Ie={=]a
RITEMHESFHIZ

HEHRSHRA

C NEX tsamsmnae

[2024-06-20]

B ==

SRITAEIR, NEPRITHRRRNMESIETE, 6 B 20 BLFIZRBIRSZUFTRE 200 27T 7 REBERIWERCE, irrlE) 1.80%.
Wind $#EE2, S5 20{ZTEEMEEE, EILEH SN 180 {Z7T.

[Elfsx7am 232D 240002 1.565-1.57; 306D 200005 1.625; 2.72Y 240003 1.86-1.865; 4.36Y 230022 2.0125-2.015; 6.55Y
230028 2.145-2.155; 9.47Y 230026 2.2735-2.28; 28 86Y 2300009 2. 483 2.495,

WE H E15i(%) 1.5850 1.8625 2.0060 2.1470 2.2650 2.4775
A H E 5 (%) 1.5875 1.8650 2.0175 2.1550 2.2720 2.4700
A (%) 0.0025 0.0025 0.0115 0.0080 0.0070 -0.0075

T

SRR AE 336D 240411 1.755-1.765; 2.72Y 220203 1.9575-1.97; 4.27Y 230415 2.09-2.10; 6.73Y 210205 2.215-2.23;
9.26Y 230215 2.35-2.355,

W 1 S [ < i i (%) 1.7650 1.9700 2.1100 2.2600 2.3500
A H AR E I 4Rt 5 (%) 1.7550 1.9700 2.1100 2.2600 2.3600
5501(%) -0.0100 0.0000 0.0000 0.0000 0.0100
WE H E I 15 (%) 1.7300 1.9500 2.0550 2.2050 2.3430
A H [E 15 (%) 1.7200 1.9450 2.0625 2.2050 2.3540
5501(%) -0.0100 -0.0050 0.0075 0.0000 0.0110
B eomms

SHIRITERERHIAIEER, MR EEEST Q3 HiiR.
B) , RTHLES; 33D 012481641.1B 24 ZRfiipg SCPO07

120D 012481614.1B 24 BB} SCP025 AAA  7£ 1.95%pk3Z

SCPOO01
(fHERE) |
KKK E Y 2 T,

AAA  TE221%m3E (fHE-18) |

BN HLERTT.

AAA £ 2.04%B3E (fHE-18)

(IEEME) |

Kim/5HE, 219D((K 2)

012481698.1B 24 15//5 SCP008 AAA  7E 2.04%B3

‘S E, 7D 072310136.B 23 d{=74% CP013 AAA

1.85%p%38 (fhfE-2 i

BESHAIRTE. PRIRSHE,

RITHLZAIRTT, 158D 012480654.1B 24 i TiHi%

SRITHLARTT; 267D 042480144.1B 24 BERIZE CPO01T AAA  7E 2.20%F3z, {HE-3 (I8, HEHAERT.

RYRTS, &l

A = N TN - N I
AAA 2.04 2.06 2.09 2.15 2.15

B ERER

SHERIEEIRIER
(BP)

B oou=me

SHPEIRIBERITX.

AA+

AA

AA-

AAA

AA+

AA

AA-

2.02

2.07

2.1

2.93

2.12

2.2

2.93

10

2.12

2.26

343

2.05

2.1

2.25

343

2.08

2.1

2.33

3.51

2.14

2.34

3.51

2.12

217

2.32

3.98

2.18

2.34

3.98

2.1

2.2

2.46

4.2

2.21

2.46

4.2

(AAA, 1.24Y+NY) 7£ 2.12%3Z, BffiE 1bp B3, 23304 MTNOO6A (AAA, 2.35Y) 7 2.085%3z, {KfH(E 1bp BiAL;

1-3 FEigimthEE, 23 A4S MTNOOSA (AAA, 1.06Y+NY) £ 2.12%A%3Z, EffE 1bp; 23 HEEHE MTNO39A

385 FHIR, 227532



® MTNO06 (AAA, 3.24Y) 7E 2.19%m3x, {EfH(E 1bp; 24 AL MTNOO5 (AAA, 4.95Y) RRARTE 2.41%, {E{H{E 3bp Biaz. 5Y RLALHAR, 24
HTBER MTNOOT (AAA, 9.71Y) BRETE 2.505%, Efh{E 1bp AkZZ; 24 FEBEPRR GN002 (AAA, 10Y) BRAZTE 2.57%, {REM 1bp A3k, BAMS, &

AhREE=s, KaEEARA.

2.28

AAA+ 2.01 None
AAA 2.09 2.2 2.37 None None
YU ERE
AA+ 2.14 2.28 2.57 None None
AA 2.24 2.41 2.86 None None
AAA+ 2.01 0 2.15 0 2.28 0 2.45 -1 None | None
S5iERISTS IR AAA 2.1 -1 2.21 -1 2.38 -1 None @ None @ None = None
(BP) AA+ 2.14 0 2.28 0 2.57 0 None None None None
AA 2.25 -1 2.42 -1 2.86 0 None @ None @ None @ None

B cum

SHEPWFRAIRRAERK, B, 56, BT, RENSHEEINESS. uRiFAE, 20 i 06 AAA BAIE 2.10%, 24 53 G1 AAA ERE
2.26%, RI7EH, EEIN. 21T & 07 AAA B3t 2.40%, 5rase, (RIGSEA. 1dRAHE, 23 BHE K2 AA+ BATE 2.25%, 5t IRITIEMK
Ao 24 B42 05 AA+ FRATE 2.29%, $R1TEH, $RIFEBRMTA., 23 FET 06 AAA FEATE 2.32%., KimAE, GC =lik K1 AAA BRASTE 2.43%, SHSSEH,

(RBESEN, 24 B{k 07 AAA BRATTE 2.57%, 24 LI K2 AAA RE3STE 2.58%.,

T
SHIRTRARTIFRAEUER, BEIEZEERT 3-5Y K, BRREFREENKT. BERIT, SBRESfEIRBENTEN Mz, BEMEAERE,

3-5Y KIS RTRE, ZRAREAE-2 REEGES0.5 3. FaffE, TIRRBERNEE, MRMNESHIERN
Wz, FEXRNEE, BUNES, 28258, BEUESNESS5.

EHEXE, HREZEXRINBN,

BhE, s

B =xm

FNEREEERBE 1T,
Hb, EETEEPEFREIGS, DKEHETAS, BYRERENERERRY, ~ORDHE, BKREERTT, SlE 364D SMEOE,
miEt. ERIREKERE I, ¥, #ipfeE 0.5-1pt, B&2h. ARL it FEkLY 0.5-1pt,

RIZUNEIIME MIRFENLBLERE. FHENTFRIRANER, KRERAK=F#H, FRETEKE 99.375/100.125, 1t
OB FHH

SHERRR

BRFL s BSRI (RITHH) _

012481109.1B 24 "B SCP001 2.04%

6D 012480146.1B 24 \LIZR&RE SCPOO1 AAA 2.15%
7D 072310136.1B 23 th{EiEg CPO13 AAA 1.90%
7D 072310136.1B 23 th{EiEg CPO13 AAA 1.85%
22D 012480665.1B 24 AMZZIB SCPOO1 AAA 2.10%
22D 012480327.1B 24 B3 SCP0O03 AAA 2.08%
22D 012480327.1B 24 B3 SCP0O03 AAA 2.08%
22D 012383804.1B 23 f1£$8 SCP012 AAA 2.08%
23D({k 2) 012480350.I1B 24 B3 SCP0O05 AAA 2.10%
23D({k 2) 012480351.1B 24 B3 SCP0O06 AAA 2.10%
29D 012481874.1B 24 BRYSHERG SCP002 AA+ 2.13%
29D 012481874.1B 24 BRYSHERG SCP002 AA+ 2.13%
31D({% 1) 012384260.1B 23 EEE SCPO12 AAA 2.12%
31D({% 1) 012384260.1B 23 EEE SCPO12 AAA 2.12%
32D 012383908.I1B 23 "IRIRE SCP002 AAA 2.08%
33D 012481641.1B 24 TRARAESE SCPOO7 AAA 2.04%
33D 012481641.1B 24 TRARAESE SCPOO7 AAA 2.04%
36D 012481570.I1B 24 ;REB}3 SCPO10 AAA 2.05%
36D 012481570.I1B 24 ;REB}3 SCPO10 AAA 2.05%
36D 012481570.I1B 24 ;REB}3 SCPO10 AAA 2.05%
36D 012481570.I1B 24 ;REB}3 SCPO10 AAA 2.05%
38D(fk 1) 012481516.1B 24 5% SCPO01 AAA 2.06%
38D(fk 1) 012481516.1B 24 5% SCPO01 AAA 2.06%
38D(fA 1) 012481516.1B 24 5% SCPO01 AAA 2.06%
38D(fk 1) 012481516.1B 24 5% SCPO01 AAA 2.06%
43D 012384052.1B 23 IRagEAE SCPO07 AAA 2.03%
52D(f% 1) 012384125.1B 23 {B{F45% SCP022 AAA 2.16%
57D 012481873.1B 24 I }h#=Ag SCPO05 AAA 2.05%
57D 012480533.1B 24 ZBAZHE SCPOO1 AAA 2.01%
59D({% 1) 012384183.1B 23 iEHNZZiE SCP002 AA+ 2.09%
59D({k 1) 042300049.1B 23 #Egipkdz CP002 AA+ 2.20%
63D 012481048.1B 24 B3 SCPO10 AAA 1.98%
64D 012384283.1B 23 jifreEiE SCP005 AAA 1.97%



BRR s BSRI (R1THH) _

75D
75D
75D
84D
85D
99D
99D
99D
114D(f 2)
120D
120D
120D
120D
121D(% 2)
155D
158D
158D
159D
172D
211D
211D
211D
219D(fk 2)
219D(fk 2)
219D(fk 2)
219D(fk 2)
219D(fk 2)
219D(fk 2)
219D(fk 2)
219D(fk 2)
219D(fk 2)
219D(fk 2)
219D(fk 2)
236D
243D
243D
243D
259D
267D

31D({k 1)
31D({k 1)

32D
36D
36D
39D
53D
57D
59D({% 1)
66D({k 1)
66D({k 1)
71D+3Y
75D
76D
81D+2Y
122D({k 1)
138D
150D({% 1)

162D+2Y(fk 1)

189D
207D
207D

246D +2Y({X 1)

251D
256D+2Y
256D+2Y
276D(fK 1)

012480710.1B
012480710.1B
012480710.1B
012481835.1B
012480963.1B
012480094.1B
012480180.1B
012480094.1B
012480177.1B
012481614.1B
012481614.1B
012481610.1B
012481610.1B
012481325.1B
072310250.1B
012480654.1B
012480654.1B
012481685.1B
012480851.1B
012481378.1B
012481372.1B
012481378.1B
012481527.1B
012481698.1B
012481698.1B
012481698.1B
012481698.1B
012481698.1B
012481698.1B
012481698.1B
012481698.1B
012481698.1B
012481698.1B
012481598.1B
012481655.1B
012481655.1B
012400350.1B
042480113.1B
042480144.1B

101900941.1B
102101339.1B
102101339.1B

102281612.1B
102101382.1B
102101380.1B
102101422.1B
102101504.1B
101901070.1B
102101576.1B
102101681.1B
102101681.1B
102281981.1B
101901199.1B
101451039.1B
102101830.1B
102102081.1B
101901518.I1B
102102323.1B

102103126.1B
101901752.1B
102280072.1B
102280072.1B
102280230.1B
102000175.1B
102280411.1B
102280411.1B
102000446.1B

24 HFR SCPOO1
24 HFR SCPO01
24 18 SCPOO01
24 748 SCP005
24 =K SCPO03
24 F53p#% SCPO01
24 BhFNELEE SCPO02
24 F53p#% SCPO01
24 F 53k SCPO01
24 B3 SCP0O25
24 B3 SCP0O25
24 B3 SCP024
24 B3 SCP024
24 g SCP004
23 EZ=E % CP005
24 U5 TS SCPOOT
24 i TRk SCPOOT
24 s SCPOO1
24 = SCP002
24 tFEER SCPO01
24 B ts SCPOO1
24 tFEER SCPO01
24 [E]Ji8% SCP002
24 B3 SCP008
24 ¥3r5B SCP008
24 B3 SCP008
24 B3 SCP008
24 B3 SCP008
24 B3 SCP008
24 B3 SCP008
24 B3 SCP008
24 B3 SCP008
24 B3 SCP008
24 T hithEk SCPOO5S
24 ;175837 SCP005
24 ;175837 SCP005
24 EgE T SCPOOT
24 ZEE#H CPOO1
24 BEEIEER CPOOT

19 B3 MTNOO1
21 EH% MTNOOT

21 B % MTNOO1
22 Erekll MTNO16A(RIBIZE
1)

21 =& MTNO05
21 M B EZE MTN005
21 B MTNOO2A
21 Y¢K&EH MTNOOTA
19 €& MTNOO1
21 EZUIBER MTN002
21 E5E MTNOO6(FEHEX)
21 E5E MTNOO6(FEHEX)
2 i8R MTNOOT
19 #BHH7k# MTNOO1
14 FEEFF MTNOO2
21 wEEig MTNOO4
21 BRE MTNOO6
19 &= MTNO0O02
21 E@FF% MTNOO1
21 ¥ Eatsi% MTNOOTA(IRE
)
19 $FTHIZEE MTNOO4
22 FRgEM MTNOOT
22 FRgEM MTNOOT
22 ifi5 L MTNOO1
gz MTNOO1
2 #3548 MTNOOT
22 #E3X1% MTNOOT
20 %75 MTN002

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

AAA
AAA

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

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

1.95%
1.95%
1.95%
2.04%
2.06%
1.98%
2.01%
1.98%
2.05%
1.95%
1.95%
1.95%
1.95%
2.05%
1.92%
2.21%
2.21%
1.96%
2.14%
2.18%
2.05%
2.18%
2.25%
2.04%
2.04%
2.04%
2.04%
2.04%
2.04%
2.04%
2.04%
2.04%
2.04%
2.03%
2.09%
2.09%
2.05%
2.18%
2.20%

2.10%
2.13%
2.13%

2.05%
2.15%
2.06%
2.09%
2.00%
2.04%
2.18%
2.05%
2.05%
2.40%
2.09%
2.04%
2.06%
2.00%
2.05%
2.08%

2.05%
2.15%
2.02%
2.02%
2.25%
2.16%
2.08%
2.08%
2.06%



283D(fK 1)
295D+NY
355D
1.06Y({K 1)

1.36Y+6Y
1.39Y+2Y

1.56Y+NY({X 1)
1.66Y+2Y
1.71Y+NY

1.74Y
1.76Y
1.82Y
1.82Y
2.27Y+2Y
2.76Y

2.84Y

2.84Y
2.85Y({k 1)
2.85Y({k 1)
2.85Y({k 1)
2.85Y({k 1)
2.85Y+2Y
2.85Y
2.85Y
2.93Y
2.93Y
2.93Y
2.93Y
2.93Y
2.93Y
2.96Y({k 2)
2.96Y({k 2)
2.98Y
2.98Y

2.98Y
2.98Y
2.99Y
3.76Y
4.77Y
4.77Y
4.77Y
4.83Y
4.83Y
4.83Y
4.92Y({K 1)
4.92Y({K 1)
4.93Y({Kx 1)
4.98Y+NY
4.98Y+NY
4.99Y({K 1)
9.09Y({k 1)
9.81Y

SHEIVRERIRE

FIRKE
6D+NY
6D+NY
6D+NY

29D
29D+2Y(fk 1)
32D
39D
40D+NY
40D+NY
40D+NY

45D({k 1)

46D

51D({k 2)

102280676.1B
102380818.I1B
102281216.1B
102381657.1B

102282398.1B
102282495.1B

102480106.1B
102380217.1B
102480662.1B
102380529.1B
102380647.1B
102380866.1B
102380910.1B
102382647.1B
102481172.1B

102481651.1B

102481651.1B
102481777.1B
102481777.1B
102481777.1B
102481777.1B
102481798.1B
102481828701.1B
102481828.1B
102482044.1B
102482044.1B
102482044.1B
102482044.1B
102482044.1B
102482044.1B
102482170.1B
102482170.1B
102482226.1B
102482226.1B

102482228.1B
102482226.1B
102482298.1B
102380674.1B
102481256.1B
102481256.1B
102481294.1B
102481609.1B
102481609.1B
102481609.1B
102481968.1B
102481968.1B
102400767.1B
102400784.1B
102400784.1B
102400802.1B
102381780.1B
102481400.1B

RENEB

1928014.1B
1928014.1B
1928014.1B
188403.SH
188409.SH
188418.SH
196768.SH
1928018.1B
1928018.1B
1928018.I1B
032100815.1B
188520.SH
032100840.1B

22 KEH 3 MTNOOT
23 #88 MTN0O8
22 FEREF MTNOO1
23 FLE MTNO04
22 5558 MTNOOT(TRE Y
)
22 EFH/KF MTNOO3
24 EgeiE MTNOOT(RIBIZE
)
23 £RE MTNO002
24 =HEE MTNOO4
23 ZaekEhl MTNOO2B
23 8L MTNOO6
23 EtAEEIR MTNOO3
23 #73 MTN004
23 EHREE MTN004

24 i#trHE MTNOO2
HEEEM MTNOOT (RIH540E
)

24 LeifEE s MTNOOT (FIFFERE

)
24 i3855 MTNOO2
24 i3855 MTNOO2
24 i3855 MTNOO2
24 i3855 MTNOO2
24 #t7=gz MTNOOT
243C% MTNOO2(2% 1)
243C4 MTN002
24 #FE MTN002
24 #FE MTN002
24 #FE MTN002
24 #FE MTN002
24 HEE MTN002
24 HEE MTN002
24 75358 MTNOO07
24 75358 MTNOO07
24 828 MTNO02 (AR

24 28 MTNOO02(Z FIHRN
24 ERER MTNO10B (R} 8! JE—E
=)

24 g£E MTNOO2(Z iRy
24 STREE MTNOO1
23 Jt#z7KkEE MTNOO1B
24 18HN5rEX MTNOO4
24 #8HN5TEX MTNOO4
2435C€ MTNOO1

24 Zgeisdl MTNOO7

24 Zaeil MTNOO7

24 Zaeil MTNOO7
24;C4£ MTNO0O3
24;C4£ MTNO0O3

24 EEPAETE MTNO09B

24 Zaeil MTNOOS

24 Zaeil MTNOOS

4 {4 MTNOO3B

23 iEEAE MTNOO2B

24 EKKRRE MTNOO1B

RHMRE (R1TH143)
19 HEERITRESR
19 HEEERITREX
19 HEEERITREX

21 h{t, 01
21 7= 01
21344k 03
21 #HEE 03
19 TrsfRITKEMR
19 TRRITRER
19 TRRITRENR
21 XIRE PPN0O02
21 %4 03
21 MB35 PPN0O1

HiE
KR
HiE
IR

AAA
AAA
AAA
AA+

AAA
AA

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

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

_

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

2.10%
2.10%
2.07%
2.21%

2.24%
2.29%

2.45%
2.29%
2.42%
2.17%
2.20%
2.22%
2.15%
2.29%
2.21%

2.27%

2.27%
2.17%
2.17%
2.17%
2.17%
2.30%
2.15%
2.15%
2.17%
2.17%
2.17%
2.17%
2.17%
2.17%
2.17%
2.17%
2.22%
2.22%

2.70%
2.22%
2.77%
2.30%
2.35%
2.36%
2.2675%
2.48%
2.48%
2.48%
2.2775%
2.2775%
3.62%
2.64%
2.65%
2.58%
2.59%
2.61%

2.00%
2.00%
2.00%
2.05%
2.10%
1.95%
2.35%
2.06%
2.06%
2.06%
2.11%
2.04%
2.16%



52D({k 1)
57D+5Y
57D+5Y

60D
61D
68D+5Y
71D
77D+NY
77D+NY
90D+NY({k 2)
92D+NY
96D+5Y
96D+5Y
97D
99D

121D({% 2)

123D+364D

142D (% 2)

143D({4 1)

144D
145D
148D+NY
148D
154D
154D
162D+2Y({k 1)
168D

170D({% 2)

176D+1Y({k 2)
179D +2Y

185D (14 1)
193D+2Y
193D+2Y
193D+2Y
193D+2Y

201D+NY
214D+2Y

219D(f% 2)

219D(f% 2)

254D(f% 2)

260D
263D
263D
271D+NY
278D
278D
283D+NY({k 1)
283D+NY({k 1)
283D+NY({k 1)
304D +5Y(fk 2)
320D+5Y
340D
340D
343D+3Y
347D+2Y
355D
361D
1.02Y+1Y
1.1Y+3Y
1.19Y+2Y({k 1)
1.24Y
1.26Y+NY
1.33Y
1.34Y
1.4Y
1.43Y+NY({k 1)
1.5Y+5Y({k 2)
1.63Y
1.77Y
1.81Y({k 1)
1.82Y
1.82Y

182440.SH
1928019.1B
1928019.1B
149603.5Z
149608.5Z
1928022.1B

032100958.1B

1928023.1B
1928023.1B
1928024.1B
1928025.1B
1928028.1B
1928028.1B

032380934.1B

2128031.1B
145040.SH
188880.SH
188971.SH
188962.SH
138545.SH
188987.SH
1928032.1B
196811.SH
152331.SH
138597.SH
197553.SH
138679.SH
197792.SH
252736.SH
185111.SH
197992.SH
185190.SH
185190.SH
185190.SH
185190.SH
185223.SH
197828.SH
2228007.1B
2228007.1B
2228015.1B

032480232.1B

250251.SH
250251.SH
2028006.1B
185589.SH
185589.SH
166358.SH
166358.SH
166358.SH
2020022.1B
2028013.1B
122374.SH
122374.SH

032380489.1B

185850.SH
2228036.1B

032380560.1B

196526.SH
133593.5Z
137706.SH
252378.SH
2028037.1B
2228050.1B
1880212.1B
133706.5Z
240317.SH
2023018.1B
177777.SH
2328002.1B
2328010.1B
2320015.1B
2320015.1B

22 A0 01
19 3BRIT 4% 01
19 RIBRIT 4% 01
21 X,E8 01
21 %4t 03
19 XRIT 2R 01
21 BaYgH%¥% PPNOO1
19 RAVERITsKE R 02
19 RAVERITsKE R 02
19 SR TREMR
19 RIBRITKEMR
19 FREERIT—4% 01
19 FREERIT—4% 01
23 FREEH B PPNO02A

21 TEtRITEBERE 01

16 iR

21 183 03

21 E8 01

2175810

22 202

21 R % 03
19 BIRIRIT/KEMR

21 17~ 01

19 %2 02

22 423 G6

21 R

22 #22 G8

21 itk 02

23 % 02

2171407

21 835 07
23
2
2

Zx
JE)

PAR
21 ki 23
21 158 23
21 1518 23
22 B Y1
22 K32 01
22 iHRR1T 01
22 iR R1T 01
22 HRR1T 03
24 F5tHE PPN002
23 14 01
23 14 01
20 HPAEERITKER R
22 A8 C1
22 A8 C1
20 {582 Y1
20 {582 Y1
20 {582 Y1
20 FEERERIT 4R 01
20 RIRIT 4R 01
14 1Btk
14 1Btk
23 AT PPNOO5A
22 B 01

G|

i

22 TEtRATEBERE 01

23 Sk PPN0OO5
21 3% 03
23 BHR K2
22 328 G3
23 BHE K3
20 SEXHRITRER
22 AT
18 FHpkds s 02
23 R4 05
23 L Y9
20{ZFOANE
21 5 01
23 BRfiEsRAT/IMAfR 01
23 SFRART/IMIR
23 TipER{T 01
23 TipER{T 01

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

AA/AAA
AAA
AAA

AA

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

AA

AA
AAA

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

AA
AAA
AAA

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

AAA/AA+
AA+

AAA
AAA
AAA
AAA

2.50%
2.02%
2.02%
2.03%
1.96%
2.03%
2.20%
2.05%
2.05%
2.22%
2.05%
2.02%
2.02%
2.30%
1.74%
2.08%
2.05%
1.98%
1.96%
2.12%
1.99%
2.04%
2.45%
2.02%
1.90%
2.15%
1.90%
2.29%
2.30%
2.07%
2.13%
2.05%
2.05%
2.05%
2.05%
2.15%
2.20%
2.03%
2.03%
2.04%
2.55%
2.35%
2.35%
2.085%
2.05%
2.05%
2.10%
2.10%
2.10%
2.10%
2.07%
2.045%
2.045%
2.30%
2.27%
1.87%
2.25%
2.31%
2.25%
2.19%
2.29%
2.11%
2.03%
2.20%
2.15%
2.14%
2.26%
2.30%
2.03%
2.05%
2.07%
2.07%



1.88Y 254700.SH EFri% 02 AAA 2.20%
1.88Y 1924010.1B 19 EFERINE R AA+ 2.23%
1.91Y+NY 2128019.1B 21 RERITKERR 01 AAA 2.15%
1.91Y+NY 2128019.1B 21 RERITKERR 01 AAA 2.15%
1.97Y+NY 2128022.1B 21 IBRITKERR AAA 2.15%
1.97Y+NY 2128022.1B 21 IBRITKERR AAA 2.15%
1.97Y 188218.SH 21 Ei% 04 AAA 2.08%
1.98Y 292480006.1B 24 FERR 1R 02 AAA 2.21%
2Y(f% 3) 2328019.1B 23 TrtRITHREERE AAA 1.93%
2Y({k 3) 2328019.1B 23 THRITHREERIR AAA 1.94%
2.01Y+NY 149529.5Z 21 BRI Y1 AAA 2.18%
2.08Y 212380008.1B 23 A71R 01 AAA 2.05%
2.09Y 115633.SH 23 fEiE K1 AAA 2.19%
2.18Y+2Y 032380791.1B 23 Rtz PPNOO1 AA 2.33%
2.27Y+5Y({k 2) 2128030.1B 2 BRIT R AAA 2.14%
2.37Y(fk 1) 252380004.1B 23 {SIASEER 01 AAA 2.18%
2.38Y(fk 2) 2328023.1B 23 HEtRAT/ VAR 02 AAA 2.09%
2.41Y+NY 2128038.1B 21 FRASRITKERR 01 AAA 2.17%
2.41Y+NY 2128038.1B 21 FRASRITKERR 01 AAA 2.17%
2.41Y+NY 2128038.1B 21 FRASRITKERR 01 AAA 2.175%
2.41Y+NY 2128038.1B 21 FRASRITKERR 01 AAA 2.175%
2.45Y+2Y 148528.5Z 23 #8401 AAA 2.90%
2.58Y+2Y 148568.5Z 24 1845 01 AAA 2.95%
2.58Y 148580.5Z 24 EE 01 AAA 2.15%
2.58Y 148580.5Z 24 EE 01 AAA 2.15%
2.58Y+2Y 148574.5Z 24 #4501 AAA 2.43%
2.72Y+5Y 2228017.1B 22 HRERIT—4% 01 AAA 2.17%
2.72Y+NY 240672.SH LLI¥B YKO3 AAA 2.28%
2.73Y 240659.SH 24 7HE G1 AAA 2.26%
2.75Y 212480004.1B 24 HERITIR 01 AAA 2.105%
2.75Y 212480004.1B 24 HERITIR 01 AAA 2.105%
2.77Y+2Y 148675.5Z 24 315 01 AAA 2.24%
2.77Y({k 1) 212480008.1B 24 HRIRITIR 02 AAA 2.10%
2.85Y({k 1) 148722.5Z 24 Eg 02 AAA 2.17%
2.91Y 212480011.1B 24 HESERIT/IMMAS 03 AAA 2.135%
2.91Y+1Y 312400001.1B 24 T1T7 TLAC JEEARZ 01A AAA 2.16%
2.91Y+1Y 312400001.1B 24 T1T TLAC JEEARZ 01A AAA 2.16%
2.91Y+1Y 312400001.1B 24 T1T TLAC JEEARZ 01A AAA 2.16%
2.91Y+1Y 312400001.1B 24 T1T TLAC JEEARE 01A AAA 2.16%
2.91Y+1Y 312400001.1B 24 T1T TLAC JEEARZ 01A AAA 2.16%
2.91Y+1Y 312400001.1B 24 T1T TLAC JEEARZ 01A AAA 2.16%
2.92Y+1Y({k 2) 312410001.1B 24 th{T TLAC IEAARE 01A AAA 2.16%
2.92Y 212480012.1B 24 FREERES1T1R 01 AAA 2.16%
2.92Y+1Y({k 2) 312410001.1B 24 th{T TLAC IEEARE 01A AAA 2.16%
2.92Y({k 1) 2420018.1B 24 Jt$R1T7 03 AAA 2.14%
2.92Y({k 1) 117223.5Z 24 BHfE EB AAA 101.5
2.93Y 2420019.1B 24 #r5ER1T 01 AAA 2.14%
2.93Y 2420021.1B 24 BEImtR1T 01 AAA 2.14%
2.93Y 2420021.1B 24 BEIZtR1T 01 AAA 2.14%
2.93Y 240669.SH 24 FE K1 AAA 2.18%
2.93Y 240669.SH 24 FE K1 AAA 2.18%
2.93Y 2420021.1B 24 BEIZtR1T 01 AAA 2.14%
2.93Y 2420021.1B 24 BEIFtR1T 01 AAA 2.14%
2.93Y 2420021.1B 24 FEURIT 01 AAA 2.14%
2.93Y 212480013.1B 24 ZAFE 01 AAA 2.105%
2.93Y 212480013.1B 24 Z1{7{%R 01 AAA 2.105%
2.93Y 212480013.1B 24 Z1{7{%R 01 AAA 2.105%
2.96Y 032400764.1B 24 53k PPNOOT AAA 2.70%
2.96Y 241089.SH 24 #4205 AA+ 2.29%
2.99Y 212400005.1B 24 FEBRET=1(% 01 AAA 2.16%
3.2Y+NY 092280083.1B 22 EATKERR 01 AAA 2.23%
3.2Y+NY 092280083.1B 22 EATKERR 01 AAA 2.23%
3.33Y+5Y({k 1) 092280103.1B 22 TN T AR 01 AA+/AA 2.81%
3.33Y+5Y({k 1) 092280103.1B 22 RN T AR 01 AA+/AA 2.81%
3.94Y+5Y({k 1) 232380021.1B 23 HRIT AR 01 AAA 2.30%
3.94Y+5Y({k 1) 232380021.1B 23 HRIT AR 01 AAA 2.30%
4.08Y+NY 242380013.1B 23 ETKERR 01 AAA 2.29%
4.08Y+NY 242380013.1B 23 ETKERR 01 AAA 2.29%
4.08Y+NY 242380013.1B 23 EATKERR 01 AAA 2.29%
4.48Y+5Y 272380017.1B 23 [HFAEZ A4 TR 01 AAA 2.86%
4.55Y 240459.SH 24 134 01 AAA 2.36%
4.63Y+5Y({k 1) 232480006.1B 24 BT REARR 01A AAA 2.28%




4.73Y+NY 242400005.1B 24 TRATIKELR 01 AAA 2.34%
4.73Y+NY 242400005.1B 24 TRATIKELR 01 AAA 2.34%
4.8Y+5Y({k 2) 232480008.1B 24 YT HREALR 02A AAA 2.285%
4.8Y+5Y({k 2) 232480008.1B 24 YT REALR 02A AAA 2.275%
4.84Y+NY 242480002.1B 24 FVRITIKERTR 01 AAA 2.3625%
4.85Y+5Y 232480011.1B 24 RITZREANRR 02A AAA 2.29%
4.85Y+5Y 232480011.1B 24 RITZREANRR 02A AAA 2.29%
4.85Y+NY 242400007.18 24 FRSERITRERR 01 AAA 2.36%
4.85Y+NY 242400007.18 24 FRSERITRERR 01 AAA 2.36%
4.86Y+5Y({k 2) 232480014.1B 24 AT _RBAR 01A AAA 2.29%
4.86Y+5Y({k 2) 232480014.1B 24 AT _RBAIR 01A AAA 2.29%
4.86Y+5Y({k 2) 232480014.1B 24 AT _RBAIR 01A AAA 2.29%
4.86Y+5Y({k 2) 232480014.1B 24 AT _RBAMR 01A AAA 2.29%
4.86Y+5Y({k 2) 232400014.1B 24 RERITRERR 01 AAA 2.4425%
4.86Y+5Y({k 2) 232400014.1B 24 RERITRERR 01 AAA 2.4425%
4.86Y+5Y({k 2) 232400014.1B 24 RERITRERR 01 AAA 2.4425%
4.92Y+5Y 232480019.1B 24 RBRITREAR 01 AAA/AA+ 2.735%
4.92Y+5Y 232480020.1B 24 PORIT R EA R 01 AAA 2.33%
4.95Y+NY({k 1) 242400008.1B 24 THRITIRER R 01 AAA 2.39%
4.95Y+NY({k 1) 242400008.1B 24 THRITIRER R 01 AAA 2.39%
4.96Y+NY 242400009.1B 24 TRATIKELR 02 AAA 2.3525%
4.96Y+NY 242400009.1B 24 TRATIKELR 02 AAA 2.355%
4.96Y+NY 242400009.1B 24 TRATIKELR 02 AAA 2.355%
4.96Y+NY 242400009.1B 24 TRATIKELR 02 AAA 2.355%
4.96Y 032400768.1B 24 ;TREEE% PPN0OO3 AA+ 2.63%
4.96Y 254922.SH 24 K3t 03 AA+ 2.37%
4.98Y+NY 242480004.1B 24 HeBRITKERE 01 AAA 2.39%
4.98Y 254976.SH BRASE K2 AA+ 100
4.99Y +5Y({k 2) 232480025.1B 24 SIERIRIT KA AR 01 AA+/AA 2.57%
4.99Y +5Y({k 2) 232400022.1B 24 FRERRIT R AR 01 AAA 2.385%
4.99Y+NY({k 1) 241120.SH Bk KY09 AAA 2.40%
4.99Y+NY({k 1) 241120.SH BkE KY09 AAA 2.40%
4.99Y+NY({k 1) 241120.SH BkE KY09 AAA 2.40%
6.11Y 127929.SH 20 & 04 AAA 2.23%
7.09Y 149564.5Z 21 %07 AAA 2.40%
8.27Y 137733.SH G22 B3z 2 AAA 2.53%
9.06Y 115582.SH 23 & 01 AAA 2.465%
9.21Y 115837.SH 23 =k K1 AAA 2.425%
9.25Y+5Y 232380058.1B 23 h{T R AR 02B AAA 2.40%
9.41Y+5Y 232380077.1B 23 BT REARR 03B AAA 2.40%
9.47Y 240358.SH GC =l K1 AAA 2.43%
9.63Y+5Y({k 2) 232480007.1B 24 BT REARK 01B AAA 2.41%
9.88Y 240968.SH 24 BR 01 AAA 2.62%
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