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SHUFIRBIRARNFRT 4101270 7 REBER IR IE, FARFEK 2.0%. 5 H 702t MEIHR, Fith 5 B%3% 7 340 27T,

E{R 77 ™ 3D 239902 1.52, 111D({fK 1) 200009 2.20-2.22, 1.01Y 220005 2.255-2.26, 2.07Y 200005 2.4875-2.49, 2.93Y 230003 2.5225-2.5275, 4.84Y

230002 2.685-2.69, 6.76Y 220027 2.83-2.834, 9.68Y 220025 2.875-2.8825, 29.62Y 220024 3.27-3.2735

I T T T T TN T

MERE(R(%) 2.0850 2.4400 2.6775 2.8050 2.8725
SHER(%) 2.1000 2.4400 2.6800 2.8000 2.8750
FET(%) 0.0150 0.0000 0.0025 -0.0050 0.0025

T

SRYRJSE 141D 220306 2.33, 1.28Y 092218003 2.615-2.62, 1.67Y 210218 2.64-2.645, 2.72Y 220412 2.76-2.765,
220208 2.86-2.87, 4.99Y 230403 2.94, 8.85Y 220205 3.06, 9.62Y 220220 3.055-3.065, 18.66Y 210220 3.3475

2.97Y 210203 2.73-2.74, 4.26Y

FERIEEIERER (%) 2.4350 2.6950 2.8850 2.9900 3.0600
SBIEELRFR(%) 2.4300 2.6925 2.8825 2.9800 3.0625
FEEN(%) -0.0050 -0.0025 -0.0025 -0.0100 0.0025
FEREFHE(%) 2.4025 2.6750 2.8550 3.0100 3.0560
SHEFHR(%) 2.4000 2.6650 2.8550 3.0100 3.0575
TR (%) -0.0025 -0.0100 0.0000 0.0000 0.0015

B e

& EIERIEIR

RIBERIEER . R EBREPESHIR AAA AA+IZRI M.

Qim/omE, 2D 012380444 23

U8, ESHLaiR1T, 67D 012380086 23 fH SCP002 AAA FRTE 2.75%(UE, RITHEES, PKinAMHE,

SCP020
J5E, 234D 012380391

3.12%E, [RITHEES, BWAMS,

SHEE

AAA  RERTE 267%IUE, RITHEES;
23 EiMEk SCPO03  AAA pIRTE 2.90%NE, EEHARIE,

R =%,

165D 012380501

23 igiEE(5 SCPO0T

o6
1?[355

AA+ 2.58 2.68 2.86 2.94 3.1
EXFUTEEER

AA 3.18 3.26 3.65 3.95 418

AA- 36 4.0 441 4.65 4.85
AAA 2.52 0 2.62 0 2.68 0 2.8 -1 2.87 2
SRS TR AA+ 2.54 4 2.68 0 2.86 0 2.94 0 3.1 0
(BP) AA 3.18 0 3.26 0 3.65 0 3.95 0 418 0
AA- 36 0 40 0 4.41 0 465 0 485 0

B ou=me

SHAGEGIEEET, 1-3 FEkTE, THASEREAIREES, 22 AR MTN003 (AAA, 2.77Y) 7£ 3.08%A%3s, {KiHE 1bp ALEE;

SCP004 AAA RRFE 2.30%
112D 012284073 22%@
AAA  BAZTE 2.90%IE, RITHIGES,
354D 042380115 23 134 CP002 AAA piR1E

22 FEEFG MTNO023 (AAA, 2.39Y) 7£ 3.04%p%3Z, B&ftiE 2bp AAE; 22304 MTNO03 (AAA, 1.26Y) 1£ 2.83%p%3z, {EIH{E 1bp FiAs, 3 B 5 FHA
PR, ARAE—HR, 22 B2 MTNOO8 (AAA, 4.46Y) FNATTE 3.23%, BffiE 2bp FAZ; 22 HH{SEF MTNOO2A (AAA, 3.94Y) 7£ 3.22%mA, =fhiE 2bp
BX3Z; 22 HEEERE MTNOO2B (AAA, 4.1Y) 1E 3.22%R438, 1EMH1E 1bp A3s, 5Y RUALHARR, p3cseE, BRms, SHYERZRER, WERIEE

Fi17.
343

AAA+ 2.79 3.025 3.24 None
AAA 293 3.22 34 3.59 None
Cabo g e
AA+ 3.03 3.64 3.99 None None
AA 3.34 3.98 4.28 None None
AAA+ 2.79 0 3.03 -1 3.25 -1 3.43 0 None = None
SERKESTERTEE AAA 2.94 -1 3.22 0 34 0 3.59 0 None @ None
(BP) AA+ 304 -1 367 -3 40 -1  None None None None
AA 333 1 3.95 3 4.27 1 None = None | None None



B cum

SHPWRZIRRER, BE€, H5, BT, REISHEENESS, URENAME, 19 738 04 AAA [T 2.86%, HsmAexH, EEIA.
22 [EFr 05 AAA BR3E7E 3.09%, fRITEENASEEH, {REQSCA., IS 75E, 21 8% 01 AAA RRATE 2.98%, EESEH, HFEEA, 22 WL 01 AAA RYATE
3.38%, HEEH, RIGSEAN, KimAmE, 20 73)0E 03 AAA (32 E 3.91% .

L

FREASETIREAAD NFP ik, mIRNEMSSF, X2 SVB BRIIFNE, RERBUREN 5-10bps, FERAIE LK, AT1 FE LK 0.25-0.5pts,
T2 751, RIFERTT BNKEA 26 REIAME, ERIHIKGBAAEMTEFL 15 MEQ. TMT EifE 10 FEIRESER 3-5bps, EERERAE HAOHUA 2R E
i& 8-13bps. HdhiR, SEARIYESLEXTE, 235 iE5LEIEIN. BB QDHTCO 24 7£ 96.25-96.5 MifirEakaz, #idtRlg WHGBIO 25 7£ 92 ffir
PpR3Z, FARRIE TR JJUICD 7£ 100.1 BEARLAL. HF=hviRepIR 23, #i55 23 ERFENAIR, HP#FSE 99.81 AL,

S EIEAR

HREH BERE (RiFHU9)
012380444.1B 23 %88 SCP004 AAA 2.30%
3D 012284339.1B 22 1T75/F8 SCPODI(FEIR AAA 2.40%

)

14D 012282306.1B 22 75 SCP004 AA+ 2.70%
16D 012284464.1B 22 FgHe SCP020 AAA 2.30%
16D 012380769.1B 23 FHE® SCP003 AAA 2.30%
21D 012282397.1B 22 FEIRHEF SCPOOT AAA 2.65%
22D 072210192.1B 22 ks CP009 AAA 2.60%
22D 072210192.1B 22 EZikss CP009 AAA 2.60%
25D 012380107.1B 23 s SCPOO01 AA+ 2.85%
25D 012380107.1B 23 s SCPO01 AA+ 2.85%
29D 072210193.1B 22 [ &S CPO13 AAA 2.65%
35D 012283609.1B 22 Foi5igE SCP004 AAA 2.72%
35D 012283609.1B 22 FipthkgE SCP004 AAA 2.72%
46D 012282757.1B 22 BLLE#H SCP006 AA+ 2.83%
46D 012282757.1B 22 Ell=# SCP006 AA+ 2.85%
55D({A 1) 012380386.1B 23 {Bm@E SCP002 AAA 2.70%
55D({k 1) 012380386.1B 23 1B//3 SCP002 AAA 2.70%
58D 012283912.1B 22 1LEBEI SCP002 AAA 2.80%
60D 012380511.1B 23 jFEE/3 SCP0O03 AAA 2.65%
60D 012380511.1B 23 ;PR3 SCP0O03 AAA 2.65%
64D 012380521.1B 23 hZE SCPO01 AAA 2.57%
64D 012380521.1B 23 /§1ZE SCPO01 AAA 2.57%
65D 012380287.1B 23 AAZE SCP001 AAA 2.70%
67D 012380086.1B 23 {H SCP002 AAA 2.63%
67D 012380086.1B 23 {<H SCP002 AAA 2.63%
67D 012380086.1B 23 {H SCP002 AAA 2.63%
67D 012380086.1B 23 {<H SCP002 AAA 2.63%
67D 012380086.1B 23 {<H SCP002 AAA 2.63%
67D 012380086.1B 23 {<H SCP002 AAA 2.63%
67D 012380086.1B 23 {<H SCP002 AAA 2.63%
67D 012380086.1B 23 {<H SCP002 AAA 2.63%
67D 012380086.1B 23 {<H SCP002 AAA 2.63%
70D 01228300318 22 FeilibizE SCPOOT AAA 2.82%
71D 012380623.1B 23 Gfin SCP0O03 AAA 2.60%
71D 012380623.1B 23 ZRfin SCP0O03 AAA 2.60%
71D 012380623.1B 23 A SCP0O03 AAA 2.60%
71D 012380623.1B 23 G:fin SCP0O03 AAA 2.60%
81D 012283126.1B 22 FriEEit SCP002 AA+ 3.80%
100D 042280547.1B 22 8L FFHE CP002 AA+ 3.40%
112D 012284073.1B 22 Exg SCP020 AAA 2.67%
112D 012284073.1B 22 Exg SCP020 AAA 2.67%
112D 012284073.1B 22 EB SCP020 AAA 2.67%
119D 042380013.1B 23 =[7Jigk CPOO1 AA+ 3.74%
121D 012380204.1B 23 8&7Ki% SCP002 AAA 2.73%
121D 012380204.1B 23 &7K#% SCP002 AAA 2.73%
121D 012380204.1B 23 8&7Ki% SCP002 AAA 2.73%
125D({k 1) 012380292.1B 23 =#E% SCPOO01 AAA 7.50%
137D 012283782.1B 22 BRREAEE SCPO03 AA+ 3.86%
143D 042280480.1B 22 B CP0O12 AAA 2.68%
143D 042280480.1B 22 EBJ CPO12 AAA 2.68%
147D 012283885.1B 22 &5 SCP005 AAA 2.94%
147D 012283885.1B 22 &{5 SCP0O05 AAA 2.94%
147D 012283885.1B 22 &5 SCP005 AAA 2.94%
147D 012283885.1B 22 &(5 SCP005 AAA 2.94%
147D 012283885.1B 22 &5 SCP005 AAA 2.94%
158D 012380582.1B 23 ELLgldk SCP002 AAA 2.84%
159D (1% 2) 012380595.1B 23 &R SCP002 AAA 2.78%



165D
165D
165D
165D
165D
165D
165D
165D
169D
170D
170D
175D
177D
211D
234D
243D(f% 2)
245D
256D
256D
263D
263D
263D
264D({k 2)
264D({k 2)
266D
310D
351D
354D
354D
354D
354D
354D
354D

S EIRERALE

e B (RiTHID)

4D
10D
27D
27D
27D
27D
34D
47D
48D
77D+1.99Y
94D +3Y
94D +2Y
108D +NY
134D
140D +NY
140D
146D
147D
166D
170D+NY
189D +NY
189D +2Y
198D
222D
283D+2Y
283D+1Y
309D
309D
316D
319D
319D
319D
349D
350D
358D

012380501.1B
012380501.1B
012380501.1B
012380501.1B
012380501.1B
012380501.1B
012380501.1B
012380501.1B
042280392.1B
012284270.1B
012284270.1B
012284223.1B
012380898.1B
012380209.1B
012380391.1B
012380484.1B
012300223.1B
042280512.1B
042280512.1B
012380880.1B
012380880.1B
012380880.1B
012380835.1B
012380827.1B
012380874.1B
042380043.1B
042380112.1B
042380115.1B
042380115.1B
042380115.1B
042380115.1B
042380115.1B
042380115.1B

102000355.1B
102100465.1B
102000468.1B
102000621.1B
102000621.1B
102000621.1B
102000622.1B
102100701.1B
102000890.1B
102000944.1B
102001092.1B
101782001.1B
102001169.1B
102001287.1B
101800800.1B
102001272.1B
102001445.1B
102000988.1B
101800854.1B
102001635.1B
102101732.1B
102001771.1B
102001786.1B
102101953.1B
102001938.1B
102002333.1B
102100717.1B
101900051.1B
101900051.1B
101900107.1B
102280210.1B
102280210.1B
102280210.1B
102100292.1B
102100305.1B
102100344.1B

23 jiEfE(5 SCP0O1
23 ¥Ei@IE(5 SCPOO1
23 /gi@1a(z SCPOO1
23 /gi@lafs SCPO01
23 /gi@1a(z SCPOO1
23 /gi@fEa(5 SCP001
23 /ZiEfE(S SCPOOT
23 /g1@fE(5 SCP001
22 {T7#g CPOOT
22 jAmafina SCPO09
22 jaJEafnas SCP009
22 &40k SCPO11
23 BRfiK#E4 SCPO01
23 JAETER SCPOO1
23 &Nk SCP003
23 IM=# SCPOO1
23 /EREE & SCPOO1
22 i7zE CPOOT
22 $7ip85E CPOO1T
23 FREREEA SCP002
23 FEREEA SCP002
23 FREREEA SCP002
23 B5¥ SCP0O02
23 #iEgER SCPOOT
23 £R|E SCP002
23 j#&%z CPOO1
23 £7%# CPO01T
3 #E3ZIE CP002
F£224% CP002
3 #E3ZIE CP002
23 1E3H% CP002
23 1E334% CP002
23 1EXH% CP002

—

20 FEEZ MTN002
21 5% MTNOO1
20 FA;H MTNOO1
20 =& MTNOO1
20 A% MTNOOT
20 HiA& MTNOO1
20 FjHA% MTN002
21 F$E5 MTNOO1
20 Z#ET MTNOO1
20 55 MTN004
20 $EpEE MTNOOT
17 jaIsNEE MTNOO7
20 BT E = MTNOOT
20 KEEHEE MTNOO1
18 &IkzEi& MTNOO3
20 RMEFF MTNOO3
20 ZiE MTNO13
20 FETZ MTNO0O1
18 #%35#% MTNO002
20 JkifEHzE MTNO0O02
21 JeikE MTNO002
20 KEEE MTNOO3
20 EE MTNO002

21 Bif3Eh4 MTNOO1BC

20 KRN MTNOO
0 HEH#g MTNOO3
21 ZR&=6] MTNOO1
55 MTNOO1
153/ MTNOO1
55 MTN002
22 FLFAE MTNOO1
22 ZFAE MTNOO1
22 L MTNOOT
21 EgEE MTNOOT1
21 TS MTNOO1
21 %5 MTN0OO2

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

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

2.90%
2.90%
2.90%
2.90%
2.90%
2.90%
2.90%
2.90%
4.72%
5.10%
5.10%
2.88%

100
2.90%
2.90%
2.97%
3.26%
2.83%
2.83%
2.95%
2.95%
2.95%
2.84%
2.89%

100 &4}
2.98%
3.30%
3.11%
3.11%
3.12%
3.12%
3.12%
3.12%

2.20%
2.30%
2.30%
2.70%
2.70%
2.70%
2.70%
2.76%
2.94%
2.80%
3.15%
2.86%
2.85%
2.74%
2.90%
3.21%
2.90%
3.85%
2.76%
2.81%
3.23%
2.90%
2.74%
2.97%
2.80%
3.14%
4.12%
2.76%
2.76%
2.75%
3.29%
3.29%
3.29%
2.78%
3.02%
2.90%



1.01Y+NY

1.09Y
1.09Y
1.09Y
1.09Y

1.1Y+2Y

1.1Y+2Y

1.1Y+2Y
1.22Y
1.22Y
1.26Y
1.26Y
1.39Y

1.4Y

1.45Y
1.47Y+NY
1.47Y+NY

1.78Y

1.83Y

1.95Y

1.99Y
1.99Y
1.99Y
1.99Y
1.99Y
1.99Y
2.09Y

2.1Y+NY

2.13Y
2.16Y+NY

2.34Y

2.52Y
2.59Y
2.61Y
2.77Y
2.95Y
3.55Y+NY

SHBI R

HRFL BB BARE (RFHA)

3D+NY
3D
3D
35D
35D+NY/({k 1)
42D
45D+5Y
45D
45D
46D+NY
73D
82D({% 2)
82D({% 2)
94D
94D
94D
142D+NY
144D +15Y
150D +3Y
184D +5Y
184D +5Y
189D +4Y
194D ({% 2)
212D+5Y
217D +3Y
231D+5Y(fk 1)
289D
356D({k 1)
356D({k 1)

102100459.1B
102280788.1B
102280788.1B
102280804.1B
102280804.1B
102100718.1B
102100718.1B
102100718.1B
102101011.1B
102101011.1B
102281292.1B
102281292.1B
102101453.1B

102101474.1B

102281934.1B
102101728.1B
102101728.1B
102103321.1B
102280050.1B

132380008.1B

102000279.1B
102380448.1B
102380448.1B
102380448.1B
102380448.1B
102380448.1B
102280800.1B

132280033.1B

102000867.1B
102000975.1B

102281571.1B

102282107.1B
132280101.1B
102282297.1B
102282737.1B
102380293.1B
102101969.1B

163936.SH
2021008
2021008
143569.SH
188007.SH
2020024
1828002
163495.SH
163495.SH
188052.SH
163551.SH
175515.SH
175515.SH
163654.SH
188246.SH
188246.SH
1880145
167392.SH
188540.SH
1828008
1828008
152575.SH
2026003
1828011
175219.SH
1828013
149761.5Z
2122008
2122008

22 Ed

21 7 I733E MTNOO1
22 thEE% MTN006
22 FhEaEE MTNOO6

22 iC€ MTNOOT1
22 ;& MTNOO1

21 EgzE MTNOO1

21 FEIEEE MTNOO1

21 EgitzE MTNOO1

21 EIZxREER MTNOOT

21 EZReER MTNOO1

22 5C€ MTNOO3
22 iC€ MTNOO3
21 Ethgk MTNOO1

21 EZREEE MTNO02 (2 #11R

A/
7\

22 s MTNO12
21 JiREBJ] MTNOO3
21 JEiREF MTNOO3
21 R=Zr-HM MTNOO3
22 1RMEFF MTNOO1

23 FiF0EREE GNOO1(BR=FN

&%)

20 EgEE MTNOO5
23 ZREEE MTNOOT
23 ZPEA MTNOO1
23 ZREXIZ MTNOO1
23 ZRERIE MTNOOT
23 ZREEE MTNOOT

22 St AEH MTNOO1

22 FERINE GNOOT (fseH#0

%)
20 75358 MTNO002
20 #rE3¥; MTNOO9B

)
22 FABHEZ MTNOO1

22 #ZX1EE, GNOO3 (I51X)

22 &A1 MTNOO1
22 S KEEH MTNOO3
23 &M MTNOO1
21 Frxfrte MTNOO3

20 H45 Y1
20 ERRER
20 ERREIR

18 iz 02

21 % Y1

0 ERMIRITEREEHE 01

18 ZARIT”4 01
20 —5 01
20 —5 01
21 i Y1
20 EFE 02
20 $BIE C1
20 4BiF C1
20 [EBX G1
EFE#% 05
EFE#z 05
18 BRI 42z 01
20 75 04
21 383% G1
18 HEFHRIT LK 01
18 HEHRIT"4 01
20 #B%& 01
20 ;CF$R1T 02
18 hESRIT "% 02
20 &K 04
18 FRRIRIT "4 02
21 EE C3
PARS O
21 RERFAEIR 01

giEl MTNO15(RIBIE

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

AAA

AAA
AAA
AAA
AA+
AA+

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA
AAA

AAA

AAA
AAA
AA
AAA
AA+
AAA

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

3.40%
2.805%
2.805%

2.80%

2.80%

3.24%

3.24%

3.24%

2.84%

2.84%

2.83%

2.83%

4.21%

2.84%

8.12%
3.10%
3.10%
3.90%
3.315%

3.33%

2.92%
100
100
100
100
100

2.98%

3.50%

2.99%
3.33%

3.95%

3.25%
3.12%
4.23%
3.08%
3.54%
3.75%

3.20%
2.25%
2.25%
2.70%
3.10%
2.735%
2.73%
2.70%
2.70%
2.67%
2.65%
2.65%
2.65%
2.75%
2.66%
2.66%
3.00%
3.47%
3.60%
2.83%
2.83%
2.84%
2.87%
2.86%
2.84%
2.85%
2.80%
2.85%
2.85%



357D
357D
1.02Y+5Y
1.02Y+5Y
1.08Y+2Y({k 1)
1.11Y+4Y
1.11Y+4Y
1.38Y+NY
1.38Y+NY
1.38Y+NY
1.38Y+NY
1.38Y+NY
1.43Y+5Y
1.44Y +5Y
1.46Y+5Y
1.46Y+5Y
1.54Y
2.01Y(tk 1)
2.01Y
2.01Y
2.01Y
2.01Y
2.22Y+2Y
2.25Y
2.41Y(1k 2)
2.42Y+5Y
2.42Y+5Y
2.51Y+5Y({k 2)
2.51Y+5Y({K 2)
2.51Y+5Y({k 2)
2.53Y+5Y
2.63Y
2.63Y
2.68Y({k 1)
2.74Y
2.74Y
2.74Y
2.93Y
2.97Y
2.97Y
2.97Y
2.97Y
3.02Y(fk 1)
3.24Y+NY
3.41Y+5Y({k 1)
3.45Y+5Y({k 2)
3.71Y+NY
3.76Y+5Y(1k 1)
3.76Y+5Y({k 1)
3.76Y+5Y
3.85Y+NY
3.96Y
3.99Y+5Y
4Y({K 1)
4.24Y
4.45Y+5Y
6.59Y({k 1)
7Y

1922005
1922005
1923001
1923001
175969.SH
152830.SH
152830.SH
1928018
1928018
1928018
1928018
1928018
1928019
1920049
1928022
1928022
188780.SH
2020008
2220019
2220019
2220019
2220024
194622.SH
2220045
2220060
2028024
2028024
2028033
2028033
2028033
2028041
137999.SH
137999.SH
148119.5Z
2221041
2221041
2221041
212380001
2320005
2320005
2320005
2320005
152782.SH
2128022
2128025
2128028
2120107
2128049
2128049
2128051
2228001
149811.5Z
2228017
184271.SH
185531.SH
92280069
2280438
163236.SH

19 THRFESER 03
19 TiRFASR 03
19 FEAE
19 FEAE
21 Frm 02
21 185 02
21 #53h 02
19 TRsRITREMR
19 TrRstRIToKERR
19 TRsRITKEMR
19 TrsR1TKER
19 TRsRITREMR
19 RiBERIT—4K 01
19 BERRIT—ZR
19 FXVRIT”4% 01
19 XWARTT”4% 01
21 =& 01

20 JEERIT/MMIR 02

22 FIFRIT 01
22 FFRIT 01
22 FIFRIT 01
22 THRIT/IMAIR
22 #3203
22 TRRIT 03
22 HERITIRER
20 PIERIT"R
20 PIERITZR
20 EIRERIT "R
20 BIRIRIT ™R
20 EIRERIT "R
20 TrR5fRIT—4% 01
22 8 02
22 s 02
22 tgM 07
22 ERREEBER
22 ERKREFER
22 ERREEBER

23 HrgHRIT/IMIR 01
23 B IERRT=R
23 BINERRIT=R
23 BIERRT=R
23 BINERRT=R

f
f
f
f

21 iFits 01
21 BRI TIRERMR
21 FIRIRIT "R 01
21 mpfEERTT—ZR 01
21 iR TR ER R

21 FIRIT "4 05
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