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[2024-04-26]

B ==

FRHEEMIKE, RTAER, NERRITRRRNMESIETE, 4 B 26 BLFIRBEIRGIUTRT 20 (27T 7 REAE R
1, iRFIEA 1.8%, Wind iERxx, SH 20Z7t@REIWEEE, ELRRZEXFEIEIE.

[Elfsx7om 278D 240002 1.58-1.64; 362D 200005 1.69-1.71; 3.28Y 220016 2.01-2.07; 4.51Y 230022 2.07-2.14; 6.7Y
230028 2.20-2.285; 9.62Y 230026 2.30-2.35; 29.01Y 230009 2.51-2.5625,

BB E1& (%) 1.5200 1.9400 2.0925 2.2300 2.3150 2.5125
4 B E & (%) 1.5800 1.9800 2.1600 2.2850 2.3575 2.5560
5 (%) 0.0600 0.0400 0.0675 0.0550 0.0425 0.0435

T

ERMERAME 138D 230211 1.76-1.79; 275D 240301 1. 835-1.91; 2.87Y 220203 2.045-2.11; 4.42Y 230415 2.175-2.24;
6.88Y 210205 2.29-2.355; 9.42Y 230215 2.375-2.44,

FEHIEEAFSRLE %) 1.7500 2.0500 2.1750 2.3150 2.3950
SHIEEFEEHR %) 1.7400 2.0600 2.2400 2.3450 2.4350
5 (%) -0.0100 0.0100 0.0650 0.0300 0.0400
=E (0

rEH E & %) 1.7800 2.0350 2.1125 2.2775 2.3800

S BHEFFHR®%) 1.7900 2.1000 2.1650 2.3375 2.4325

5 (%) 0.0100 0.0650 0.0525 0.0600 0.0525

B Eouss

SHIFTIERMEITRIGER, ARXTEEST Q2 #ifR. fEi%/5E, 21D 012481235.1B 24 ;7] SCP006 AAA  7E 1.99%FK3s (fhfE+1
NE) , HEHBES, 61D 012481204.1B 24 {EFstlk SCPO14  AAA  7£ 2.00%mi3c (f[HEME) , RITHLES., dKIBSE,
105D 012481258.1B 24 J#NI# SCP003 AAA 1E 210%R3R (fHEME) , RITHEES; 113D(fK 2) 042380459.1B 23 =EER
CPO10 AAA 7£230%FE3r (fhfE+4(I8) . BEE&HAEY, K75, 227D 012480833.1B 24 #BHIAF SCP002 AAA 7 2.18%H3 (fh(E

NE) , EEHEIEN; 231D 042380737.1B 23 LA CP007 AAA  1E2.23%FK3As, (HEMNE, ESHLIEN, SAMmMS, ik, PRIENKE

AAA 2.06 2.08 2.15 2.23 2.26

AA+ 2.1 2.26 2.3 2.28 234

HIIYL =R

AA 2.54 2.75 2.85 3.18 3.18

AA- 2.98 3.55 3.65 4.25 4.35
AAA 202 4 206 2 2.1 5 213 10 | 224 2
SRR AA+ 208 2 225 1 228 2 225 3 23 0
(BP) AA 258 -4 278 -3 29 5 32 | 2 323 5
AA- 3 2 |35 -3 37 -5 43 -5 | 44 -5

B vu=me



S BHhERRBERIIFX. tegete MTNOO3 (AAA, 1.33Y) £ 2.26%BK3Z, fAEMNTEMEZ; 23 48 MTNOO6A (AAA,

1.17Y) 1£2.32%FA2, =ihfE8bp A, 22FEEEMTN028 (AAA, 1.41Y) ARETFE2.12%, EftfE 1bpAkas; 3EISEHAR, 24iC£MTNOO0T (AAA,

1-3 FrEinTE, 22

4.92Y) £ 2.35%m3Z, f&f&E 1bp A3z, 24 BREEH MTNO04 (AAA, 4.79Y) RRRTE 2.53%, SikfE 7bp M3Z, 5Y RLAEHARR, 20 AZ MTNOO1

(AAA, 6.33Y) BXRFE 2.58%, Bff{E Sbp KA. BATS, $H+TERmREI—BEM L.

2.62

AAA+ 2.41 None
AAA 2.2 242 2.52 None None
YU R
AA+ 2.3 2.54 2.71 None None
AA 2.36 2.78 3.08 None None
AAA+ 2.05 5 2.23 7 2.37 4 2.57 5 None None
S5reAIz§SEhIEE AAA 2.14 6 2.34 8 2.47 5 None @ None @ None @ None
(BP) AA+ 2.26 4 2.47 7 2.66 5 None @ None @ None  None
AA 2.32 4 2.72 6 3.04 4 None | None None None

B cus

SHEPWFRAIRRAERK, B, 58, BT, RENSHEENESS. oREAE, 19180 03 AAA BT 2.14%., 21 WM& 03 AAA ERTE
2.03%, E1EE, BEEFTA., 21 HiE 04 AAA BAITE 2.13%., IR 7AMHE, 23 2R 05 AAA BAITE 248%, HFRARESEE, RITEAN. 20F& 02 AAA
BRAETE 2.27%, 24 321& 10 AAA RREZTE 4.10%, HiscH, (REESEAN, KinAMmE, 24 5 K1 AAA R 2.82%, 24SHLG02 AAA FAZTE 2.80%, 24

HE 04 AAA FR3STE 2.80%, E&s5H, BT,

|
SHITERRIRBEXR, FREMBEREERNE, Wam LTHEE. Maghl 3-5Y RIXITTR, 5Y RUFAMEITAE, 10Y parIBARER
%, LBLUREAE, 22ZH5FE. £XHMELL gvn BE. KGHE, FEENEGENITMEE, LT, #IERFE ETE+2bp, FREE, 58

MEMKPEEZ, EILFERE, G{EL1T 8bp Mk, 496Y+5Y 1928008 19 &KIMRIT”4 03 trd 250  (+9bp) . 4.89Y+NY({K
1) 242400004.1B 24 BpfigKEER 01 £ 2.51%mXZE, BEE. FHHAEN. R, ZESSERSAMR—RR, BRRXTEEESFT 3Y fUiEET. ’RID
17. ERKEohEfhER+8bp 8. WEmE LTHHE. 303D({K 1) 2228012.1B 22 HERITHEEEMR 01 2.07 , KE+5, ESHEES,
L

PRAERAIRKIE LT, IRERSHIMEILE 0-2bps, ZUtENE, R{ETRTFE HAOHUA FE3KkiREF, T2 40 CCB. BCHINA FRGHRER. iRk,

BREPE 1 FLAIRNS, SilamomE, USD B—3EK, M CNH SEEBFTELD. kiR, BPRIBESEME TG, SXEin/\Weks# 0.25-0.5pt,

SHERRR
HRRE _
012480442.1B 24 1BrstE 0 SCPOO1 2.05%
4D 012384017.1B 23 =E# SCP026 AAA 2.28%
14D 012383039.1B 23 HHE SCPO03 AAA 1.95%
14D 012480122.1B 24 [E[E?R SCP002 AAA 2.02%
18D 012481239.1B 24 H588 SCP002 AAA 1.93%
21D 012481235.1B 24 ;FEEF] SCPO06 AAA 1.99%
21D 012481235.1B 24 ;FEEF] SCPO06 AAA 1.99%
24D 012383202.1B 23 EFRYR SCP004 AA+ 2.23%
24D 012383202.1B 23 EFRYR SCP004 AA+ 2.23%
26D 012481388.1B 24 FrimiEiz SCP002 AAA 1.98%
30D({%X 1) 012383291.1B 23 FII Jpk#= SCPO01 AA 2.25%
41D 012480066.1B 24 itEgMER SCPOO1 AAA 2.04%
41D 012480066.1B 24 tEgMER SCPOO1 AAA 2.04%
54D 042380326.1B 23 5K5REEIZ CP0O1 AA 2.75%
55D 012481180.1B 24 fFFsEdl SCPO09 AAA 1.98%
56D 012481084.1B 24 4 SCPO11 AAA 1.98%
61D 012481204.1B 24 fFFsEAl SCPO14 AAA 2.00%
61D 012481204.1B 24 fFFsEMl SCPO14 AAA 2.00%
61D 012481204.1B 24 ARk SCPO14 AAA 2.00%
61D 012481204.1B 24 ARk SCPO14 AAA 2.00%
70D 042380368.1B 23 &=L CP003 AAA 2.75%
75D 042380377.1B 23 ¥FERE CP001 AAA 2.30%
95D 012384013.1B 23 =Eip#% SCP002 AA 2.39%
102D 012384073.1B 23 BEfSERA SCP0O09 AAA 2.10%
102D 012384072.1B 23 iRigt= SCPO04 AAA 2.05%
105D 012481258.1B 24 T~ T#g SCPO03 AAA 2.10%
105D 012481258.1B 24 T~ T#g SCPO03 AAA 2.10%
105D 012481258.1B 24 T~ T#g SCPO03 AAA 2.10%
113D({% 2) 042380459.1B 23 =Ees CPO10 AAA 2.30%



141D(fk 4)
203D
227D
231D
231D
238D
362D
362D

BRR Esm BRI (RITH)

24D
44D (X 2)

52D +NY

93D(fk 1)
98D
99D (fk 2)
109D
112D
112D
122D
146D
150D
171D
182D+2Y({k 1)
207D
212D({k 1)
223D
248D +NY({k 1)
248D +NY({k 1)
248D +NY({k 1)
268D({k 1)
271D+1Y
303D+NY({k 1)
303D+NY({k 1)
317D(fk 1)
317D(fk 1)
319D
319D
353D
1.04Y
1.04Y+2Y
1.07Y
1.07Y
1.42Y
1.42Y
1.56Y
1.56Y
1.56Y+NY
1.56Y+NY
1.66Y+NY
1.76Y+NY
1.84Y
1.84Y+2Y
1.9Y
1.9Y
1.9Y+1Y
1.92Y+NY({k 1)
1.92Y({k 1)
1.93Y
1.97Y
1.99Y
1.99Y
2.33Y
2.5Y
2.52Y
2.52Y
2.55Y
2.59Y(fk 1)

012481310.1B
042380637.1B
012480833.1B
042380737.1B
042380737.1B
042380744.1B
042480230.1B
042480230.1B

102100970.1B
102100970.1B
102101045.1B

132100063.1B

102101406.1B
102281686.1B
102281692.1B
102381987.1B
102101558.1B
102101558.1B
101901150.1B
101901266.1B
101901292.1B
102102043.1B
102102125.1B
102103033.1B
102103072.1B
101901658.1B
102282794.1B
102282794.1B
102282794.1B
102280129.1B
102480234.1B
102280338.1B
102280338.1B
102000272.1B
102000272.1B
102480456.1B
102000298.1B
102000656.1B
102381150.1B
102281081.1B
102001047.1B
102001046.1B
102481148.1B
102481148.1B
132280110.1B
132280110.1B
102383067.1B
102383067.1B
102383427.1B
102480346.1B
102380303.1B
102380338.1B
132380015.1B
132380015.1B
102481145.1B
102481277.1B
102481297.1B
102100457.1B
102100702.1B
102100737.1B
102100750.1B
102382234.1B
102382888.1B
102382988.1B
102382988.1B
132380079.1B
102383211.1B

24 1383 SCP007
23 B CPO04
24 ¥BMIZN A SCP002
23 P<FEER CPOO7
23 P<FEER CPOO7
23 FE&E#T CP002
24 1)1 |8#% CPOO1
24 1)1 |8#% CPOO1

21 753218 MTNO04
21 753218 MTNO004
21 8% MTNOO1

21 FRENAZ GNOOT (BHRFN

%)

21 Elgesd MTNOO1
22 TEE MTNOO1
22 PZ7FEER MTNOOS
23 Bfin=iE MTNO10
21 ;P4EE MTNOOT
21 ;P4EE MTNOOT
19 B£/=i&E MTNO002
19 HENSEE MTNOO2
9 2£#% MTNOO1
21 &% MTN002
21 LT MTNOO4

21 Zfeea 7 MTNOO6
21 7B MTNO003
19 FIRHEE MTNOOT
22 FiRE L MTNOOT
22 HRRE MTNOO1
22 FRRE MTNOO1
22 EERUAE MTNOOT
24 PZ2FEEE MTNOO1
22 50 MTN002
22 50 MTN002
20 B MTNOO1
20 BIE#E MTNOO1
24 %% MTNOO1
20 J#rizEg MTNOO02
0 B2E)% MTN002
23 ZtERE MTN002
22 KDEFF MTNOO2
20 FBES MTNOO05
20 @& MTNOO1
24 BRI MTNOO02
24 BRI MTNOO02
22 #ZJX B GN004
22 #ZJX B8 GN004
23 SEIFiX MTNOOT
23 SEIFiX MTNOOT
23 SEIFiX MTN002
24 FBES MTNOO2
23 JLITE# MTNOO1
23 BEEMAZE MTNOO1
23 34261l GNO01BC
23 38261l GNO01BC
24 {3/REE MTN002
24 &4 MTNOO1
24 HRIFE R MTNOO4
21 =Z=E%& MTNOO1
21 uMzzi& MTNOO1
21 $tEHX MTNOO1
21 ;BIEE#%E MTNOO1
23 JZEKiEkEE MTNOO3
23 [9)117##& MTNOO1
23 =IEEFF MTNOO2
23 =IEEFF MTNOO2
23 #RipkFE = GN002

23 E%ENF] MTNOO1 (B#%0)

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

2.05%
2.25%
2.18%
2.23%
2.23%
2.21%
2.22%
2.22%

2.00%
2.00%
2.20%

2.11%

2.29%
2.13%
2.28%
2.22%
2.14%
2.14%
2.10%
2.25%
2.15%
2.37%
2.19%
2.18%
2.09%
2.18%
2.50%
2.50%
2.50%
2.32%
2.25%
2.29%
2.29%
2.26%
2.26%
2.27%
2.25%
2.17%
3.47%
2.30%
2.35%
2.70%
2.30%
2.30%
2.25%
2.25%
2.39%
2.39%
2.46%
2.62%
2.40%
2.50%
2.53%
2.49%
3.05%
3.60%
3.02%
2.43%
2.28%
2.30%
2.32%
2.50%
2.59%
2.60%
2.60%
4.12%
2.52%



2.75Y
2.78Y+NY
2.78Y+NY
2.89Y
2.96Y
3.94Y
9.98Y

SHEIVRRER

BRR EsE BRI (RITH)

85D(fk 2)
94D +2Y
101D +3.99Y
105D
105D
123D+2Y
128D({X 1)
182D
186D +3Y
194D
196D
199D
199D
202D+1Y
212D({k 1)
225D(fk 2)
255D+2Y
259D
268D({k 1)
301D
314D
318D+15Y({k 2)
331D+NY(fk 1)
332D
332D
336D+2Y({k 1)
336D+2Y({k 1)
342D
342D
356D
358D(fk 2)
361D
361D
361D
1.01Y
1.03Y
1.07Y
1.12Y
1.13Y+NY
1.17Y+2Y
1.34Y
1.34Y
1.41Y({K 1)
1.41Y
1.48Y
1.48Y({X 2)
1.48Y({X 2)
1.64Y
1.71Y({K 1)
1.75Y
1.81Y({K 1)
1.85Y+5Y
1.87Y(K 1)
1.9Y
1.94Y
1.98Y
1.98Y+2Y
1.98Y+2Y
2Y(K 1)
2.02Y+4Y({X 2)

102480291.1B
102400616.1B
102400616.1B
102480945.1B
102481451.1B
102481340.1B
102481186.1B

112929.5Z
251647.SH
196751.SH
152986.SH
188534.SH
178270.SH
196961.SH
188680.SH
240048.SH
149689.57
162392.SH
188966.SH
188997.SH
188997.SH
240206.SH
197624.SH
197811.SH
2180533.1B
163102.SH
185232.SH
138931.SH
115003.SH
152406.SH
163933.SH
149852.57
149852.57
194136.SH
194136.SH
127145.SH
127145.SH
115251.SH
254565.SH
185711.SH
185711.SH
185711.SH
163508.SH
2280223.1B
163558.SH
194665.SH
115460.SH
194823.SH
114811.5Z
114811.5Z
175173.SH
175184.SH
182924.SH
148087.5Z
148087.5Z
1880297.1B
1680013.1B
149366.5Z
138890.SH
1680080.1B
250155.SH
177551.SH
250580.SH
115252.SH
115163.SH
115163.SH
1980148.1B
2380117.1B

24 K14t MTN0O2
24 E#eFEJI MTNO02
24 E#eFEJI MTNO02
24 #16#E O MTNO02
24 5% MTNOO1

24 Z2igE MTNO16

24 & MTNO02

19 #2103
23 3R 05
21 E#& 03
21 4Bl 02
21 F 09
21 §Rin] F2
21 853 02
21 HB 04
23 918 ST
21 EPr P1
19 3R 01
21 #5407
21 1B/iE C7
21 3 C7
23 FH 12
21 %32 03
21 EEE
21 PiT/MAtR
20 #4502
22 Ek 01
23 3l 01
23 /31@ 03
20 3p71 01
20 HEEEY2
22 BRI 05
22 BRI 05
22 HEk 01
22 HEk 01
PR 341, 01
PR 341, 01
23 B3I G1
24 153 D1
22 E& G3
22 E& G3
22 E& G3
20 ;318 05
22 iFthF= 02
20 %= G4
22 $Rial F1
8% YKO2
GC IiE#z 01
20 18 01
20 18 01
G20 5 1
20 B4 01
22 iz 04
22 E{5 06
22 E{5 06
18 BEERMKR
16 HEERR
21 3538 01
23 EE G4
16 B3IRIR
23 1&@# 01
21 83 01
23 X503
23 $&3iE G2
23 IR 01
23 IR 01
19 TEEWR
23 EeiEr= iz 01

AA+
AAA
AAA
AAA
AAA
AAA
AAA

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

2.52%
2.68%
2.68%
2.50%
2.45%
3.32%
2.65%

2.14%
2.48%
2.10%
2.95%
2.01%
2.02%
2.28%
2.13%
2.04%
2.20%
2.73%
2.11%
2.05%
2.05%
2.26%
2.40%
2.20%
2.19%
2.27%
2.23%
2.10%
2.12%
2.27%
2.20%
2.10%
2.10%
2.30%
2.30%
2.24%
2.24%
2.15%
2.33%
2.14%
2.14%
2.10%
2.14%
2.30%
2.12%
2.20%
2.58%
2.50%
2.70%
2.65%
2.25%
2.38%
2.50%
2.19%
2.18%
2.33%
2.45%
2.43%
2.26%
2.40%
2.36%
3.47%
2.39%
2.26%
2.62%
2.62%
3.00%
2.38%



2.12Y
2.23Y
2.33Y
2.39Y+NY
2.53Y

2.61Y+5Y({K 2)
2.61Y+5Y({K 2)

2.72Y
2.73Y
2.9Y+2Y
2.9Y({k 2)
2.9Y({X 2)
2.9Y({k 2)
2.9Y+5Y
2.92Y+5Y
2.92Y+5Y
2.96Y({X 2)
2.96Y
2.98Y
3Y+NY
3.03Y
3.27Y
4.08Y+5Y
4.33Y+NY
4.36Y
4.38Y
4.86Y
4.88Y
4.96Y+5Y
4.99Y(fk 1)
4.99Y
9.98Y
32D+2Y
107D({%X 1)
363D+1Y
1Y+1Y
2.98Y+2Y
2.98Y+2Y

2.99Y+2Y({K 1)

34D +5Y
34D +5Y
39D+NY
61D+NY
61D+NY
77D+NY
93D(f%k 1)
93D(f%k 1)
112D +5Y
132D+NY
203D+NY
229D +NY
237D +5Y
237D +5Y
241D
303D(fk 1)
303D(fk 1)
319D
322D
340D +NY
340D +NY

359D +5Y({k 2)
359D +5Y(fk 2)
359D +5Y({k 2)
359D +5Y({k 2)
359D +5Y({k 2)

1.01Y+NY
1.01Y+NY
1.01Y+NY
1.01Y+NY
1.01Y+NY
1.03Y+5Y
1.03Y+5Y

152210.SH
2322005.1B
115843.SH
188785.SH
197329.SH
2123019.1B
2123019.1B
148567.5Z
148572.5Z
254186.SH
240748.SH
240748.SH
240748.SH
2223003.1B
2223005.1B
2223005.1B
2422015.1B
240855.SH
196472.SH
185739.SH
2080093.1B
148010.5Z
272380007.1B
115879.SH
115904.SH
252368.SH
240644.SH
240736.SH
240854.SH
240828.SH
254621.SH
240918.SH
032100583.1B
032100842.1B
032380372.1B
032380417.1B
032480418.1B
032480418.1B
032480416.1B
1920039.1B
1920039.1B
1928013.1B
1928014.1B
1928014.1B
1928016.1B
2128024.1B
2128024.1B
1928019.1B
1928023.1B
1928032.1B
1928036.1B
190311.1B
190311.1B
2120116.1B
2228012.1B
2228012.1B
2220022.1B
2228019.1B
2020016.1B
2020016.1B
2020022.1B
2020022.1B
2020022.1B
2020022.1B
2020022.1B
2028014.1B
2028014.1B
2028014.1B
2028014.1B
2028014.1B
2028013.1B
2028013.1B

19 H&R
23 FES 4R 01
23 #liF G3
21 %2R Y1
21 &1l 04
21 KEAE
21 KEAE
24 "% C1
24 714k C1
24 A2 01
24 }5i% 05
24 }5i% 05
24 }5i% 05
22 #{EAE 01
22 NIRfiERR
22 NIRfiERR
24 1BEREZR SRR 03
24 IRE 02
22 %575 02
22 1BIEY3
20 fFhLLERIRIR
22 "% 05
23 ARAFEA4FER 01
T YKO08
23 & 03
23 %52 05
24 5i@ 04
24 3 02
24 134 04
24 EE 04
24SHLG02
24 FEIE K1
21 E{ERI PPNOO1
21 #iE4= PPNOO1
23 =[7JIsk PPNOO1
23 =TI PPNOOT1
24 g & E% PPN0OO3
24 g & E% PPN0OO3
24 EgPE=4% PPN0OO1
19 FUMNERIT =4
19 FUMNERIT &
19 RARITRESR
19 LEEIRITRER
19 FEERITRER
19 BRIRITRER
21 HEERTT 02
21 HREERTT 02
19 RiBEIRIT %K 01
19 RASRITRER 02
19 ERITRER
19 PSRITRER
19 #H 11
19 #H 11
21 FFERTT 01
22 HERITEBERRK 01
22 HEERITEBERRK 01
22 BINRITEEBR
22 3V4R1T 01
20 STHRITRER R
20 STHRITRER R
20 FEERURIT "4 01
20 FARERIT 4% 01
20 FARERIT 4% 01
20 FARERIT 4% 01
20 FARERIT 4% 01
20 HRERITKEL R 01
20 HRERITKEL R 01
20 HRERITKEL R 01
20 HRERITKELR 01
20 HRERITKELR 01
20 RI$RIT—4% 01
20 RI$RIT”4R 01

AA/AA+
AAA
AAA
AAA

AA
AAA
AAA
AAA

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

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

2.45%
2.43%
2.265%
2.33%
2.62%
2.40%
2.36%
2.44%
2.66%
100
2.35%
2.27%
2.27%
2.50%
2.45%
2.45%
2.37%
2.37%
2.50%
2.48%
2.50%
2.37%
2.47%
2.51%
2.59%
2.56%
2.46%
3.73%
2.64%
2.82%
2.80%
2.82%
2.40%
2.18%
2.44%
2.70%
2.70%
2.70%
100
2.05%
2.05%
2.10%
2.07%
2.07%
2.08%
2.05%
2.05%
2.05%
2.13%
2.15%
2.13%
2.15%
2.13%
2.09%
2.07%
2.07%
2.1845%
2.06%
2.26%
2.26%
2.21%
2.20%
2.17%
2.17%
2.16%
2.25%
2.24%
2.24%
2.21%
2.17%
2.20%
2.21%



1.03Y+5Y 2028013.1B 20 ARAVERIT—4% 01 AAA 2.20%
1.03Y+5Y 2028013.1B 20 ARAVERIT—4% 01 AAA 2.20%
1.03Y+5Y 2028013.1B 20 ZMVERIT—4% 01 AAA 2.18%
1.03Y+5Y 2028013.1B 20 ZMVERIT—4% 01 AAA 2.15%
1.03Y+5Y 2028013.1B 20 ZMVERIT—4% 01 AAA 2.15%
1.03Y+5Y 2028013.1B 20 ZMVERIT—4% 01 AAA 2.15%
1.03Y 2028016.1B 20 3V5R1T/)MVAER 02 AAA 2.07%
1.04Y+NY 2028017.1B 20 KRR 1TK R 01 AAA 2.24%
1.04Y+NY 2028017.1B 20 RMER1TK R 01 AAA 2.17%
1.04Y+NY 2028017.1B 20 RMAR1TK % 01 AAA 2.17%
1.14Y 2228037.1B 22 ANEBRAT/ M= 01 AAA 2.07%
1.14Y 2228037.1B 22 ANEBRAT/ M= 01 AAA 2.07%
1.14Y 2228037.1B 22 ANEBRAT/ M= 01 AAA 2.07%
1.15Y({k 2) 2228043.1B 22 SEERFT/MEHE 01 AAA 2.11%
1.15Y({k 2) 2228043.1B 22 SEER4T/MEHE 01 AAA 2.11%
1.15Y({k 2) 2228043.1B 22 SEER4T/MEHE 01 AAA 2.11%
1.15Y({k 2) 2228043.1B 22 SEERFT/MEE 01 AAA 2.11%
1.18Y+5Y({k 2) 2028022.1B 20 BRERIT—% AAA 2.28%
1.27Y+5Y({k 2) 2028025.1B 20 HARIRIT—4 01 AAA 2.26%
1.27Y+5Y({k 2) 2028025.1B 20 HAIRIT—4% 01 AAA 2.18%
1.27Y+5Y({k 2) 2028025.1B 20 HAIRIT—4% 01 AAA 2.18%
1.28Y+5Y 2020043.1B 20 FHMNERIT =% AAA/AA+ 2.23%
1.28Y+5Y 2020043.1B 20 FHMNERIT =% AAA/AA+ 2.23%
1.29Y+5Y({k 2) 2020044.1B 20 HFRIT 4% AAA 2.28%
1.3Y+5Y 2028024.1B 20 HEIRIT %R AAA 2.27%
1.3Y+5Y 2028024.1B 20 HERIT %R AAA 2.18%
1.3Y+5Y 2028024.1B 20 HERIT =R AAA 2.18%
1.3Y+5Y 2028024.1B 20 HERIT %R AAA 2.18%
1.3Y+5Y 2028024.1B 20 HEIRIT =R AAA 2.18%
1.39Y+5Y({k 2) 2028033.1B 20 BIRIT R AAA 2.205%
1.39Y+5Y({k 2) 2028033.1B 20 BIRIT R AAA 2.19%
1.39Y+5Y({k 2) 2028033.1B 20 ERRIT 4R AAA 2.19%
1.39Y+5Y({k 2) 2028033.1B 20 ERIT R AAA 2.19%
1.39Y+5Y 2028034.1B 20 EAIRIT—4% 03 AAA 2.27%
1.39Y+5Y 2028034.1B 20 EAIRIT—4% 03 AAA 2.22%
1.41Y+5Y({k 2) 2028038.1B 20 FERIT—4 01 AAA 2.27%
1.41Y+NY 2028037.1B 20 S ASRITK SR AAA 2.30%
1.41Y+NY 2028037.1B 20 FeASRITK SR AAA 2.30%
1.41Y+NY 2028037.1B 20 FERIRIToKEE R AAA 2.30%
1.52Y+5Y({k 1) 2028044.1B 20 I &IRIT—4% 01 AAA 2.21%
1.55Y 092280138.1B 22 KER1THR 01 AAA 2.18%
1.56Y+NY 2028048.1B 20 FHER Tk R 02 AAA 2.31%
1.59Y+NY 2020078.1B 20 P ERTRIToKEE R AAA 2.30%
1.59Y+NY 2020078.1B 20 P ERTRIToKEE R AAA 2.31%
1.91Y+NY 2128011.1B 21 HBfEER oK &L= 01 AAA 2.33%
1.91Y+NY 2128011.1B 21 HBfEERIToK &L= 01 AAA 2.33%
1.91Y+NY 2128011.1B 21 HBfETR Tk &L= 01 AAA 2.31%
1.92Y 2328003.1B 23 HRfERI TR B SRS 01 AAA 2.16%
1.92Y 2328002.1B 23 HRETRI TNV 01 AAA 2.16%
1.92Y({k 1) 2328006.1B 23 BRI T/MAME 01 AAA 2.125%
1.96Y({k 1) 2328010.1B 23 2R T/ Ve AAA 2.19%
1.96Y({k 1) 2328010.1B 23 2R T/ Ve AAA 2.15%
1.96Y 2328009.1B 23 H{FER1T 01 AAA 2.20%
1.96Y 2328009.1B 23 H{FR1T 01 AAA 2.15%
2Y+NY({k 1) 2128017.1B 21 FIRITKE R AAA 2.36%
2Y+NY({k 1) 2128017.1B 21 FIRITKE R AAA 2.36%
2Y+NY({k 1) 2128017.1B 21 FIRITKE R AAA 2.34%
2Y(IK 1) 2328011.1B 23 I RIT/INVAME 01 AAA 2.175%
2.06Y+NY 2128019.1B 21 hERITKER 01 AAA 2.38%
2.06Y+NY 2128019.1B 21 hERITKER 01 AAA 2.37%
2.23Y 212380008.1B 23 3475 01 AAA 2.19%
2.34Y 2320043.1B 23 HuMER1T 02 AAA 2.22%
2.42Y({k 3) 212380020.1B 23 FEKRIRITIR 02 AAA 2.21%
2.42Y({k 3) 212380020.1B 23 FEKRIRITIR 02 AAA 2.19%
2.48Y+NY 2120089.1B 21 JEERIRTTKEMR 01 AAA 2.44%
2.5Y+5Y({k 2) 2128032.1B 21 2R1T—4% 01 AAA 2.35%
2.56Y+NY 2128038.1B 21 RAVRIT7K &L= 01 AAA 2.40%
2.57Y 2320057.1B 23 KR IT /MR AAA 2.28%
2.57Y 2320058.1B 23 BMIRITEE&R AA+ 2.41%
2.64Y+5Y 2128051.IB 21 TRR1T—4% 02 AAA 2.33%
2.64Y+5Y 2128051.IB 21 TRFR1T—4% 02 AAA 2.33%
2.64Y+5Y 2128051.IB 21 TRFR1T—4% 02 AAA 2.33%




2.64Y+5Y 2128051.IB 21 TRR1T—4% 02 AAA 2.33%
2.64Y+5Y 2128051.1B 21 TiSR1T—4% 02 AAA 2.26%
2.75Y+5Y({k 2) 2228006.1B 22 HERIT—4% 01 AAA 2.34%
2.75Y+5Y({k 2) 2228006.1B 22 HERIT 4% 01 AAA 2.33%
2.83Y+NY 2228011.1B 22 RAR1TKER 01 AAA 2.43%
2.85Y 212480001.1B 24 #1T= 01A AAA 2.28%
2.85Y 212380032.1B 24 HARITR 01 AAA 2.21%
2.85Y 212380032.1B 24 HARITR 01 AAA 2.21%
2.85Y 212380032.1B 24 HARITR 01 AAA 2.21%
2.87Y+5Y 2228017.1B 22 HBRESRIT—4% 01 AAA 2.36%
2.9Y 212480005.1B 24 FERERITIE 01 AAA 2.29%
2.9Y 212480005.1B 24 FERERITIE 01 AAA 2.29%
2.9Y({x 1) 2420013.1B 24 JLFER1T 01 AAA 2.23%
2.92Y({k 1) 212480008.1B 24 HERIRITIE 02 AAA 2.22%
2.96Y(fk 1) 212480009.1B 24 EiERIT®R 01 AAA 2.33%
2.96Y({%x 1) 212480009.1B 24 i8RITI& 01 AAA 2.32%
2.96Y({%x 1) 212480009.1B 24 i8RITI& 01 AAA 2.25%
2.96Y({%x 1) 212480009.1B 24 i8RITI& 01 AAA 2.24%
2.96Y({%x 1) 212480009.1B 24 i8RITI& 01 AAA 2.24%
3.01Y+NY 2228029.1B 22 FERITKEE R 02 AAA 2.45%
3.01Y+NY 2228029.1B 22 FERITKEE R 02 AAA 2.42%
3.14Y+5Y 2228039.1B 22 FIFIRIT "4 01 AAA 2.37%
3.15Y+5Y 2228041.1B 22 RAVERIT—4% 01 AAA 2.37%
3.32Y+5Y({%x 1) 092280065.1B 22 TR EARRO03A AAA 2.40%
3.32Y+5Y({k 1) 092280065.1B 22 TIA—REAIE 03A AAA 2.37%
3.32Y+5Y({k 1) 092280065.1B 22 TIA—REAIE 03A AAA 2.37%
3.32Y+5Y({k 1) 092280065.1B 22 TIA—REAIE 03A AAA 2.37%
3.32Y+5Y({k 1) 092280065.1B 22 TA—REAIE 03A AAA 2.31%
3.32Y+5Y({k 1) 092280065.1B 22 TIA—REAIE 03A AAA 2.31%
3.34Y+5Y({k 1) 092280080.1B 22 WRIRIT - REARIE 01A AAA 2.42%
3.35Y+NY 092280083.1B 22 (77K EEF 01 AAA 2.465%
3.35Y+NY 092280083.1B 22 (77K EER 01 AAA 2.46%
3.35Y+NY 092280083.1B 22 (77K EER 01 AAA 2.46%
3.35Y+NY 092280083.1B 22 (77K EER 01 AAA 2.46%
3.36Y+NY({%x 1) 092280086.1B 22 RAT7KEER 02 AAA 2.46%
3.36Y+NY({%x 1) 092280086.1B 22 RAT7KEER 02 AAA 2.465%
3.36Y+NY({%x 1) 092280086.1B 22 RAT7KEER 02 AAA 2.465%
3.36Y+NY({%x 1) 092280086.1B 22 RAT7KEER 02 AAA 2.465%
3.36Y+NY({%x 1) 092280086.1B 22 RAIT7KEER 02 AAA 2.465%
3.36Y+NY({%x 1) 092280086.1B 22 RAIT7KEER 02 AAA 2.465%
3.36Y+NY({%x 1) 092280086.1B 22 RAIT7KEER 02 AAA 2.455%
3.36Y+NY({%x 1) 092280086.1B 22 RAIT7KEER 02 AAA 2.38%
3.41Y+5Y 092200008.1B 22 RIT”RAEARR 02A AAA 2.32%
3.43Y+5Y 092280098.1B 22 FUMERIT B AR 01 AAA 2.46%
3.43Y+5Y 092280098.1B 22 FUMERIT R\ AR 01 AAA 2.45%
3.53Y+5Y({%x 1) 092280131.1B 22 BT RAER 02A AAA 2.41%
3.54Y+5Y 092280134.1B 22 TR A R 04A AAA 2.42%
3.54Y+5Y 092280134.1B 22 T RAE 04A AAA 2.33%
3.55Y+5Y 092280139.1B 22 AT R AER 02A AAA 2.33%
3.55Y+5Y 092280139.1B 22 AT R AER 02A AAA 2.33%
3.55Y+5Y 092280139.1B 22 AT R AER 02A AAA 2.33%
3.66Y+5Y 232280007.1B 22 TR A& 05A AAA 2.41%
3.66Y+5Y 232280007.1B 22 TR A &= 05A AAA 2.41%
3.9Y+5Y 232380006.1B 23 HIT R A= 01A AAA 2.43%
3.9Y+5Y 232380006.1B 23 R RE A= 01A AAA 2.43%
3.9Y+5Y 232380006.1B 23 R RE A= 01A AAA 2.43%
3.93Y+5Y 232380008.1B 23 TINREIT KRB ANE 01 AAA/AA+ 2.64%
3.96Y+5Y 232380015.1B 23 TIT—REARKO1A AAA 2.43%
4.35Y+5Y 232380036.1B 23 TAT—REAfR 02A AAA 2.46%
4.35Y+5Y 232380034.1B 23 BEIERHREARE 02 AAA 2.68%
4.41Y+5Y 232380057.1B 23 RfT R AR 02A AAA 2.47%
4.41Y+5Y 232380057.1B 23 th{T B A= 02A AAA 2.45%
4.41Y+5Y 232380057.1B 23 th{T B A= 02A AAA 2.46%
4.41Y+5Y 232380057.1B 23 th{T B A= 02A AAA 2.46%
4.41Y+5Y 232380057.1B 23 th{T B A= 02A AAA 2.46%
4.48Y+NY 242380019.1B 23 Mgk LE(® 01 AAA 2.50%
4.48Y+NY 242380019.1B 23 Mgk LR 01 AAA 2.50%
4.52Y+5Y 232380073.1B 23 RIT B A= 03A AAA 2.47%
4.56Y+5Y 232380076.1B 23 BT REAIE 03A AAA 2.39%
4.6Y+NY 242380033.1B 23 17K E®E 01 AAA 2.54%
4.6Y+NY 242380033.1B 23 187K ER% 01 AAA 2.52%
4.77Y+5Y 232480001.1B 24 PITTIRAE 01A AAA 2.48%




4.78Y+5Y({K 1) 232480006.1B 24 BITREAARE O1A AAA 2.40%
4.78Y+5Y 232480004.1B 24 RITZREARE 01A AAA 2.47%
4.89Y+NY({k 1) 242400004.1B 24 HpfigzkEE{R 01 AAA 2.525%
4.89Y+NY({K 1) 242400004.1B 24 HpfigzkEE{R 01 AAA 2.515%
4.89Y+NY({K 1) 242400004.1B 24 HpfigzkEE{R 01 AAA 2.51%
4.89Y+NY({K 1) 242400004.1B 24 HpfigzkEE{R 01 AAA 2.51%
4.89Y+NY({k 1) 242400004.1B 24 HBfiEKEER 01 AAA 2.50%
4.95Y+5Y({k 2) 232480008.1B 24 T REALR 02A AAA 2.48%
4.95Y+5Y({k 2) 232480008.1B 24 T REALR 02A AAA 2.47%
4.95Y+5Y ({k 2) 232480008.1B 24 T RE AR 02A AAA 2.48%
4.95Y+5Y ({k 2) 232480008.1B 24 T REALR 02A AAA 2.45%
4.95Y+5Y ({k 2) 232480008.1B 24 T REALR 02A AAA 2.42%
4.95Y+5Y ({k 2) 232480008.1B 24 T REALR 02A AAA 2.41%
4.95Y+5Y({k 2) 232480008.1B 24 T REALR 02A AAA 2.41%
4.95Y+5Y ({k 2) 232480008.1B 24 T RAALR 02A AAA 2.41%
4.98Y+5Y 232480010.1B 24 HFRIT —REAR 01 AAA 2.57%
4.98Y+5Y 232480010.1B 24 HESRITZREA R 01 AAA 2.58%
4.98Y+5Y 232480010.1B 24 HESHRITZREA R 01 AAA 2.58%
4.98Y+5Y 232480010.1B 24 HESRITZREA R 01 AAA 2.58%
4.98Y+5Y 232480010.1B 24 HESHRITZREA R 01 AAA 2.58%
4.99Y+5Y({k 2) 232400013.1B 24 FhiERIT A AR 01 AAA 2.84%
4.99Y+NY 242480002.1B 24 FRITRER R 01 AAA 2.56%
4.99Y+NY 242480002.1B 24 FRITRER R 01 AAA 2.53%
4.99Y+NY 242480002.1B 24 3R TRER R 01 AAA 2.52%
4.99Y+NY 242480002.1B 24 FRITKER R 01 AAA 2.52%
4.99Y+NY 242480002.1B 24 FRITKER R 01 AAA 2.52%
4.99Y+NY 242480002.1B 24 FRITKER R 01 AAA 2.47%
5Y+5Y 232480011.1B 24 RITZRAALR 02A AAA 2.48%
5Y+5Y 232480011.1B 24 RITZRAALR 02A AAA 2.42%
5Y+5Y 232480011.1B 24 RIT_REALR 02A AAA 2.38%
10Y+5Y 232480012.1B 24 RIT_RAANE 02B AAA 2.61%
10Y+5Y 232480012.1B 24 RATTREASR 02B AAA 2.60%
10Y+5Y 232480012.1B 24 RATTREASR 02B AAA 2.60%
10Y+5Y 232480012.1B 24 RATTREASR 02B AAA 2.60%

N / Derek Huang, Ethan Yuan, Teddy Chen




