W2 BT
IRITEMIRZSFHIZ

[ MiRRE Ry

O NEX

.a

RITASTR,

Li8@EMREMHEL

Shanghal CFFTS NEX mternationsl Mooay Brosing

Wind éﬂz?Ewm, = H 100127t RIWRIHE, FLE R i#E% 80 1Z7T.
[Elf&x7o | 264D 240002 1.62-1.64; 338D 200005 1.75-1.76; 3.22Y 220016 2.06-2.07; 4.44Y 230022 2.115-2.15; 6.64Y

230028 2.285-2.31;

9.56Y 230026 2.345-2.3575; 28.94Y 230009 2.565-2.59,

[2024-05-06]

FEEHPIR TR RRANEGESE, 5B 6 BURIRBIRGZFRT 2027t 7 REFFRIWERE, Firr=A 1.8%.

BE H E 45 (%) 1.6300
S HERR %) 1.6300
5 (%) 0.0000

T

ERMRAE 124D 230211 1.80; 261D 240301 1. 88-1.885;

1.9900

1.9725

-0.0175

210205 2.37-2.38; 9.35Y 230215 2.44-2.449,

2.1300

FEEIEEFF SRR (%)

SBIEEFERE %
7)) (b)

rE B E 5% (%)

S BHEFFR®

L5 (%)

B eemns

S BIRMTIEERH AR IR,

(EEME) . RITHEAIRT

M, 108D 012481429.1B 24 [ MI3% SCP004 AAA 1£2.14%m3X (fHE-3 UE) |

SCPOO1

UE)

1.7200

1.7200

0.0000

1.8000

1.8000

0.0000

AAA  TE2.14%R3E (fHEMNE) |,
, SRTHAES: 319D 042480159.B 24 EEE CP001 AAA 7E2.06%3r (fH{E-2 (IE)

2.1000

-0.0300

2.1100

2.0800

-0.0300

PR EZEEHST Q3 HAlR. 1Sin

29D 012480711.1B 24 =5 SCPOO2(RIBIZEHE) AAA T£2.01%ma2 (fHERE)

2.1500

2.1325

-0.0175

2.2950 2.3500 2.5600
2.2850 2.3525 2.5850
-0.0100 0.0025 0.0250

2.2500

2.2275

-0.0225

2.1775

2.1525

-0.0250

J5E, 15D 012480575.1B

2.4000 2.4625
2.3900 2.4575

-0.0100 -0.0050

2.3500 2.4400

2.3350 2.4350

-0.0150 -0.0050

24 EZREEE SCP003  AAA  7E 1.96%513%

HE HEAE,

2.81Y 220203 2.095-2.12; 4.36Y 230415 2.2275-2.26; 6.82Y

SRITHEREY. PR

RITHAES,; 163D 012481357.1B 24 HEEE

RTHLATRENS, Ki%/5E, 193D 012480971.1B 24 )I|ZiE SCP002 AAA £ 2.12%mA (fh{E-5

RS, fBim. PRIRFIKE

A = N TN - O I
AAA 2.08 2.18 2.18 2.2 2.3

B ERER

SHERIEEIRIER
(BP)

AA+

AA

AA-

AAA

AA+

2.2

24

213 -5

2.15 -5

2.3

2.53

2.14

2.27

3.49

2.35

2.65

3.61

217

2.35

2.3

2.96

4.1

2.24

2.36

2.33

2.98

4.2

2.28 -2

2.39 6



AA 24 0 2.6 7 2.7 5 3 4 3.03 5

AA- 2.93 -7 3.48 -1 3.57 -4 4.13 3 4.22 2

B cexe

SHTERIRBERINER. 1-3 FERPE, 22 FEEHR MTN0O02 (AAA, 1.06Y) £ 2.17%m3E, BIhE 2bp pRR; 22 B33z MTNOO1
(AAA, 1.55Y) 7£ 2.34%Bk32, {IEAfE 2bp Ak3Z; 24 HEEIR MTNOOT (AAA, 2.98Y) BRRTE 2.68%, fhENTAES; 3 25 FHARR, 23 BRI
MTNOO1 (AAA, 4.53Y) f£ 2.53%MRZ, E(ENAEE; 24 BMFTA MTNOO2 (AAA, 4.97Y) RRFE 2.59%, {Eff{E 4bp A2, 5Y RLALHARR, 24

EBERR MTNOT1A (AAA, 9.95Y) RaZfE 2.87%, fhEMAR. SRS, SHAFRKERRI—RZBE/M ™7,

T e T, T, T, T, T,

AAA+ 2.09 2.33 2.41 2.63 None
AAA 2.19 243 2.55 None None
YU R
AA+ 2.3 2.55 2.75 None None
AA 2.4 2.76 3.1 None None
AAA+ 213 -4 2.35 -2 243 -2 2.65 -2 None None
S5iERIST IR AAA 2.22 -3 2.46 -3 2.57 -2 None None None | None
(BP) AA+ 2.33 -3 2.58 -3 2.77 -2 None None None | None
AA 242 -2 2.79 -3 3.13 -3 None | None | None | None

B cum

SHEWRZIRRER, BE, 5@, 17, RGISHEENESS5. JRETE, 97 & 01 AAA fRTE 2.10%, EEEH, EEXA. 21
Fa73 03 AAA pIRZTE 2.15%, BEEk, EELAN, 1948 03 AAA pRRE 2.01%, EEkl, BN, FIRITHE, 213801 AAA BAE
2.35%, FHrgset, FRSEA. 20 Ptk 02 AA+ BYASTE 2.58%, {SESE, FRAEAN. 23 %8I D1 AA+ BRTE 2.60%. Kim/IME, 22 #iHk 02 AAA B

RIE2.72%, M, RIESIN. 24 BHIREMR 02 AAA BRFE 2.56%, 24 B3N Y2 AAA BRFE 2.70%

|

SHIRITRACIRMASERR, HERREEEFT 1-5Y K, BRREFREENAT. BT, SEBERRBE—iR. REEEFER, 1-3Y 2K&
BAZTE+1 E+2 K[A], [EWEERFE T, SAEME-1 E-2 KEM3Z, 21 ZKERITHR (2.39Y) HARRZE, BEESHRE 2.36% (+1) , TFEHE
EHE-4 8, 231%MR. FEHE, TRREL LT EE, RRUBRETREME-3 £-4UE, FEERE, TEXLEHESTEY, 58, &

BINMEES, REEHIRS, 4.86Y+NY 24 RITKEERR 01 FFERREIE 2.55% & (fH{E+1.5bp) , FEETTEMAE-1.5bp B3, REIKTE 2.52%0 &

L

SREH. B, ZR=ZERY, THNRITERRZS THIREERAEX. HRIRR, PDIEHRXNIVIHAXENES 0.1pt £ 100.25, EERFRE
HAREZ AR 7.35%ME, NS MMILRSWERATFEREXEXE. AUFATE, HEERATE, HMIEARKER. BB REFFENNE.
PR, RAEARBURER IR REG LK, SBAR. RHFERINTELE.

S EERA

BRF BB (RITHH)
8D 012480161.1B 24 #i T3 SCPO01 AA+ 2.15%
11D 012383131.1B 23 BpSEid% SCP002 AA+ 2.17%
11D 012383190.1B 23 FafngE SCPO05 AAA 1.95%

12D({k 2) 012384527.1B 23 B SCP0O10 AAA 2.30%
14D 012383202.1B 23 EERYiA SCP004 AA+ 2.20%
14D 012383202.1B 23 EERYiA SCP004 AA+ 2.20%
15D 012480575.1B 24 EzRgeRE SCP003 AAA 1.96%
15D 012480575.1B 24 EzRgeRE SCP003 AAA 1.96%
15D 012480575.1B 24 EzRgeRE SCP003 AAA 1.96%
18D 042300037.1B 23 £7%:1#F CP003 AA+ 2.40%
23D 012480644.1B 24 1R T &R SCP004 AAA 2.01%
23D 012480644.1B 24 1R T &R SCP004 AAA 2.01%
23D 012480644.1B 24 1R T &R SCP004 AAA 2.01%

24 FhiE=F5 SCPO02(RIBIZE

29D 012480711.1B ) AAA 2.01%
38D 072310280.1B 23 ZRilkz% CP020 AAA 1.94%
39D 012481507.1B 24 ;FREE}] SCP008 AAA 1.98%

41D({K 1) 012383530.1B 23 E2MIEk#E SCPO03 AA+ 2.18%
51D 012480146.1B 24 |F&R/t SCPO01 AAA 2.04%
51D 012481402.1B 24 N EF SCP022 AAA 2.06%

51D 012481402.1B 24 FlEsr SCP022 AAA 2.06%



51D 012481402.1B 24 FMIE#T SCP022 AAA 2.06%
56D 012480006.1B 24 53t SCP0OO1 AA 2.28%
56D 012480006.1B 24 35t SCPOO1 AA 2.28%
59D 012481156.1B 24 EZRAER SCP006 AAA 2.00%
63D 012383710.1B 23 %R SCP005 AA+ 2.21%
67D 012480327.1B 24 BB SCP003 AAA 2.03%
70D 012383817.1B 23 EgEERl SCPO11 AA+ 2.20%
72D 012481340.1B 24 EFiEifiE SCP003 AAA 2.18%
72D 012481340.1B 24 EFiEifiE SCP003 AAA 2.18%
76D(fk 1) 012383883.1B 23 SR EE SCP003 AAA 2.23%
86D 012481475.1B 24 FREBEEHE SCP008 AAA 2.12%
86D 012481475.1B 24 FREBEEHRE SCP008 AAA 2.12%
102D 012384185.1B 23 K AEH] SCP002 AAA 2.22%
102D 012384185.1B 23 K AEH] SCP002 AAA 2.22%
104D({k 1) 012400327.1B 24 EEEE SCPOOT AA+ 2.33%
108D 012481429.1B 24 M| T#%& SCP004 AAA 2.14%
108D 012481429.1B 24 M| T#% SCP004 AAA 2.14%
108D 012481429.1B 24 M| T#% SCP004 AAA 2.14%
108D 012481100.1B 24 BE%R SCP007 AAA 2.15%
108D 012481100.1B 24 BERR SCP007 AAA 2.15%
109D 012384267.1B 23 {§/R&E SCP006 AAA 2.53%
114D 012480588.1B 24 EWFREE SCP004 AAA 2.11%
119D 012480701.1B 24 EEI1E SCP002 AA 2.37%
124D (% 2) 012384427.1B 23 ;7\l SCPO07 AAA 2.18%
129D 012480935.1B 24 HRIRIEEE SCPOOT AAA 2.18%
129D 012480935.1B 24 HRIRIEEE SCPOOT AAA 2.18%
138D({k 2) 012384577.1B 23 EErhiEiE SCPOOT AA+ 2.50%
143D 012480024.1B 24 HFUMEZ SCPOO1 AAA 2.11%
158D 012481278.1B 24 tEiE S SCP005 AAA 2.20%
163D 012481357.1B 24 Bk SCPOOT AAA 2.14%
165D 012480314.1B 24 E4Rék SCPO02 AAA 2.23%

24 FHiLE SCPO08 (R} BIE
169D 012481456.1B 1) AAA 2.13%
171D 042380603.1B 23 E4MEE CPO03 AAA 2.39%
172D 012481090.1B 24 1BrtEER SCP006 AAA 2.17%
177D 042380617.1B 23 HiBE# CP006 AA+ 2.37%
193D 012480971.1B 24 )||ZiE SCP002 AAA 2.12%
224D 012480988.1B 24 3AXE8 SCPOOT AAA 2.19%
230D(fk 1) 012481059.1B 24 EZ4H; SCPOOT AA+ 2.48%
230D(fk 1) 012481059.1B 24 EZ515; SCPO01T AA+ 2.48%
263D 012481517.1B 24 FIKEZFF SCP002 AA+ 2.32%
319D 042480159.1B 24 Fgeg CPOO1 AAA 2.06%
325D 042480177.1B 24 ERZIE CP0OO1 AA 2.38%
327D(fk 2) 042480189.1B 24 3ERRYEE CPO02 AA+ 2.33%
327D(fk 2) 042480189.1B 24 AR CPO02 AA+ 2.33%
339D 072410040.1B 24 ENSIES CPO07 AAA 2.14%
347D 072410050.1B 24 1RifgiiEs5 CPOO1 AA+ 2.33%
355D(fk 2) 042480247.1B 24 =i CP003 AAA 2.26%

BRZER32
B (R

21 Hegets MTNOO1 (RJH5EeE
2D 102100940.1B §3) AAA 1.90%
2D 101456021.1B 14 &% MTNO02(10 £FHp) AAA 2.00%
4D 102100945.1B 21 B8 MTNOO2 (BT $548E4) AAA 2.00%
14D 102100970.1B 21 75358 MTN004 AAA 2.00%
14D 102100969.1B 21 Bl MTNOO4 AAA 2.00%
16D 101900721.1B 19 BEIE, MTNOO1 AAA 2.00%
16D 101900721.1B 19 BEIE, MTNOO1 AAA 2.00%
16D 101900721.1B 19 BEIE, MTNOO1 AAA 2.00%
24D 101900744.1B 19 ;EME % MTNOO1 AA 2.28%
24D 101900744.1B 19 ;EME % MTNOO1 AA 2.28%
37D 101900785.1B 19 +iE#Z MTNOO1 AA 2.20%
42D+1.99Y 102101084.1B 21 EeIE A MTNOO2 AAA 2.43%
42D +NY 102281309.1B 22 ZThesEsz MTNOO6 AAA 2.25%
43D 102101117.1B 21 FAKd=hg MTNOOT AAA 2.00%
53D 102101207.1B 21 B TK4E MTNOOT AA+ 2.18%

22 &L E MTNOOT (FEdp

56D+NY 102281449.1B X) AA+ 2.42%
73D 101454040.1B 14 BSEEE MTNOOT AAA 2.15%
73D 101454040.1B 14 BSEEE MTNOOT AAA 2.15%
74D 131900014.1B 19 &7k 55 GNOO1 AAA 2.17%



74D
78D
92D
95D
98D
98D
99D
104D(fk 1)
104D(fk 1)
109D
113D
116D
116D
121D
132D(fk 3)
135D +2Y
135D
136D+2Y({k 2)

168D +2Y
175D+NY
175D+NY
209D(fk 1)
209D({k 1)
212D
212D
214D+2Y({k 1)

217D+NY({k 1)
217D
228D+NY
245D
265D +NY({k 1)
286D({k 1)
295D
316D
319D

341D+1Y(fk 1)
346D
349D(fk 1)
355D (fk 2)
357D
1.05Y({% 2)
1.05Y({x 1)
1.05Y+NY({k 1)
1.06Y
1.07Y
1.07Y
1.07Y({%k 3)
1.08Y+NY
1.09Y({% 1)
1.09Y({% 1)
1.1Y+NY
1.11Y+NY({k 2)
1.12Y
1.19Y+NY
1.21Y
1.28Y({x 1)
1.29Y+2Y
1.29Y
1.3Y+2Y
1.37Y
1.38Y({x 1)
1.38Y({x 1)
1.38Y({x 1)
1.38Y+1Y
1.38Y+1Y

1.45Y
1.45Y+2Y
1.45Y({x 1)
1.45Y({x 1)

132100075.1B
132100081.1B
102101473.1B
102101488.1B
102101508.1B
102101516.1B
102101517.1B
102101577.1B
102101577.1B
102101631.1B
102101719.1B
102101735.1B
102101735.1B
102380413.1B
101458025.1B
102101887.1B
101901260.1B
102382502.1B

102102078.1B
102102163.1B
102102163.1B
102103148.1B
102103148.1B
101901644.1B
101901644.1B
102383270.1B

102103202.1B
102103221.1B
102103296.1B
102280009.1B
102280208.1B
102280264.1B
102000157.1B
102280549.1B
102382511.1B

102380846.1B
102000712.1B
102280852.1B
102300359.1B
102281007.1B
102383176.1B
102281118.1B
102281110.1B
102281137.1B
102281146.1B
102281146.1B
102281169.1B
102300372.1B
102381326.1B
102381338.1B
102281249.1B
102381382.1B
102281295.1B
102281555.1B
102281593.1B
102281824.1B
102281845.1B
102001588.1B
102281900.1B
102382524.1B
102282104.1B
102282104.1B
102282104.1B
102382592.1B
102382592.1B

102282254.1B
102282269.1B
102282277.1B
102282277.1B

21 EZAEETR GNOO1
21 EZxAEETR GN002
21 NIBHEELEE MTNOO3
21 =M% MTNOO1
21 #Ihx¥g MTNOO1
21 E85%7 MTN004
21 BT MTNOO1
21 18z MTN002
21 18z MTN002
21 i®n= MTNOO1
21 $kHBA%(H MTNOOT
21 SRR MTNOO2
21 SRR MTNOO2
23 ZiT4FF MTNOO1
14 BEFER MTNOO3
21 ZFE T MTNOO1
19 #4572 MTNOO7B
23 #e&solk MTNOO3B

21 FtgdaE MTNOOT (BRHH70

%)

21 T MTNOO6
21 T MTNOO6
21 L4 MTNOO1
21 LRI 4 MTNOO1
19 T8 MTNOOT
19 T8 MTNOOT
23 ZikdHA MTNOO2

21 BiERE MTNOO7 (213

AN/
7\

21 KHFF& MTNOO1
21 #%FEZE MTNOO1
22 XZx&REt MTNOOT
22 EEE MTNO02
22 F3E MTNOOT
20 fEE3ZE MTNOO1
22 FEiER MTNOO2
23 = MTNO13

23 F/1%F8 MTNOO2 (BRHRF(

f&®)

20 £EWZE MTNOO1
22 #E2R MTN002
23 £EVEER MTNOO1
22 {FFI&E MTNOO1A
23 =% MTNO0O3
22 EEEIE MTNOO1
22 t&EtmAeR MTNOO1
22 rhifgdl MTNOO3A
22 jATEREE MTNOO8
22 jATEREE MTNOO8
22 EHIKiE MTNOOT
23 #EE MTNO11
23 ZRPEEEIE MTNOO2
23 jitEiEiz MTNOO3B
22 ZReEl MTNO11
23 Fh{LAE MTNOO2
22 Efjl MTNOO1
22 *EfRFTT MTNO13
22 FEEEk MTNOO1
22 JE#EEIE MTNOOS
22 FEERFEE MTNOO3
20 EEZ%E MTN003
22 #FFAE MTNOO1
23 jiffiEiEiz MTNO04B
22 Ehigks MTNOOT
22 Ehigks MTNOOT
22 Ehigks MTNOOT
23 JwA&iC£ MTN002
23 JwAEiC& MTN002

22 FEISR MTNOO1 (RIBIE

12)
22 BT MTNOO4
22 LLZREO MTNO02
22 LLZREO MTNO02

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

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

AAA
AA
AAA
AAA
AAA
AAA
AA+
AAA
AAA

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

AAA
AA+
AAA
AAA

2.04%
2.04%
2.20%
2.85%
2.20%
2.16%
2.24%
2.32%
2.32%
2.23%
2.15%
2.12%
2.12%
2.18%
2.18%
2.21%
2.24%
2.42%

2.34%
2.27%
2.27%
2.32%
2.32%
2.12%
2.12%
2.80%

2.28%
2.30%
2.27%
2.21%
2.30%
2.23%
2.25%
2.26%
101.5282

2.30%
2.23%
2.28%
2.84%
2.34%
2.54%
2.33%
2.32%
2.30%
2.29%
2.29%
2.28%
2.31%
2.75%
2.43%
2.40%
2.27%
2.27%
2.60%
2.27%
2.35%
2.44%
2.95%
2.39%
2.48%
2.62%
2.62%
2.62%
2.43%
2.45%

2.28%
2.39%
2.31%
2.31%



1.46Y

1.47Y+1Y

1.47Y+1Y
1.53Y+NY
1.54Y+NY
1.61Y+NY({k 2)
1.67Y+3Y
1.74Y+1Y({k 1)
1.83Y+1Y
1.84Y
1.84Y
1.88Y
1.93Y
1.95Y
2.2Y+NY
2.2Y+NY({k 2)
2.21Y
2.27Y
2.3Y
2.32Y({X 2)
2.32Y({X 2)
2.46Y+NY
2.48Y+NY
2.65Y
2.69Y+2Y

2.76Y+NY({X 6)
2.82Y({K 1)
2.85Y
2.85Y(K 1)
2.85Y(fk 1)
2.86Y
2.86Y
2.87Y(fK 1)
2.9Y
2.93Y
2.97Y
2.97Y
2.97Y+NY
2.97Y
2.98Y
2.98Y
2.98Y
2.98Y
3.83Y
3.83Y
4.31Y
4.31Y
4.76Y
4.82Y
4.9Y
4.9Y
4.98Y(fk 1)
4.98Y(fk 1)
9.58Y({X 1)

SHEIVRERIRE

BRRH B FEHRIB (RITHH) _

11D
14D
15D
15D
15D
21D
23D
25D
34D({k 2)
34D(fk 2)
40D (1K 2)
43D

102001925.1B

102382816.1B

102382816.1B
102383067.1B
102383090.1B
102383334.1B
102480041.1B
102480372.1B
102480670.1B
102380424.1B
102380456.1B
102380677.1B
102380807.1B
102300343.1B
102381689.1B
102381703.1B
102381766.1B
101900474.1B
102382238.1B
102382295.1B
102382295.1B
102382764.1B
102382886.1B
102383458.1B
102280061.1B

102480473.1B
102480615.1B
102480794.1B
102480880.1B
102480880.1B
102480903.1B
102480903.1B
102481054.1B
102481279.1B
102481437.1B
102400742.1B
102400742.1B
102481785.1B
102481787.1B
102481867.1B
102481864.1B
102481864.1B
102481864.1B
102380394.1B
102380394.1B
102382263.1B
102382263.1B
102480506.1B
102480598.1B
102481294.1B
102481294.1B
102481858.1B
102481858.1B
102383241.1B

2122024.1B
194574.SH
2122026.1B
2122026.1B
2122026.1B
112906.5Z
240316.SH
194621.SH
188215.SH
188215.SH
188248.SH
2122037.1B

20 L 12iT MTNOO4

23 limifrigs MTNOO2(RT #5342

FE14)

23 Iimifriga MTNOO2(RT #5342

EE273))

23 41X MTNOO1
23 fBEIREER MTNOO1
23 FgE#EI% MTNOO8
24 Frripdg MTNOO1
24 =Ii& MTNOO1
24 i Tr=1% MTNOO1
23 1ifEER MTNOO1
23 ;T7E34% MTNOO1

23 4% MTNOO1

23 jT$MEE MTNOOS

23 ;FE#% MTNOOT
23 BEFERRIE MTNOO1
23 KE#EE MTNOO3

3 851 MTNO002

19 35 MTNOO1B
23 FEgEitEk MTNOO2
23 A& MTNOO1
23 A& MTNOO1

23 KFEE MTNO17
23 i@ MTNO02
23 FFULEEE MTNOO2

22 =i MTNOO1

24 T2y MTNOO1B(RIEl

ZiE)

24 £58 MTNOOT
24 £E8 MTN002
24 EXEZ MTN002
24 EKEZ MTN002
24 LI MTNOO2
24 LI MTNOO2

24 b=RETE MTNOO1(BEhFiER)

24 1A MTNOO3
24 7% MTNOO3
24 FZLE | MTNOO1
24 FZE | MTNOO1
24 FBRZIZEE MTNOO1
24 FEaFHtEEk MTNOO4
24 R} MTN0O4
24 HEEHE MTNOOT
24 HEEHE MTNOOT
24 HEEHE MTNOOT
23 %35 MTNO0O3
23 %35 MTNO0O3
23 %35 MTNOO5
23 %35 MTNOO5
24 BRFEH MTNOOGA
24 ZaeEl MTNOOS
2434 MTNOO1
24 3;C4 MTNOO1
24 FiEIE MTNOOS
24 FiEIE MTNOOS
23 iFEgiEdE MTNOO3B

21 KA WHEER 01
22 Bf= 01
21 TR 02
21 TR 02
21 TR 02
19 & 01
231514
22 5xFH 01
21 EE G5
21 EE G5
21 /57503
21 RS ELRR 02

AAA

AA+

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

AAA
AA
AA

AA+

AA+

AA+

AA+

AAA

AA+

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

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

2.42%

2.44%

2.53%
2.46%
2.45%
2.51%
2.60%
2.60%
2.48%
2.76%
2.30%
2.36%
2.51%
2.34%
2.49%
2.48%
2.42%
2.34%
2.34%
2.45%
2.45%
2.45%
2.69%
2.47%
2.43%

2.66%
2.65%
2.65%
2.98%
2.98%
2.48%
2.48%
2.41%
2.50%
2.50%
2.50%
2.50%
2.53%
2.38%
2.36%
2.68%
2.68%
2.68%
2.515%
2.5175%
2.55%
2.55%
2.53%
2.89%
2.42%
2.42%
2.60%
2.60%
3.055%

1.95%
3.33%
1.90%
1.90%
1.95%
2.10%
1.95%
2.58%
2.03%
2.03%
2.15%
1.98%



44D
45D
77D +2Y
81D
92D
92D
94D
102D
110D({X 2)
135D
136D+1Y
144D
162D
167D({k 1)
169D
192D
193D
196D +NY
227D
233D
303D
303D
304D
322D+5Y(fk 1)
347D
347D
348D({ 2)
349D +NY(fk 1)
353D
357D +2Y
364D +2Y
1.01Y+NY({k 1)
1.03Y
1.05Y
1.1Y
1.12Y+1Y (% 3)
1.19Y
1.21Y
1.25Y+2Y
1.27Y+2Y
1.27Y+2Y
1.29Y+2Y
1.31Y+NY
1.32Y+2Y
1.32Y+NY({k 2)
1.38Y ({4 2)
1.45Y({k 2)
1.48Y
1.48Y
1.48Y
1.48Y
1.58Y
1.61Y+2Y
1.62Y({k 2)
1.81Y
1.84Y
1.85Y+2Y
1.87Y+2Y
1.88Y({x 1)
1.97Y
1.99Y
2Y
2.05Y
2.26Y(1K 1)
2.28Y({X 2)
2.28Y
2.28Y
2.28Y
2.29Y
2.34Y
2.49Y(fk 1)
2.62Y(1K 1)

167023.SH
155473.SH
188393.SH
2122047.1B
2122048.1B
2122048.1B
137624.SH
188588.SH
188639.SH
115964.SH
115951.SH
133684.5Z
2122055.1B
149668.5Z
149673.5Z
162472.SH
188936.SH
155856.SH
253279.SH
185285.SH
163206.SH
163206.SH
115003.SH
2023002.1B
194363.SH
194363.SH
185683.SH
115290.SH
115272.SH
185738.SH
133247.5Z
115332.SH
185768.SH
185792.SH
185870.SH
133554.5Z
149992.57
167220.SH
137577.SH
182358.SH
182383.SH
2080209.1B
137723.SH
137672.SH
137741.SH
137843.SH
137674.SH
114051.SH
114082.SH
114082.SH
167970.SH
114244.SH
133380.5Z
148557.5Z
250020.SH
250205.SH
115058.SH
250256.SH
115105.SH
115292.SH
115327.SH
1924010.1B
251138.SH
1980228.1B
115797.SH
115814.SH
252065.SH
252065.SH
252054.SH
253998.SH
252920.SH
240408.SH

20 Pl 02
19 %68 03
21 ZR5E 01

21 I TR RAEERR 01
21 BEGHER S RAfR 04
21 BEGHER S RAfR 04

22 i C4
21 3l 04
EFE&% 10
23 41510
23 gE#R 01
23 5%¢l D1

21 BEGHZR SRR 05

21 8T 02
21 EfE10
19 &1k 02
21 K75 02
19 k32 Y4
23 E45; D4
22 /318 01
20 £z 01
20 £z 01
23 /318 03
20 FHEAE
22 ik 02
22 ik 02
22 IRM G1
23 L Y2
23 /3@ 07
22 b= G1
22 st 01
23 L Y3
22 22 G1
22 1% 02
22 IRE 05
23 i 02
22 3558 01
20 E3% 01
22 #r& K1
22 3242 02
22 FE 01

20 Al EREafR 01

22 7R Y1
22 R
22 dt=E Y1
22 E4¥ 01
22 fuhi 01
22 245 02
22 &7 02
22 &7 02
20 5232 01
22 i 01
22 #M 02
23 [Ef@h 04
23 #3202
23 JE@i 02
23 &% 01
23 B K1
23 131@ 06
23 IRIE C1
23HBSTO2

19 £FFEIRIER

23 iEiE 04

19 E L= 02

23 {51% C8
23 E813 01
23 L% 01
23 L% 01
23 EE 01
24 {12 F2
23 #}3 06
23 =hilF 30

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

2.58%
2.01%
2.12%
2.12%
2.08%
2.08%
2.08%
2.05%
2.20%
2.04%
2.30%
2.60%
2.10%
2.20%
2.06%
2.33%
2.22%
2.19%
2.63%
2.09%
2.30%
2.30%
2.17%
2.31%
2.28%
2.28%
2.25%
2.27%
2.18%
2.53%
2.30%
2.26%
2.19%
2.22%
2.20%
2.52%
2.37%
2.41%
2.33%
2.40%
2.54%
2.32%
2.33%
2.50%
2.33%
2.29%
2.31%
2.51%
2.63%
2.63%
2.33%
2.45%
2.55%
2.35%
2.53%
2.40%
2.40%
2.59%
2.29%
2.43%
2.48%
2.55%
2.63%
2.84%
2.42%
2.32%
2.66%
2.66%
2.53%
2.36%
2.65%
2.35%



2.62Y(fk 1) 240408.SH 23 HRiF 30 AAA 2.35%
2.64Y+2Y 271029.SH 23 7T 02 AA+ 2.80%
2.65Y 253521.SH 23 rhEg 02 AAA 2.55%
2.65Y 253521.SH 23 rhEg 02 AAA 2.55%
2.71Y 240505.SH 24 i G2 AAA 2.35%
2.73Y 185360.SH 22 hiE 01 AAA 2.37%
2.73Y 240550.SH 24 FEE K1 AAA 2.37%
2.75Y 253841.SH 24 GFF 01 AA+ 2.48%
2.84Y+NY({k 1) 148628.5Z 24 FEE Y1 AAA 2.50%
2.88Y+2Y({k 1) 254077.SH 24 3831 01 AA+ 2.70%
2.97Y+2Y 240917.SH 24 #5401 AAA 2.47%
3.33Y({k 1) 137769.SH 22 §R3A G5 AAA 2.395%
4.36Y+5Y 272380013.1B 23 BEAFE R4 TTR 01 AAA 2.625%
4.75Y 253510.SH 24 &% 01 AA 3.06%
4.86Y 240731.SH 24 FHR 02 AAA 2.73%
4.94Y+NY({k 1) 240893.SH 24 BN Y2 AAA 2.70%
4.94Y({k 1) 240826.SH 24 17tk 01 AAA 2.57%
4.94Y({k 1) 240826.SH 2417k 01 AAA 2.58%
4.95Y 2480055.1B 24 BHFER 02 AAA 2.56%
5.19Y({k 2) 194932.SH 22 533 02 AAA 2.72%
9.48Y 240164.SH 23 {E#2 G9 AAA 2.655%

96D (K 2) 032100838.1B 21 £17E% PPN002 AA+ 2.20%
97D(fk 1) 032100837.1B 21 E3E#% PPNOO3 AA+ 2.26%
111D({k 1) 032100896.1B 21 ZTE% PPN0O2 AA+ 2.28%
123D 032100990.1B 21 E4gE#= PPNOO1 AA+ 2.65%
141D 032101070.1B 21 S4R#%¥E PPNOO1 AAA 2.19%
256D +2Y({k 1) 032280095.1B 22 BT PPNOOT AAA 2.35%
292D+1Y({k 1) 032380141.1B 23 FFiEEE PPNOO1 AA+ 2.57%
351D 032381008.1B 23 BfifizsiEs PPN0O09 AAA 2.50%
1.28Y+2Y 032280719.1B 22 £#4 . PPN002 AA 2.59%
1.44Y 032280851.1B 22 sk Mitgi% PPNOO1 AA+ 2.57%
1.45Y({k 2) 032380902.1B 23 %I A& PPN0O06 AA+ 2.54%
1.68Y 032380019.1B 23 Z=%%5i@ PPN002 AA+ 2.49%
1.85Y 032100310.1B 21 T3R8l PPNOO1 AA 2.50%
2.95Y+2Y 032480418.1B 24 3 RE% PPN0O3 AAA 2.77%
4.89Y 032480306.1B 24 HRiMitRE PPNOO2 AA+ 3.22%
51D+NY 1928014.1B 19 FEERITRER AAA 2.07%
83D(fk 1) 2128024.1B 21 FERTT 02 AAA 2.07%
85D+NY 1928018.1B 19 TrHRITKESR AAA 2.12%
102D +5Y 1928019.I1B 19 RIBRIT 4% 01 AAA 2.04%
102D +5Y 1928019.1B 19 RIBRIT 4% 01 AAA 2.04%
106D +NY 1928021.1B 19 RUARITIKELAR 01 AAA 2.12%
106D +NY 1928021.1B 19 RUARITIKELAR 01 AAA 2.12%
106D 2120071.1B 21 BisRT AAA 2.00%
137D+NY 1928025.18 19 BRI TRERR AAA 2.12%
141D +5Y 1928028.I1B 19 FRERIT 4R 01 AAA 2.07%
141D +5Y 1928028.I1B 19 FRERIT 4% 01 AAA 2.07%
141D +5Y 1928028.I1B 19 FRERIT 4% 01 AAA 2.07%
141D +5Y 1928028.I1B 19 FRERIT 4% 01 AAA 2.07%
144D +NY 1928031.1B 19 IR TKER AAA 2.14%
218D 2128048.1B 21 RARIT 02 AAA 2.10%
231D 2120116.1B 21 FAFER1T 01 AAA 2.10%
295D+NY 2028003.1B 20 FLLRITKEL R 01 AAA 2.24%
295D +NY 2028003.1B 20 FLR1TKELR 01 AAA 2.24%
312D 2228019.1B 22 314847 01 AAA 2.10%
316D+NY 2028006.1B 20 HBAEERITKEERR AAA 2.18%
316D+NY 2028006.1B 20 BRI TKERR AAA 2.21%
316D+NY 2028006.1B 20 BRI TKER R AAA 2.21%
316D+NY 2028006.1B 20 HBAEERITKEERR AAA 2.21%
359D +NY 2028014.1B 20 HRERITKERR 01 AAA 2.21%
359D +NY 2028014.1B 20 HRERITKERR 01 AAA 2.23%
1Y+5Y 2028013.1B 20 RI$RIT”2R 01 AAA 2.18%
1Y+5Y 2028013.1B 20 RI$RIT—4R 01 AAA 2.18%
1Y+5Y 2028013.1B 20 RI$RIT—4R 01 AAA 2.19%
1Y+5Y 2028013.1B 20 RI$RIT”2R 01 AAA 2.19%
1.04Y+5Y 2028018.1B 20 3TBRIT K AAA 2.19%
1.18Y+NY 2028023.1B 20 1ErESHRITIKER R 01 AAA 2.25%
1.18Y+NY 2028023.1B 20 1ERESHRI TR SR R 01 AAA 2.27%
1.27Y+5Y 2028024.1B 20 HPERITZR AAA 2.27%
1.36Y+5Y({k 2) 2028033.1B 20 FERIT "R AAA 2.25%
1.36Y+5Y({k 2) 2028033.1B 20 FERIT "R AAA 2.25%
1.36Y+5Y({k 2) 2028033.1B 20 FEHRIT "R AAA 2.25%




1.36Y+5Y({k 2) 2028033.1B 20 FIZIRIT—Y AAA 2.25%
1.38Y+5Y({k 2) 2028038.1B 20 FERIT 4 01 AAA 2.25%
1.38Y+5Y({k 2) 2028038.1B 20 FEERIT—4% 01 AAA 2.25%
1.38Y+5Y({k 2) 2028038.1B 20 FEER{T—4% 01 AAA 2.26%
1.38Y+5Y({k 2) 2028038.1B 20 FEER{T—4% 01 AAA 2.27%
1.39Y+5Y 2028041.1B 20 TrtR1T—4% 01 AAA 2.27%
1.44Y+NY 2028042.1B 20 SR 1TKE R AAA 2.26%
1.44Y+NY 2028042.1B 20 SR 1TKE R AAA 2.26%
1.44Y+NY 2028042.1B 20 SR 1TKE R AAA 2.26%
1.44Y+NY 2028042.1B 20 SSRITKREE R AAA 2.26%
1.46Y 2220071.1B 22 FERIT/IMSE AAA 2.28%
1.53Y 092280138.1B 22 KERITIR 01 AAA 2.28%
1.53Y+5Y({k 2) 2028049.1B 20 TrSR1T—4% 02 AAA 2.27%
1.53Y+5Y({k 2) 2028049.1B 20 TrSR1T—4% 02 AAA 2.27%
1.53Y+5Y({k 2) 2028049.1B 20 TrSRIT—4% 02 AAA 2.27%
1.53Y+5Y({k 2) 2028049.1B 20 TrSR1T—4% 02 AAA 2.27%
1.53Y+5Y({k 2) 2028049.1B 20 TrSRIT—4% 02 AAA 2.27%
1.53Y+5Y({k 2) 2028049.1B 20 TrSRIT—4% 02 AAA 2.27%
1.53Y+NY 2028048.1B 20 FERITKEEL R 02 AAA 2.28%
1.87Y+5Y 2128008.1B 21 RERIT =4 01 AAA 2.28%
1.88Y+NY 2128011.IB 21 HRfERITRERR 01 AAA 2.31%
1.96Y+NY 2128016.1B 21 BARITK &% 01 AAA 2.53%
2.09Y+NY 2128021.1B 21 TigsRiTKee® 01 AAA 2.37%
2.26Y+5Y({k 1) 2128025.1B 21 BRSRIT—4% 01 AAA 2.305%
2.3Y 2328021.1B 23 3R 1T/MAMR 01 AAA 2.26%
2.3Y 2320041.1B 23 EgER1T 01 AAA 2.28%
2.3Y 2320041.1B 23 EgER1T 01 AAA 2.29%
2.36Y+5Y({k 2) 2121039.1B 21 FRERRES —4% 01 AAA/AA+ 2.40%
2.36Y+5Y({k 2) 2121039.1B 21 BRERRES —4% 01 AAA/AA+ 2.40%
2.39Y+5Y({k 2) 2128030.1B 21 IBRIT 4R AAA 2.32%
2.44Y+5Y 2120088.1B 21 B H#RIT =4 01 AAA/AA+ 2.43%
2.44Y+5Y 2120088.1B 21 B RIT =4 01 AAA/AA+ 2.43%
2.45Y+NY 2120089.1B 21 LRI Tk &L= 01 AAA 2.43%
2.47Y+5Y({K 2) 2128032.1B 21 2RI —4% 01 AAA 2.38%
2.52Y+5Y 2128036.1B 21 FLRIT R AAA 2.41%
2.53Y+5Y({k 1) 2128039.1B 21 FERIT—4% 03 AAA 2.33%
2.53Y+5Y({k 1) 2128039.1B 21 FERIT—4% 03 AAA 2.33%
2.53Y+NY 2128038.1B 21 RAVER1T7KEER 01 AAA 2.39%
2.53Y+NY 2128038.1B 21 RAVER1T7KEE= 01 AAA 2.40%
2.57Y+NY({k 1) 2128045.1B 21 ERITKER 02 AAA 2.37%
2.59Y+NY 2128047.1B 21 1B RITKER AAA 2.385%
2.59Y+NY 2128047.1B 21 1B RITKER AAA 2.40%
2.61Y+5Y({k 1) 2128049.1B 21 ERIRIT 4% 05 AAA 2.35%
2.62Y+5Y({k 2) 2120114.1B 21 HEERIT 4R AAA/AA+ 2.52%
2.62Y+NY({k 1 2120115.1B 21 B JEFRE TR EHE 01 AAA 2.64%
(& 1) Bi R TIKEL R
2.69Y+5Y 2228003.1B 22 3RIT—4% 01 AAA 2.38%
2.7Y+NY 2228001.1B 22 HpfiEsR Tk &L= 01 AAA 2.40%
2.71Y+5Y 2228004.1B 22 TrtRIT—4% 01 AAA 2.375%
2.72Y+5Y({k 2) 2228006.1B 22 HERIT 4 01 AAA 2.35%
2.81Y+5Y 2228014.1B 22 ZBIRIT—4% 01 AAA 2.35%
2.81Y+5Y 2228014.1B 22 ZBIRIT—4% 01 AAA 2.35%
2.82Y 212480001.1B 24 3#17R 01A AAA 2.27%
2.82Y 212480001.1B 24 3#17R 01A AAA 2.27%
2.82Y 212480001.1B 24 3#17&R 01A AAA 2.27%
2.82Y 212480001.1B 24 3#17&R 01A AAA 2.275%
2.82Y 212480001.1B 24 3#17R 01A AAA 2.275%
2.83Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.31%
2.83Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.32%
2.84Y+5Y 2228017.1B 22 mpfiEsRIT—4% 01 AAA 2.35%
2.84Y+5Y 2228017.1B 22 mpfEsRIT—4% 01 AAA 2.40%
2.86Y 2220020.1B 22 FTiR1T 02 AAA 2.34%
2.94Y+5Y 2228024.1B 22 TrtR1T—4% 03 AAA 2.38%
2.97Y({k 1) 212400004.1B 24 SEAERIT/IMS= AAA 2.30%
2.97Y({k 1) 212400004.1B 24 SAERIT/IMS= AAA 2.30%
2.97Y({k 1) 212400004.1B 24 SEAERIT/IMS= AAA 2.30%
2.97Y({k 1) 212400004.1B 24 SEAERIT/INS= AAA 2.31%
3.13Y+5Y 2228041.1B 22 RAAR1T—4% 01 AAA 2.40%
3.3Y+5Y 092280069.1B 22 HERIT TR AN &R 01 AAA 2.41%
3.3Y+5Y 092280069.1B 22 HERIT TR A& 01 AAA 2.41%
3.3Y+5Y 092280069.1B 22 HERIT TR A& 01 AAA 2.41%
3.4Y+5Y 092280098.1B 22 FUMERIT B AR 01 AAA 2.46%
3.4Y+5Y 092280098.1B 22 FUMERIT B AR 01 AAA 2.47%




3.47Y+NY({% 1) 092280105.I1B 22 FAFERITIRER 01 AAA 2.54%
3.47Y+NY({%x 1) 092280105.I1B 22 FAFERITIXER 01 AAA 2.55%
3.47Y+5Y 092280108.1B 22 TR AR 02A AAA 2.40%
3.47Y+5Y 092280108.1B 22 TR AR 02A AAA 2.42%
3.47Y+5Y 092280108.1B 22 TR AR 02A AAA 2.43%
3.47Y+5Y 092280108.1B 22 TR AR 02A AAA 2.43%
3.47Y+5Y 092280108.1B 22 TR AR 02A AAA 2.43%
3.47Y+5Y 092280108.1B 22 HIT R AR 02A AAA 2.44%
3.53Y+5Y 092280139.1B 22 TR AE 02A AAA 2.40%
3.53Y+5Y 092280139.1B 22 TR AE 02A AAA 2.44%
4.06Y+5Y({k 1) 232380021.1B 23 IS IRIT —RE AR 01 AAA 2.53%
4.3Y+5Y 232380033.1B 23 BERRIT B AR 01 AAA 2.62%
4.47Y+5Y({k 1) 232380066.1B 23 TR A= 03A AAA 2.495%
4.47Y+5Y({k 1) 232380066.1B 23 BT RE A= 03A AAA 2.495%
4.49Y+5Y 232380073.1B 23 RIT-REAE 03A AAA 2.47%
4.57Y+NY 242380033.1B 23 1BiT7KEE(R 01 AAA 2.56%
4.57Y+NY 242380033.1B 23 BiTxEs® 01 AAA 2.56%
4.57Y+NY 242380033.1B 23 BiTxEs® 01 AAA 2.56%
4.76Y+5Y 232480004.1B 24 RITHEAE 01A AAA 2.47%
4.76Y+5Y 232480004.1B 24 RITHEAE 01A AAA 2.47%
4.76Y+5Y 232480004.1B 24 RITHEAE 01A AAA 2.47%
4.76Y+5Y 232480004.1B 24 RITHEAE 01A AAA 2.48%
4.76Y+5Y 232480004.1B 24 RITHEAE 01A AAA 2.47%
4.76Y+5Y 232480004.1B 24 RITHEAE 01A AAA 2.47%
4.76Y+5Y 232480004.1B 24 RIFTREAE 01A AAA 2.50%
4.76Y+5Y 232480004.1B 24 RIFTREAE 01A AAA 2.50%
4.76Y+5Y 232480004.1B 24 RIFTREAE 01A AAA 2.50%
4.86Y+NY 242400005.I1B 24 RAIT7KEER 01 AAA 2.52%
4.86Y+NY 242400005.I1B 24 RAIT7KEER 01 AAA 2.53%
4.86Y+NY 242400005.I1B 24 RAIT7KEER 01 AAA 2.53%
4.86Y+NY 242400005.I1B 24 RAIT7KEER 01 AAA 2.555%
4.86Y+NY 242400005.1B 24 RITKEER 01 AAA 2.555%
4.86Y+NY 242400005.1B 24 RITKEER 01 AAA 2.555%
4.86Y+NY 242400005.1B 24 RITKEER 01 AAA 2.555%
4.86Y+NY 242400005.1B 24 RITKEER 01 AAA 2.555%
4.86Y+NY 242400005.1B 24 RITKEER 01 AAA 2.555%
4.87Y+NY({k 1) 242400004.1B 24 hBfiEIKEE(R 01 AAA 2.55%
4.87Y+NY({k 1) 242400004.1B 24 hBfiEIKEE(R 01 AAA 2.55%
4.87Y+5Y({k 1) 1928003.IB 19 RASR1T 4% 01 AAA 2.48%
4.87Y+5Y({k 1) 1928003.IB 19 RASR1T 4% 01 AAA 2.48%
4.87Y+5Y({k 1) 1928003.IB 19 RASR1T 4% 01 AAA 2.50%
4.87Y+5Y({k 1) 1928003.IB 19 RASR1T 4% 01 AAA 2.50%
4.92Y+5Y({k 2) 232480008.1B 24 HIT TR AR 02A AAA 2.48%
4.92Y+5Y({k 2) 232480008.1B 24 HIT TR AR 02A AAA 2.48%
4.92Y+5Y({k 2) 232480008.1B 24 HIT TR AR 02A AAA 2.50%
4.93Y+5Y 1928008.IB 19 &RM4R17 4% 03 AAA 2.48%
4.93Y+5Y 1928008.IB 19 &RAA4R17 4% 03 AAA 2.48%
4.93Y+5Y 1928008.IB 19 &RAA4R17 4% 03 AAA 2.48%
4.97Y+5Y 232480011.1B 24 FRAIT "R AER 02A AAA 2.50%
4.98Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.48%
4.98Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.51%
9.97Y+5Y 232480012.1B 24 RIT "R AE 02B AAA 2.65%

3 / Derek Huang, Ethan Yuan, Teddy Chen, Oscar Wu




