIT/IMME AAA 2.04%
2.64Y(fk 1) 212400004.1B 24 S RSRIT/IMSf= AAA 2.04%
2.64Y(fk 1) 212400004.1B 24 SRR TSR AAA 2.04%
2.65Y+2Y({k 1) 148728.5Z 24 215 01 AAA 2.48%
2.71Y+1Y({k 2) 312410001.1B 24 1T TLAC FEEARR 01A AAA 2.085%
2.71Y+1Y({k 2) 312410001.1B 24 17 TLAC FJEEARR 01A AAA 2.085%
2.71Y+1Y(1k 2) 312410001.1B 24 717 TLAC FEEAR 01A AAA 2.085%
2.71Y+1Y(1k 2) 312410001.1B 24 17 TLAC FEEAR 01A AAA 2.085%
2.78Y+NY 2228038.1B 22 RAERITKERR 01 AAA 2.215%
2.78Y+NY 2228038.1B 22 RARITKER(R 01 AAA 2.215%
2.81Y({k 2) 255107.SH 24 185Z 01 AA 2.30%
2.81Y(f% 2) 255107.SH 24 185Z 01 AA 2.30%
2.81Y+2Y 148796.5Z 24 €7 03 AAA 2.49%
2.83Y({k 2) 2080172.1B 20 HPHZRIE 01 AA/AA+ 2.95%
2.85Y 212400007.1B 24 th{ER1THE 01 AAA 2.04%
2.86Y 2426007.1B 24 FiEERT 05 AAA 2.20%
2.92Y+5Y 092280033.1B 22 TRIRIT T RE AR 01 AAA 2.15%
2.92Y+5Y 092280033.1B 22 TRIRIT T RE AR 01 AAA 2.15%
2.96Y 139405.SH 18 Bz 01 AAA 2.20%
2.96Y 139405.SH 18 Bz 01 AAA 2.20%
2.98Y 149613.5Z 21 7FF 03 AAA 2.20%
2.98Y 2420039.1B 24 TNIERIT/MRMR 01 AAA 2.08%
2.99Y+1Y 312410005.1B 24 4T TLAC IEEAME 01A(BC) AAA 2.1125%
2.99Y+1Y 312410005.1B 24 K17 TLAC FEE 4K 01A(BC) AAA 2.1125%
2.99Y+1Y 312410005.1B 24 K17 TLAC FE&E 4% 01A(BC) AAA 2.095%
2.99Y+1Y 312410005.1B 24 £4T TLAC FEEASR 01A(BC) AAA 2.095%
2.99Y+NY 092280083.I1B 22 $R{TKEE R 01 AAA 2.145%
2.99Y+2Y(fk 1) 032480956.1B 24 EEMIiH#% PPNOO1 AA+ 2.37%
2.99Y+2Y({k 1) 032480956.1B 24 EEM\153% PPNOO1 AA+ 2.37%
3.07Y+5Y 092280098.1B 22 FUMSRIT —RE AR 01 AAA 2.16%
3.13Y 032280869.1B 22 FBiR#% PPNOO1 AAA 2.20%
3.13Y 032280869.1B 22 FBiR#% PPNOO1 AAA 2.20%
3.18Y+5Y 092280134.1B 22 T{TEREAME 04A AAA 2.12%
3.18Y+5Y 092280134.1B 22 T{TEREAME 04A AAA 2.12%
3.18Y+5Y 092280134.1B 22 TATREAMR 04A AAA 2.125%
3.2Y+5Y 092280139.1B 22 RATHRRAIR 02A AAA 2.1225%
3.3Y+5Y 232280007.1B 22 T{F—£R&EAME 05A AAA 2.13%
3.3Y+5Y 232280007.1B 22 TITREAfR 05A AAA 2.13%
3.6Y+5Y 232380015.1B 23 TIT"RARZRO1A AAA 2.155%
3.6Y+5Y 232380015.1B 23 TATTREAIR O1A AAA 2.1525%
3.6Y+5Y 232380015.1B 23 TIT”REARZRO01A AAA 2.1525%
3.98Y+NY 242380017.1B 23 KATKELR 01 AAA 2.239%
3.98Y+NY 242380017.1B 23 FAT7KEE{R 01 AAA 2.22%
3.99Y+5Y 232380034.1B 23 BENERZHKEA R 02 AAA 2.33%
4.03Y+5Y 272380013.1B 23 BEAFHE T4 TR 01 AAA 2.31%
4.13Y+5Y({K 1) 232380066.1B 23 th{T4REASE 03A AAA 2.20%
4.21Y 155029.SH 18 & 05 AAA 2.30%
4.35Y 253550.SH 24 Eif 01 AA/AA+ 2.37%
4.41Y+5Y 232480001.1B 24 th{T T REAIER 01A AAA 2.215%
4.42Y+5Y({k 1) 232480006.1B 24 BT RESNE 01A AAA 2.205%
4.42Y+5Y({k 1) 232480003.1B 24 [BFRIT_REAME 01 AAA 2.37%
4.42Y+5Y({k 1) 232480003.1B 24 [BFRIT-REANR 01 AAA 2.37%




4.42Y+5Y({k 1) 232480003.1B 24 [EFRITTREAR 01 AAA 2.37%
4.42Y+5Y(K 1) 232480003.1B 24 1EFRIT _REAMER 01 AAA 2.36%
4.42Y+5Y 232480004.1B 24 RIT AR O1A AAA 2.1925%
4.53Y+NY({k 1) 242400004.1B 24 HpfEIKLER 01 AAA 2.26%
4.53Y+NY({k 1) 242400004.1B 24 HRfEKELSR 01 AAA 2.26%
4.55Y+5Y({k 2) 1928007.I1B 19 TRRIT—%K 02 AAA 2.2075%
4.59Y+5Y({k 2) 232480008.1B 24 th{T 4R AR 02A AAA 2.205%
4.64Y+NY 242480002.1B 24 FERITKER(R 01 AAA 2.29%
4.65Y+5Y({k 2) 232480014.1B 24 ATRE AR 01A AAA 2.205%
4.65Y+5Y({k 2) 232480014.1B 24 ATTRE AR 01A AAA 2.205%
4.65Y+5Y({k 2) 232480014.1B 24 AT AR 01A AAA 2.205%
4.65Y+5Y({k 2) 232480014.1B 24 ATTRE AR 01A AAA 2.205%
4.71Y+1Y 312410002.1B 24 th{T TLAC 3E&AfE 01B AAA 2.18%
4.71Y+1Y 312410002.1B 24 717 TLAC FEEAMR 01B AAA 2.19%
4.71Y+1Y 312410002.1B 24 717 TLAC FEEAMR 01B AAA 2.19%
4.71Y+1Y 312410002.1B 24 th{T TLAC 3F&AfE 01B AAA 2.18%
4.71Y+1Y 312410002.1B 24 th{T TLAC FEE A% 01B AAA 2.18%
4.71Y+1Y 312410002.1B 24 th{T TLAC FEE A% 01B AAA 2.18%
4.75Y+NY 242400009.1B 24 RITKERR 02 AAA 2.26%
4.77Y+NY 242480004.1B 24 LB RITKER R 01 AAA 2.32%
4.77Y+NY 242480004.1B 24 LB IRITKER(R 01 AAA 2.32%
4.79Y+NY 282400001.1B 24 K&K EL(R 01 AAA 2.38%
4.79Y 133864.5Z 24 1535 01 AA+ 2.63%
4.81Y 255181.SH 24 BX#% 03 AAA 2.50%
4.84Y+5Y({k 2) 232480033.1B 24 BT AR 02A AAA 2.205%
4.84Y +5Y ({k 2) 232480033.1B 24 BT ZREME 02A AAA 2.2025%
4.84Y +5Y ({k 2) 232480033.1B 24 BT ZREME 02A AAA 2.20%
4.84Y+5Y({k 2) 232480033.1B 24 BT REER 02A AAA 2.20%
4.84Y +5Y({k 2) 232480033.1B 24 BT ZREE 02A AAA 2.20%
4.84Y+5Y({k 2) 232480033.1B 24 BT REARLR 02A AAA 2.205%
4.84Y+5Y({k 2) 232480033.1B 24 BT REER 02A AAA 2.205%
4.84Y+5Y({k 2) 232480033.1B 24 BT REDER 02A AAA 2.205%
4.84Y+5Y({k 2) 232480033.1B 24 BT REARLR 02A AAA 2.205%
4.85Y+5Y 232400029.1B 24 thRRIT R AR 01 AAA 2.46%
4.85Y+NY 242480007.1B 24 T475KEE{% 01 AAA 2.27%
4.85Y+NY 242480007.1B 24 TH77KEE{%R 01 AAA 2.27%
4.85Y+5Y 232400029.1B 24 thRRIT R AR 01 AAA 2.46%
4.85Y+NY 242480007.1B 24 T475KEE{% 01 AAA 2.27%
4.89Y+NY 282480003.1B 24 HhZE N5k 8k 02 AAA/AA+ 2.46%
4.89Y+NY 282480003.1B 24 gz NF7KER(R 02 AAA/AA+ 2.46%
4.89Y+5Y 232480037.1B 24 AT REANMR 02A AAA 2.215%
4.9Y+NY 242480008.1B 24 thfTIKELMR 01 AAA 2.27%
4.9Y+NY 242480008.1B 24 H{TKEE{R 01 AAA 2.28%
4.91Y 032400848.1B 24 ¥BMIZNTE PPNOO1 AA+ 2.49%
4.92Y+5Y({k 2) 232480039.1B 24 I RIIT " REARER 01A AAA 2.27%
4.95Y+5Y 232480052.1B 24 HRIFBITRERERO01A AAA 2.24%
4.95Y+5Y 1928020.1B 19 RIBIRIT K 02 AAA 2.215%
4.96Y+NY 242400018.1B 24 JETRARES TR ER 01 AAA 2.34%
4.96Y+NY 242400018.1B 24 JETRARES TR ER 01 AAA 2.345%
4.96Y+NY 242400018.1B 24 JbFRARE TKER R 01 AAA 2.35%
4.97Y+5Y 232400036.1B 24 FIFHRIT —REANMR 02 AAA 2.26%
4.98Y+NY({k 1) 242400019.1B 24 TR TIRER R 02 AAA 2.30%




4.98Y({k 1) 255525.SH 24 [&fZ 01 AA+ 2.41%
4.98Y+NY 242400021.1B 24 BMERITRER R 02 AAA/AA+ 2.48%
4.98Y 148886.5Z 24 ERENEE K1 AAA 2.40%
4.98Y+5Y 232480061.1B 24 TATRE AR 01A(BC) AAA 2.21%
4.98Y+5Y 232480061.1B 24 T3 -4REAE 01A(BC) AAA 2.21%
4.98Y+5Y 232480061.1B 24 T3 -4REAE 01A(BC) AAA 2.215%
4.98Y+5Y 232480061.1B 24 TATREAMR 01A(BC) AAA 2.215%
4.98Y+5Y 232480061.1B 24 TATREAMR 01A(BC) AAA 2.215%
4.98Y+5Y 232480061.1B 24 T3 -4REAE 01A(BC) AAA 2.215%
4.98Y+5Y 232480061.1B 24 T3 -4REAE 01A(BC) AAA 2.215%
4.98Y+5Y 232480061.1B 24 TATREAMR 01A(BC) AAA 2.215%
4.98Y+5Y 232480061.1B 24 T3 -4REAE 01A(BC) AAA 2.22%
4.98Y+5Y 232480061.1B 24 T3 -4REAE 01A(BC) AAA 2.2225%
4.98Y+5Y 232480061.1B 24 TATREAMR 01A(BC) AAA 2.2175%
4.98Y+5Y 232480061.1B 24 TATREAMR 01A(BC) AAA 2.205%
4.98Y+5Y 232480061.1B 24 T3 -4REAME 01A(BC) AAA 2.205%
4.98Y+5Y 232480061.1B 24 TIT”R&EA MR 01A(BC) AAA 2.205%
4.98Y+5Y 232480061.1B 24 TIT"R&EAMR 01A(BC) AAA 2.205%
4.98Y+5Y 232480061.1B 24 T3 -4REAME 01A(BC) AAA 2.2025%
4.98Y+5Y 232480061.1B 24 T34 E 01A(BC) AAA 2.2025%
4.98Y+5Y 232480061.1B 24 TIT”R&E AR 01A(BC) AAA 2.2025%
4.98Y+5Y 232480061.1B 24 TIT”R&E AR 01A(BC) AAA 2.20%
4.99Y+1Y 312410006.1B 24 4T TLAC 3EEZA% 01B(BC) AAA 2.205%
4.99Y+1Y 312410006.1B 24 K17 TLAC FE& AR 01B(BC) AAA 2.20%
4.99Y+1Y 312410006.1B 24 K17 TLAC FE& AR 01B(BC) AAA 2.195%
4.99Y+1Y 312410006.1B 24 4T TLAC 3EEZA% 01B(BC) AAA 2.195%
4.99Y+1Y 312410006.1B 24 4T TLAC 3EEZA% 01B(BC) AAA 2.195%
4.99Y+1Y 312410006.1B 24 K17 TLAC FE& A5 01B(BC) AAA 2.195%
4.99Y+1Y 312410006.1B 24 47 TLAC &A% 01B(BC) AAA 2.195%
4.99Y+1Y 312410006.1B 24 47 TLAC &A% 01B(BC) AAA 2.195%
6.93Y+5Y({k 1) 2128026.1B 21 FRIT”4R 02 AAA 2.3175%
6.93Y+5Y({k 1) 2128026.1B 21 FRIT”R 02 AAA 2.3175%
6.97Y({% 2) 255614.SH 24 53 04 AA 3.02%
7.18Y+5Y({k 1) 2128034.1B 21 FZIRIT 4 04 AAA 2.3175%
8.72Y 115407.SH 23 358 02 AAA 2.50%
8.72Y 115407.SH 23 738 02 AAA 2.52%
9.59Y+5Y 232480009.1B 24 Hh{TREAIE 02B AAA 2.365%
9.59Y+5Y 232480009.1B 24 th{T 4R 7A% 028 AAA 2.365%
9.59Y+5Y 232480009.1B 24 th{T A7 % 028 AAA 2.365%
9.59Y+5Y 232480009.1B 24 HRT T REAIE 02B AAA 2.365%
9.64Y+5Y 232480012.1B 24 RAT”RE AR 02B AAA 2.37%
9.69Y(fk 2) 240981.SH 24 thi, 05 AAA 2.49%
9.69Y(fk 2) 240981.SH 24 thi, 05 AAA 2.49%
9.75Y+NY 241084.SH 24 I Y4 AAA 2.57%
9.84Y({k 1) 241226.SH 24 545 K3 AAA 2.45%
9.98Y +NY ({% 2) 241531.SH 24 % YKO8 AAA 100
9.98Y +NY ({£ 2) 241531.SH 24 % YKO8 AAA 100
29.76Y 241107.SH 24 @iE 02 AAA 2.78%
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