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RITENRESSFHIZ
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[2024-06-27]

B e

FUAHE ARG, SAT AR, NEFREARRSINE TR, 6 A 27 H LRI h5 7 XJF 7 1000 1270 7 RIFW RIGHaE, shiaFlZ )y 1.8%. Wind Hd i
N, HH 20042 e a2, PR R 800 127T .

[ 4% /7 1] 232D 240002 1.55; 2.72Y 240003 1.785-1.8125; 4.36Y 230022 1.9575-1.9725; 6.55Y 230028 2.09-2.115; 9.47Y 230026 2.24-
2.2625; 28.86Y 230009 2.455-2.48.

HE H E 51 (%) 1.5325 1.8125 1.9800 2.1200 2.2540 2.4360
A H B 57 (%) 1.5375 1.7850 1.9575 2.0980 2.2290 2.4150
B 51(%) 0.0050 -0.0275 -0.0225 -0.0220 -0.0250 -0.0210

B sas

ERhfF 75 TH 336D 240411 1.67-1.68; 2.72Y 220203 1.8975-1.92; 4.27Y 230415 2.035-2.06; 6.73Y 210205 2.195-2.2225; 9.26Y 230215 2.32-2.335.

WE H 4k EIT 4Rl i (%) 1.6900 1.9300 2.0700 2.2600 2.3500
A H A T4 R (%) 1.6725 1.9100 2.0500 2.2200 2.3250
R 5H)(%) -0.0175 -0.0200 -0.0200 -0.0400 -0.0250

WE H = F15i (%) 1.6550 1.9000 2.0275 2.1950 2.3330

4 H E i (%) 1.6300 1.9300 2.0000 2.1850 2.3100
L5 (%) -0.0250 0.0300 -0.0275 -0.0100 -0.0230

SRR ARBRPSEAR BN A U 2

B sess

S HIRTIERERMIAIGER, MREEEST Q3 HiR. /Eiw/am, 22D 012481678.1B 24 FHlEHT SCP028 AAA  1£2.13%MA (fkfE
+5U8) , HEHLAIRIT, 57D 012481069.1B 24 B3R SCPO11 AAA  7E 1.96%p53z (fbfE+1(E) , ESHART. PKiHSE, 128D(K
2) 012481747.1B 24 BEEE SCPO0T AAA 7£2.02%BE3C (fH{E-2 (18) , BEHAIRT, 162D 012480808.1B 24 %57 SCPO0T AAA 1E
2.06%p3z (HEME) , BUHEART. Kim/SmE, 205D(fk2) 012481406.1B 24 ZiMEk SCP004  AAA  7E2.13%p32 (IGHENLE) , EEHES

#R17, 267D 012481955.1B 24 EFFEEE SCPO04 AAA  7£2.07%pk32 (fAE-3 &) , BYHEIRT. BHMS, Bk, PRBIIRKEREIEET

,—

1T.
. mm | M M| M| oM | M
AAA 2.08 2 2.07 2.075 2.09
AA+ 2.12 2.13 2.13 2.14 2.16
Y [l
AA 2.2 2.23 2.26 2.22 2.3
AA- 2.93 3.43 3.51 3.98 42
AAA 208 0 203 -3 208 -1 | 208 -1 2.1 -1
SRR AA+ 2.11 1 213 . 0 213 0 | 214 0 @ 218 @ -2
(BP) AA 2.2 0 224 -1 226 0 2.2 2 234 -4
AA- 293 0 | 343 0 | 351 0 398 0 42 0

B o=



SHYERRIEETX. 1-3 FRIRHE, 23 KEKRE MTNOO1EERRAUFEIR) (AAA, 1.56Y+NY) £ 2.15%m32, {KfhfE 0.5bp Bas; 24iC
£ MTNO02 (AAA, 2.83Y) 1E2.115%F3z, (B 1bp BiaS; 24 4tHEZK GNOOT (AAA, 2.96Y) 7E 2.19%Fi3s, {EfHiE 1bp Bias; 3 2 5 FHAR, 24
iC& MTNOO03 (AAA, 4.9Y) £ 2.25%pK3Z, {RIH(E 2 bp BiAS; 24 BARZSH MTNO1T1 (AAA, 4.98Y) RR3ZTE 2.72%, {IAH{E 1.5bp p3s, 5Y RUALE
HAPR, 24 i@IEAR MTNOT1A (AAA, 9.81Y) BR3TIE 2.58%, Rf&{E 1.5bp A3z, 24 $h35i& MTNOO3B (AAA, 14.98Y) FE3ZTE 2.73%, Ef&{E 2bp

PRz, BMAME, SEYREREI—BEH M7,

2.25 2.41

AAA+ 1.99 None
AAA 2.07 2.18 2.36 None None
YU R
AA+ 2.12 2.27 2.53 None None
AA 2.19 2.39 2.84 None None
AAA+ 2 -1 2.14 -1 2.26 -1 242 -1 None None
SHERSEHRTER AAA 2.08 -1 2.19 -1 2.37 -1 None | None None None
(BP) AA+ 214 -2 227 0 | 255 -2 None None None None
AA 2.2 -1 24 -1 2.85 -1 None | None None None

B cus

PRI AERR, BEE, 5/, BT, REIEFHRENESS. EEAmE, 19 W& 01 AAA BRE 2.12%, B, BMIA, G22
KF% 8 AAA FRAZSTE 2.13%, EEEH, EWEAN., 23 S 01 AAA FAITE 2.16%, EESEH, EETA., g AME, 22 BFH 01 AA+ FETE 2.78%, &5
BISEH, HFEEAN. 21 AR AA BRTE 2.15%, HEEH, HESLA. 23 B 02 AAA BRRTE 2.24%, {RIGSEH, BWEAN. KinSHE, 23 BRE

02 AAA FATTE 2.49%, {RBESEH. HETA, 22 122 02 AAA FEASTE 2.68%, 24 B=tg K1 AAA FEASTE 2.28%,

|

SHIRITRARRER, MR TEEEGE -1
2Y AT, ANVGERFNERER. S5Y UKIDE, £RAMFEMGET-12-3.5, FEMERE, LT tkn BIfE(E-1.5, FRFES

F-5, BSHAKEERBERINTTES, BEcL 1-5Y BAITRER _FKIE, BAEFEMZEENR 0-
BIRALTEH{E-2.75 FH(E-3.
24 RAITREAR 02A (4.83Y) AE 2.26 (fhfE-1) RIBAKAZ, JBTE 2.2575, 2.255. 2.245, 2.24 (BN ZE, 20 THEIRIT 4R 01 (1.24Y) B&
f£2.06 (fHE-2) (EMRSZE, TR 205 ((HE-3) MNEMR, FEMNESEH, RIGHIEESIEN, KESH, BUFISEEEANE, 24 RITKEE
fiR 02 (4.99Y) £ 2335 ({&fB) UEMREZE, ESMEMEY, 5. BEUMESIAN. 5F 2.325, 2.3, 2315 231 DHIKREE, RERKE
F 2.305. BESRMRA—HRR, 223 FIERIT/IVRER 01 (2.16Y) £2.05 (f4E-0.5) MEKRZE, ESfrmEN, ESflsmEt, Bin 21 Bk

#R1702 (162D) £ 1.9 (fHE+2) UEM3Z, EEHS5IA.

B =nm

REFARSISIREET TENCNT/FIEEE BABA EZFAEIK, BARKE 1-2bps, IISIRREEAEELRIKIBSHEFE 1-3 FHR, TRXTHMNLL

tReF, ROERPHRE, RIIFEFEWENR. MhRiEERRI—HEE, Bo/FELKRHT, HRLLK 1-2pt; H#ilpk 255 FRIREF, ofr in E3KET 2pt

SHAMERER

_

012481156.1B 24 EzREER SCP006 2.12%

8D 012481537.1B 24 #<E85 T35 SCPO05 AAA 2.13%

10D ({4 1) 012480519.1B 24 e SCPO0T AAA 2.40%

10D ({4 1) 012480519.1B 24 e SCPO0T AAA 2.40%

22D 012481678.1B 24 FMIE#T SCP028 AAA 2.13%

29D 012480451.1B 24 IRERFEET SCP0O02 AAA 2.08%

40D 012384065.1B 23 i SCP003 AA+ 2.18%

40D 012480510.1B 24 thazgE SCP004 AAA 1.99%

47D 012481575.1B 24 [EE8 SCP0O03 AAA 1.98%

49D 012480591.1B 24 BB SCP0O09 AAA 1.96%

54D 012481625.1B 24 ElZRAER SCP009 AAA 1.96%

57D 012481069.1B 24 BB SCPO11 AAA 1.96%

57D 012481069.1B 24 BB SCPO11 AAA 1.96%

57D 012481069.1B 24 BB SCPO11 AAA 1.96%

67D 012480727.1B 24 EREEZA SCPOOT AAA 1.96%



71D
75D
75D
76D
78D
128D ({k 2)
128D ({k 2)
128D ({k 2)
128D ({k 2)
128D (fk 2)
128D (fk 2)
128D (fk 2)
153D
153D
162D
205D(fk 2)
209D
229D
247D (% 2)
258D
267D
267D
267D
288D
358D

1Y

1Y

BRR FHHD FHRI (RITHH)

12D +2Y

12D +2Y
19D
43D
43D
46D
47D

81D(fk 2)

81D({k 2)
81D({k 2)
91D
94D({% 1)
130D
206D(fk 1)
206D (% 1)
208D
246D
262D(fk 1)
273D+NY
290D(fk 1)
293D
297D+1Y
329D
344D +NY
358D
1.05Y+NY
1.12Y({K 2)
1.16Y
1.25Y({Kx 1)
1.3Y+2Y
1.37Y({K 1)
1.37Y({k 1)
1.37Y({k 1)
1.38Y

1.56Y+NY

012481214.1B
012481857.1B
012384487.1B
012481817.1B
012480951.1B
012481747.1B
012481747.1B
012481747.1B
012481747.1B
012481747.1B
012481747.1B
012481747.1B
012481221.1B
012481708.1B
012480808.1B
012481406.1B
012481483.1B
012481598.1B
012481727.1B
042480135.1B
012481955.1B
012481955.1B
012481955.1B
042480200.1B
072410098.1B

042480333.1B(06.28

)

042480333.1B(06.28

)

102101242.1B
102101266.1B
102101266.1B
101900929.1B
101901055.1B
101901055.1B
102101516.1B
102381988.1B

102101858.1B

102101858.1B
102101861.1B
102282156.1B
102101998.1B
102102246.1B
102280135.1B
102280135.1B
102280163.1B
102000206.1B
102200124.1B
102380692.1B
102380863.1B
102000692.1B
102380936.1B
102001047.1B
102300372.1B
102281332.1B
102281551.1B
102281738.1B
102281942.1B
102001853.1B
102282242.1B
102383020.1B
102383020.1B
102383020.1B
102383036.1B

102380092.1B

23 KEEAE MTNOO1(BE

24 ¥B753 SCP006
24 JuRE8 ] SCPO11
23 ;T7E321% SCPO11

24 #EEBZ SCPOOT
24 EEiERE SCPOOT

24 BEBggE SCPOOT

24 BEBggE SCPOOT

24 BEBggE SCPOOT

24 BEBggE SCPOOT

24 BEgERE SCPO01

24 BEgERE SCPO01

24 BEgERE SCPO01
24 Jeaig st SCP002
24 FEERFI SCPOO1

24 338 SCPOO1

24 £tk SCP004
24 1376tz SCP002
24 )hlitbgk SCPOO5

24 H#&i#m SCP002

24 Zp37hR CP002
24 EFFREE SCP004
24 EFFREE SCP004
24 EFFREE SCP004

24 ==iA]7g CPOO1

24 EFFIES CP0O03

24 )i CP002

24 )i CP002

21 ZpEEIE MTNOOT
21 &4 MTNOO2
21 &4 MTNO02

19 Hfinge MTNOO2

19 1< MTN002

19 {<F8 MTN002

1 &85J5 MTNO04
23 RBH3ZIE MTNO002

21 E5£F MTNOO2BC(FFH

=)

21 E5£F MTNOO02BC(FZFH

)

21 #REH MTNOO09
22 j@%= MTNOO1
21 FEgilid MTN004
1 &% MTNOO3

E L3R MTNOO1
22 B MTNOO1
22 A3 MTNOOT
20 73Z&Hi% MTNOOT
22 &34k MTN002
23 7KEBH/E MTNOO1
23 E%15 MTN002
20 B3 MTNOO3
23 itAEgEkEx MTNOO1
20 FBES MTNO05
23 B MTNO11
22 FREE[EFR MTNOO2
22 hEE% MTNO19

22 F=3UHE% MTNOO1
22 5158 MTNOO3
20 K&5H MTNOO3
22 fEBEEEE MTNOO4
23 Zaekl MTNOO9
23 Zaektl MTNOO9
23 Zgekl MTNOO9
23 A% MTNOO3

HHUSBIR)

IR{R

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

AA

AA

AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

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

AAA

1.95%
1.97%
1.95%
1.90%
1.97%
2.02%
2.02%
2.02%
2.02%
2.02%
2.02%
2.02%
2.19%
1.96%
2.06%
2.13%
2.12%
2.02%
2.15%
2.14%
2.07%
2.07%
2.08%
2.09%
2.025%

2.17%

2.17%

2.08%
2.20%
2.20%
2.05%
1.99%
1.99%
2.07%
2.50%

2.00%

2.00%
1.94%
2.24%
2.06%
2.06%
2.16%
2.16%
2.17%
2.15%
2.19%
2.25%
2.32%
2.11%
2.14%
2.15%
2.11%
2.07%
2.11%
2.21%
2.08%
2.18%
2.17%
2.14%
2.14%
2.14%
2.25%

2.15%



1.66Y+2Y
1.7Y+2Y
1.84Y

1.84Y
1.98Y({%x 1)
2.55Y
2.61Y({X 6)
2.83Y
2.83Y
2.83Y
2.93Y+2Y
2.96Y
2.96Y
2.96Y
2.96Y
2.97Y
3.2Y
4.24Y +NY

4.69Y
A47Y(fK 1)
4.75Y
4.79Y
4.9Y(fk 1)
4.9Y(fk 1)
4.91Y
4.94Y+NY
4.98Y+NY
4.98Y
4.98Y
4.98Y
4.98Y
5Y
9.69Y
9.69Y
9.81Y
9.81Y
9.86Y
9.99Y ({4 2)
14.98Y({k 1)

SHEIERRER

BRF s BHRT (RITHH) _

53D
54D
118D
123D
151D +2Y
310D ({4 3)
347D
1.16Y

1.33Y+5Y(fk 2)

1.39Y
1.55Y+2Y
1.57Y
1.71Y({k 2)
1.79Y({%x 1)
1.82Y
1.82Y
1.82Y
1.82Y
1.83Y
1.84Y+1Y
1.99Y+2Y
2.04Y
2.1Y
2.14Y(fk 1)
2.2Y+2Y

102380299.1B
102380460.1B
102100889.1B

102481844.1B
102482384.1B
102480117.1B
132480009.1B
102481828.1B
102481828.1B
102481828.1B
132480044.1B
102482226.1B
132480051.1B
132480051.1B
132480051.1B
102482295.1B
102282068.1B
102382561.1B

102480678.1B
102480787.1B
102481294.1B
102481403.1B
102481968.1B
102481968.1B
102482042.1B
102482140.1B
102482347.1B
102400809.1B
102400809.1B
102482376.1B
102482376.1B
102482724.1B
102480722.1B
102480722.1B
102481556.1B
102481556.1B
102481890.1B
102482682.1B
102400812.1B

188458.SH
182501.SH
188597.SH
1780337.1B
155784.SH
197704.SH
1880050.1B
115489.SH
137722.SH
2023014.1B
240241.SH
138839.SH
175654.SH
138999.SH
250618.SH
188035.SH
188035.SH
188035.SH
188035.SH
250826.SH
185641.SH
152909.5H
115648.SH
188501.SH
148426.5Z
115901.SH

23 &% MTNOO1
23 Kk &EH MTNOO1
21 ZSE3UE MTNOO
24 [ e MTNOO2 (RIBIEE
1)
24 3¥E MTNO001BC
24 ZERRiEE MTNOO1
24 aIENEE GN002
243C£ MTNO002
24 3C£ MTNO002
24 3C€ MTNO02
24 SEKEFER GNOO1
24 8288 MTNOO2 (SRR
24 4tHE7K GNOO1
24 4tHE7K GNOO1
24 4tHE7K GNOO1
24 7N ERR MTNOO4
22 KJEE#H MTN0O3
23 FEgNZE MTNOO2B
24 Ftr &= MTNOO1B(®}el
E)
24 KHEEE MTNOO4A
243C€ MTNOO1
24 h%FEEE MTNOO1B
24 3C€ MTNO003
24 3C€ MTNO003
24 SBEE MTNOO7B
24 =578 MTNO02
24 HhEEE MTNOOSB
24 S48 MTNOOT
24 S48 MTNOOT
24 ARz MTNO11
24 ARz MTNO11
24 7K & 5H MTN006
24 WF55EH MTNOO1
24 WF55EH MTNOO1
24 @iz MTNO11A
24 @iz MTNO11A
24 FI 1 MTNOO1(RIBIZEHE)
24 Z&HT MTNOO3(RIEIZEHE)
24 3z MTNOO3B

21188

22 B8 01
21 715 03

17 mEERR
19 X5 01
21 PR
18 BESEIRI 3R
23 FHE 10
G22 KK 8
20 FEAFEUG

23 M55 G5
23 <& 01
21 3KiT—
23 A 01
23 ik 02
21 Hf G3
21 Hf G3
21 Hf G3
21 Hf G3
23 8802
22 4% 01
21 %Bith 02
23 $3iE G6
218503
23 [EHE 08
23 R& 01

AA+
AAA
AA+

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

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

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

2.26%
2.33%
2.21%

2.70%
2.16%
2.29%
2.39%
2.11%
2.11%
2.12%
2.27%
2.19%
2.19%
2.19%
2.19%
2.21%
2.32%
2.40%

2.38%
2.42%
2.24%
2.69%
2.25%
2.26%
2.42%
2.39%
2.35%
2.38%
2.38%
2.72%
2.72%
3.09%
2.56%
2.56%
2.58%
2.58%
2.48%
2.82%
2.73%

1.93%
2.78%
2.30%
2.24%
2.07%
2.15%
2.20%
2.05%
2.13%
2.11%
2.06%
2.16%
2.13%
2.24%
2.24%
2.04%
2.04%
2.04%
2.04%
2.22%
2.45%
2.23%
2.10%
2.14%
2.10%
2.26%



2.44Y
2.58Y({k 1)
2.87Y+2Y
2.87Y+2Y
2.92Y
4.31Y+NY
4.31Y+NY
4.58Y
4.59Y
4.59Y
4.89Y+NY
4.99Y({k 1)
4.99Y(fk 1)
7.81Y
8.96Y
9.24Y
71D+2Y({k 1)
171D({k 1)
260D +3Y
271D+2Y
1.77Y+2Y
2.96Y({X 1)
10D(fk 1)
10D(fk 1)
15D+5Y
31D(fk 1)
31D(fk 1)
33D+NY
33D+NY
33D+NY
50D +5Y
53D +5Y(fk 2)
54D +NY
54D +NY
54D +NY
54D +NY
54D +NY
60D
61D+5Y
85D+NY
89D +5Y
182D +NY
186D+5Y({k 1)
186D+5Y (K 1)
186D+5Y({k 1)
212D(fk 2)
236D
243D +NY
260D
288D
319D +NY
328D +5Y
1.12Y({k 2)
1.13Y+5Y
1.16Y+NY({k 1)
1.22Y+5Y
1.24Y+5Y(fk 2)
1.35Y+5Y(fk 1)
1.36Y
1.95Y+NY
1.96Y
2.04Y+NY
2.12Y+5Y({k 1)
2.25Y+5Y({k 2)
2.33Y+5Y(fk 2)
2.33Y+5Y(fk 2)
2.33Y+5Y(fk 2)
2.33Y+5Y(fk 2)
2.37Y
2.41Y
2.41Y+5Y
2.41Y+5Y

2180485.1B
253764.SH
254707.SH
254707.SH
241033.SH
240054.SH
240054.SH
1980024.1B
240563.SH
240563.SH
241010.SH
241170.SH
241170.SH
111110.5Z
148318.5Z
148464.5Z
032100999.1B
032191443.1B
032380224.1B
032280346.1B
032380320.1B
032400776.1B
2120061.1B
2120061.1B
1920046.1B
2128024.1B
2128024.1B
1928018.1B
1928018.1B
1928018.1B
1928019.1B
1428011.1B
1928021.1B
1928021.1B
1928021.1B
1928021.1B
1928021.1B
2128027.1B
1928022.1B
1928025.1B
1928028.1B
1928038.1B
1920091.1B
1920091.1B
1920091.1B
2228007.1B
2220010.1B
2028003.1B
2228020.1B
2228021.1B
2028017.1B
2028018.1B
2228047.1B
2028024.1B
2028032.1B
2028034.1B
2028038.1B
2028044.1B
2220074.1B
2128022.1B
292480006.I1B
2120064.1B
2128025.1B
2128030.1B
2128032.1B
2128032.1B
2128032.1B
2128032.1B
212380023.I1B
212380028.1B
2128042.1B
2128042.1B

21 $K1E 19
24 30 01
24 5852 01
24 5852 01
24 §RiA7 C3
23 hiE Y1
23 hiE Y1
19 =T 01
24 F=gh 04
24 g4 04
24 1B Y8
24 iz K1
24 iz K1
22 1#2E 02
23 7%= 02
23 F®¥% 13
21 [EpRsLdl PPNOOT
21 I T3%%s PPNOO3
23 FEEREE PPNOO1
22 FEERE PPNOO2
23 ifH3EE% PPNOO3
24 #RHAE#E PPNOO1
21 ;RORIT/IMAIR 02
21 ;RORIT/IMAIR 02
19 FIRIRIT R
21 HEERTT 02
21 HEERTT 02
19 TrtRITKER
19 TrRITKER
19 TrtRITKER
19 ZIBRIT 4% 01
14 374 01
19 RIRIT7KERR 01
19 RASRITKERR 01
19 RIRIT7KERR 01
19 RIRIT7KERR 01
19 RARIT7KERR 01
21 1BRSERIT/IMAIR 03
19 2I4RTT 4% 01
19 BRI TKER
19 FERIT "R 01
19 LERITRER 01
19 BRIRIT R
19 BRIRIT R
19 BRIRIT R
22 JBARHRIT 01
22 TRERTT 01
20 FL4RITKEL R 01
22 3IRTT 02
22 RA&R1T 01
20 FRAVERTTKEL(R 01
20 RIBRIT "R
22 1817 02
20 PERIT R
20 RAVERTTKER(R 02
20 i@RIRIT 4 03
20 FERITZ4 01
20 IRIRIT =4 01
22 TRIRIT 04
21 BRI TIRERIR
24 R 5 1R 02
21 fEFERITRER R
21  RERIT 4R 01
21 RIBIRIT R
21 FIAERIT 4% 01
21 FIAERIT 4% 01
21 FIAERIT 4% 01
21 FIAERIT 4% 01
23 FEKERITHR 03
23 JEXAER 01
21 FAHRIT 4R 02
21 FA$RIT 4R 02

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