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L

FUTRER, NHEHPRITHRRRNESETE, 4 B 19 BURIRBIRGDATTRET 20 27T 7 REBERIWIRIE, FirFE) 1.8%. Wind #iEE
7, HH 20 {ZcEREWEEE, FtBAEENHEHE. XEF (4B 15HE4R8190) , RTFRET 100 {Z7Ti#[ENE{EF 1000 {278 MLF #
e, BB 120 27T EIWEIERFN 1700 127T MLF ZIER, £@Ei%EI% 720 127,

Ef=751E 288D 240002 1.675-1.68; 362D 200005 1.72; 3.28Y 220016 2.04; 4.51Y 230022 2.075-2.085; 6.7Y 230028 2.225-
2.235; 9.62Y 230026 2.29-2.296; 29.01Y 230009 2.475-2.483,

WE H E15i(%) 1.5600 1.9750 2.0950 2.2375 2.3125 2.4860
A H E 5 (%) 1.5550 1.9700 2.1050 2.2325 2.3090 2.4750
A (%) -0.0050 -0.0050 0.0100 -0.0050 -0.0035 -0.0110

T

ERMERME 148D 230211 1.755; 285D 240301 1. 835; 2.87Y 220203 2.06-2.0625; 4.42Y 230415 2.18-2.1875; 6.88Y
210205 2.28-2.285; 9.42Y 230215 2.3675-2.373,

IR A I L A

WE 1 E [ I 4 Rl (%) 1.7700 2.0600 2.2000 2.3600 2.3925
A H AF B T4l 57 (%) 1.7700 2.0550 2.1850 2.3600 2.3825
551(%) 0.0000 -0.0050 -0.0150 0.0000 -0.0100
WE H E I 15 (%) 1.7800 2.0500 2.1300 2.2800 2.3725
A H [ 153 (%) 1.7550 2.0425 2.1300 2.2700 2.3610
5 (%) -0.0250 -0.0075 0.0000 -0.0100 -0.0115
B e

S HIRTENERTIZAIEER, MREEETT Q3 HifR. Bik/5m, 34D 012480632.1B 24 54 SCP008 AAA  7£2.01%A832 (f4fE-1 fi
B) |, {RTHEES; 69D 012481206.1B 24 {HFISDIV SCPO10 AAA  7E2.01%FE3% (fbf{E-18) , RITHLES., A,
98D 012480962.1B 24 FMESHT SCPO16 AAA 7E 2.09%RkZE (IHEIRIE) , $RITHLARAT; 133D 012384348.B 23 #RHSEA
SCPO10 AAA 7E2.08%m% (fHfE+1MIE) , RITHAES, KikSmE, 182D 01248123218 24 HiSEZG SCP002 AAA £ 2.07%mE (f4(E

SUE) |, RITHEES,; 211D(IK2) 012480530.1B 24 =— SCPO02(RIBIZEHE) AAA £ 2.18%pk3R, fHE-1UE, RITHEES. BHNMS,
Q. PRIEAKIHEERIS T

MIYTERER AAA 2.02



AA+ 213 224 23 2.35 244

AA | 275 299 30 3.32 3.35

AA- 309 366 3.78 435 448

AAA 203 1 209 1 218 1 223 -2 230

SHERWEEMHR  an, 215 225 232 236 1 245
(BP) 2 1 2 1

AA 27502990 3.0 0 3.32 0 3.350

AA- 3.09 0 3.66 0 3.78 0 435 0 4.480

B o=z

SHPRERIBER AR, 1-3 FEIRTER, 22 BEEE MTNOOT (AAA, 1.23Y) £ 2.53%Bk3E, {Rf4(E 1bp Ali3X; 24 4e8E GNOOT (AAA,
2.98Y) 1£2.27%B3, f&E 1bp pl3Z; 22 il MTNOO2 (AAA, 1.33Y) R3Z(E 2.31%, {RM4(E 1bp A3z, 3 25 FHAR, 24 tRER
MTNOO1 (AAA, 4.94Y) TE 2.44%RE35, {EH(E 3bp AiAZE; 24 )IIZFE MTNOOTA (AAA, 4.87Y) FRAXE 2.475%, {EfH{E Sbp paE. 5Y RLAEHAR,
22 HegE MTNOOT (AAA, 7.85Y) BRATFE 2.56%, {IRfh{E 4bp Ai3Z; 22 #5770k MTNOO2 (AAA, 8.01Y) B3ZfE 2.75%. SMAME, SHPRK@EE

T,

AAA

2.01 218 | 2.375 2.55 None
+
2.14 2.31 2.45 None None
HAI AAA
AA+ 2.25 2.45 2.65 None None
AA 2.3 2.72 3.05 None None
20 - 225 - 23 |- Non
AAA 2.6 -5 None
+ 7 66 5 8 9 2 e
2.2 - - 25 - Non
AAA 2.36 None None None
S5ERYNRIEThRIER 1 7 5 3 8 e
(BP) 2.2 - - 26 - Non
AA+ 2.5 None None None
9 4 5 9 4 e
2.3 - - 3.1 - Non |None
AA 2.76 None None
4 4 4 4 9 e

B cum

SHPWERAIRIRAERK, E, 56/, BT, RIEISHEAEINESS. oIRFEAE, 21 Bk 08 AAA B3SE 1.97%, EESEH, RITIEMT
Ao 215K 05 AAA FERRTE 2.10%, EESEY, EET., 2358 03 AAA BATE 242%, B, S5BEA. WiIgAE, 22 2% 02 AA+ BT
2.30%, BEE£sEH, RITIEMIN. 24 HE 01 AA+ FR3ITE 2.50%, fRITSEH, $RITIEMIAN. 20 I 02 AA FRTE 3.15%, Kik/HE, 24 BB 01

AAA BRAITE 2.65%., 24 REE 01 AAA BRAITE 2.66%, 23 F8iE 06 AAA BRRTE 2.83%, fREGSEH, RIS,

S

L R R B AL I 4 e, TMT BN K XIAOMIB0 2544 778 [ %) 5-8bps, F3LJG Y R EIRE . YR E TCmM BiE %, SOk HER
JEFEEE NAINVG 27, “FIEN & PTCEZA 27 F W HIAZE, IXFUH/E 99.5/100 i, FMHBAHE L% ofr 168, HuP i Fa, BRF/INIE S,

& EERRE
HRFY BB (RITH)

5D 012480640.1B 24 thgE)\/5 SCP004 AAA 1.96%

6D 042380250.1B 23 fairREeiR CP0O01 AA+ 2.05%

17D 012480502.1B 24 %8 T 75 SCPOO1 AAA 2.03%
20D 072310270.1B 23 ZRilkz% CP019 AAA 1.94%
21D 072310231.1B 23 fR;ANEs CPO05 AAA 1.94%
28D 072310247.1B 23 EjiEs CPO16 AAA 1.93%
28D 012481235.1B 24 ;PE83 SCP006 AAA 1.99%

34D 012480632.1B 24 54 SCP008 AAA 2.01%

55D 012480224.1B 24 54 SCP003 AAA 2.01%



55D
56D
57D(fk 2)
57D(fk 2)
62D
62D
67D
69D
69D
69D
70D
70D
79D({X 1)
79D({X 1)
88D
89D
93D({x 1)
93D({x 1)
98D
98D
98D
102D
102D
102D
117D
120D({X 2)
121D({K 1)
125D
126D
133D
133D
137D
142D({k 1)
144D
147D
156D (% 1)
168D ({4 4)
175D
175D
175D
175D
175D
175D
179D
182D
182D
182D
182D
182D
188D
197D (% 2)
211D({% 2)
211D({% 2)
211D({k 2)
211D({k 2)
211D({k 2)
213D
213D
217D
223D
223D
223D
231D
238D
238D
238D
238D
245D
261D(fk 1)
264D

012480224.1B
042380320.1B
012384502.1B
012384502.1B
012481004.1B
012481004.1B
012481196.1B
012481206.1B
012481206.1B
012481206.1B
012481168.1B
012481168.1B
012383686.1B
012480519.1B
012480927.1B
012480945.1B
042380403.1B
042380403.1B
012480962.1B
012480962.1B
012480962.1B
012480453.1B
012481162.1B
012481162.1B
042380453.1B
042380459.1B
042380460.1B
012481048.1B
012481072.1B
012384339.1B
012384348.1B
012384396.1B
012480831.1B
012384485.1B
012480915.1B
012481067.1B
012480068.1B
012480166.1B
012481308.1B
012481308.1B
012481308.1B
012481308.1B
012481308.1B
012481333.1B
012481232.1B
012481232.1B
012481232.1B
012481232.1B
012481232.1B
012481200.1B
012480490.1B
012480530.1B
012480530.1B
012480530.1B
012480530.1B
012480530.1B
012480559.1B
012480559.1B
012480596.1B
042380714.1B
042380713.1B
042380713.1B
042380727.1B
012480934.1B
012480934.1B
012480934.1B
012480914.1B
012481251.1B
012481227.1B
042480007.1B

24 554 SCP003
23 HEiERF CP003
23 #555H SCP013
23 #555H SCP013
24 #fi#gE SCPOOT
24 #fi#gE SCPOOT
24 {RFIsEAL SCPO12
24 {RFIsEAL SCPO10
24 {RFIsEAL SCPO10
24 {RFsCilk SCPO10
24 RGBT, SCP025
24 RGBT, SCP025
23 i#F53%i@ SCP003
24 jifi=iE SCPOO1
24 gEE# SCP002
24 HB%FH% SCP003
23 BEAR CP002
23 BEAR CP002
24 7N E# SCP016
24 7 E# SCP016
24 7N E# SCP016
24 IRIRFAEE SCP002
24 75358 SCP007
24 75358 SCP007
23 RiEH 3z CP003
23 =H% CPO10
23 K#EH32 CP004
24 B8 SCPO10
24 B8 SCPO13
23 £hiRs SCP002
23 HEf8EEAs SCPO10
23 i#7lItteek SCPO10
24 fE3ziE SCPOOT
23 Bkt SCPO04
24 B SCP003
24 £1xE% SCPO01
24 ZREXIZ SCPOOT

24 T SCPOOT(RIBIZESE)
24 5% SCPO07(RIBIZEHR)
24 5% SCPO07(RIBIZEHR)
24 5% SCPO07(RIBIZEHR)
24 5% SCPO07(RIBIZEHR)
24 1pE% SCPO07 (R EIZEE)

(
(
(
(

24 =X SCP004
24 +igEEzg SCP002
24 +igEEzg SCP002
24 HigEEZ SCP002
24 HiBEEZ SCP002
24 HigEEZ SCP002
24 FNE#T SCPO19
24 EnE@kE SCP002

24 =— SCPO02(RI Bl EHE)
24 =— SCPO02(RI Bl EHE)
24 =— SCPO02(F Bl EHE)
24 =— SCPO02(F Bl EHE)
24 =— SCPO02(F Bl EHE)

24 ZB3fx SCPOO1
24 ZB3fx SCPOO1
24 ¥pF=eh K SCP002
23 JEFE% CPO05
23 £R)11E@Ex CP0O01
23 $R)11E@Ex CP001
23 =FEH% CPOOT
24 =48 SCP002
24 =48 SCP002
24 =48 SCP002
24 HEipggE SCPO03

24 2124 SCPO03 (R IZELE)

24 =MIEkgE SCP002
24 i5iEia(5 CP0OO1

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

2.01%
2.10%
2.11%
2.11%
1.95%
1.95%
2.01%
2.01%
2.01%
2.01%
2.02%
2.02%
2.13%
2.08%
2.06%
2.13%
2.22%
2.22%
2.09%
2.09%
2.09%
2.35%
2.01%
2.01%
2.14%
2.25%
2.14%
1.99%
2.00%
2.22%
2.08%
2.03%
100
2.20%
2.09%
2.22%
2.19%
2.25%
2.20%
2.20%
2.20%
2.20%
2.20%
2.12%
2.07%
2.07%
2.07%
2.07%
2.07%
2.12%
2.18%
2.18%
2.18%
2.18%
2.18%
2.18%
2.16%
2.16%
2.12%
2.23%
2.42%
2.42%
2.32%
2.07%
2.07%
2.07%
2.11%
2.13%
2.27%
2.15%



FlRKE
8D(fk 2)
10D+NY
21D+NY
34D
46D
49D
66D
66D
66D
66D
66D
67D
97D+1Y
97D+1Y
100D ({k 1)
112D
112D
112D
112D
112D
115D+NY({k 2)
115D +2Y
123D
134D ({k 2)
144D
150D ({k 2)
189D +NY
210D+2Y(fk 1)
222D
245D+NY
245D+NY
268D({k 1)
275D+NY({k 1)
294D
307D
308D
317D+NY({k 1)
317D+NY({k 1)
338D(fk 1)
340D +2Y
345D +2Y
359D(fk 1)
1.02Y
1.02Y+NY({k 2)
1.03Y
1.05Y
1.07Y
1.09Y
1.09Y
1.1Y
1.17Y
1.17Y
1.17Y
1.17Y
1.23Y({k 1)
1.23Y({k 1)
1.23Y({k 1)
1.27Y({k 1)
1.27Y({k 1)
1.28Y
1.32Y+2Y
1.33Y
1.33Y
1.34Y
1.36Y
1.41Y+NY({k 1)
1.53Y
1.59Y+2Y({k 1)
1.86Y(fk 2)
1.92Y({k 2)
1.94Y+NY

102100845.1B
102281026.1B
102100944.1B
101900726.1B
102101020.1B
102101033.1B
102101176.1B
102101176.1B
102101183.1B
102101183.1B
102101176.1B
102101198.1B
102381808.1B
102381808.1B
102101399.1B
101901055.1B
101901055.1B
101901049.1B
101901049.1B
101901049.1B
102101494.1B
102101496.1B
102101619.1B
102101749.1B
102101840.1B
102101870.1B
102102130.1B
102100733.1B
101901616.1B
102103293.1B
102103293.1B
102280053.1B
102280132.1B
102380152.1B
102380232.1B
102280303.1B
102280402.1B
102280402.1B
102280596.1B
102280611.1B
102280682.1B
102280756.1B
102280940.1B
102300319.1B
102000894.1B
102000957.1B
102001000.1B
102001046.1B
102001046.1B
102281131.1B
102381453.1B
102381453.1B
102381453.1B
102383395.1B
102281527.1B
102281521.1B
102281539.1B
102381852.1B
102381852.1B
102001449.1B
102281774.1B
102382129.1B
102281832.1B
102001588.1B
102281968.1B
102382454.1B
102282414.1B
102282552.1B
102480610.1B
102300315.1B
102481188.1B

21 &= =[] MTNO002
22 ;Mg MTNOO7
21 )11$&%& MTNO04
19 #7Kk% MTNOO1

21 BN MTNOOT

21 Kk 5EH MTNOO06

21 FUMiEFT MTNOO2

21 FUMiEFT MTNOO2

21 HFOE#E MTN002

21 HFOE#E MTN002

21 FUMEFT MTNOO2
21 5% MTNOO1

23 ;&I MTNOO2
23 ;&I MTNOO2
21 XBEZE MTN006
19 4B MTN002
19 4B MTN002
19 %7KF) MTNOO1
19 %7KF) MTNOO1
19 %7KF) MTNOO1
21 FipReEe MTNOO2
21 EFF MTNO0O3
21 ¢85 MTN004
21 ;P& MTNOO1
21 5KiT& MTNOO1
1 EERR MTNOO5
21 LT MTNOOS

21 RARE MTNOO1
19 X#&2E MTNOO1

21 FEIYE MTNOO02

21 #RELPU/F MTNO02

22 M. B 5 MTNOO1
22 FEEE MTNOO1

23 E#eB71 MTN002

23 £FEI%E MTNOO1

22 2rhiE#g MTNOO1
22 % MTNOO1
22 R MTNOO1

22 X.BrE5e MTN002

22 FREESD MTNOOT

22 PR EE MTNOO1

22 [EF MTNOO1

22 #rehzs MTNOO1 (2 FHRNY
23 #B4& MTNOO1 (R} BIZEE)

20 BB MTNOO1
20 FEFH% MTNOO1
20 RATUEEE MTNOO1
20 @& MTNOO1
20 @& MTNOO1

22 ZAE MTNOO1A

23 E3zi% MTNO004

23 E3zi% MTNO004

23 3% MTNO004
23 7K&EEH MTNO02
22 KREEH MTN0O02

22 EfgtE MTNOOT

22 A3 MTN004
23 Ei7dris MTNOO3
23 Li7dri% MTNOO3
20 L1768% MTN002
22 RiIU3%E MTNOO2
23 5% MTNOO4
22 YEAEEIE MTNOO4

20 SE#E MTN003

22 FizEE MTNOO1

23 FhEE% MTNO38
22 fHEZER MTN002
22 [ Mi#=RZ MTNOOT

24 =% MTN004

23 F3ZEF= MTNOOT
24 3EMZZE MTNOO

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

BT BB (RITI) _—

2.08%
2.20%
2.10%
2.08%
2.11%
2.05%
2.03%
2.03%
2.19%
2.19%
2.03%
2.07%
2.80%
2.80%
2.10%
2.00%
2.00%
2.08%
2.08%
2.08%
2.20%
2.50%
2.03%
2.17%
2.05%
2.14%
2.28%
2.30%
2.10%
2.24%
2.24%
2.21%
2.20%
2.20%
2.30%
2.20%
2.25%
2.25%
2.22%
2.23%
2.25%
2.08%
3.30%
2.30%
2.21%
2.17%
2.17%
2.74%
2.74%
2.28%
2.24%
2.24%
2.24%
2.60%
2.33%
2.53%
2.31%
2.30%
2.30%
2.36%
2.31%
2.31%
2.33%
2.70%
2.28%
2.24%
2.28%
2.32%
2.80%
2.80%
2.50%



1.98Y({k 1)
1.99Y
2.01Y
2.08Y
2.14Y
2.14Y
2.15Y

2.17Y(1% 2)

2.2Y
2.24Y+2Y

2.35Y

2.36Y+NY({k 2)

2.42Y

2.43Y

2.5Y

2.61Y
2.64Y+NY

2.77Y(1k 1)

2.77Y(1k 1)

2.77Y(1k 1)

2.77Y(1k 1)

2.8Y
2.85Y

2.88Y(fk 1)

2.9Y(fk 1)
2.92Y (1% 2)
2.92Y({k 1)

2.94Y+NY({k 2)

2.94Y(1% 1)
2.97Y

2.98Y(fk 2)
2.99Y

2.99Y+2Y

2.99Y (fk 2)
4.86Y
4.86Y
4.86Y

4.89Y+5Y({k 2)
4.92Y
5Y+NY

9.99Y ({4 2)
9.99Y
9.99Y

SHEIERRER

BRFL BB BRI (R1THH) _

102100654.1B
102100665.1B
102380982.1B
102381196.1B
102383282.1B
102381347.1B
102381371.1B
102381469.1B
102101238.1B
102381667.1B
102382226.1B
102382279.1B
102382536.1B
102382557.1B
102382762.1B
102383177.1B
102383284.1B
102480267.1B
102480267.1B
102480267.1B
102480267.1B
102480449.1B
102280319.1B
102480714.1B
102480880.1B
102481018.1B
102481046.1B
102481205.1B
102481270.1B
102481360.1B
102481378.1B
102481474.1B
102481521.1B
102481540.1B
102480598.1B
102480559.1B
102480559.1B
101900304.1B
102481127.1B
102481587.1B
102481456.1B
102481550.1B
102481550.1B

B3k MTNOO1
1 EEMHE MTNOO3
23 #mI#H1% MTNOO2
23 ;Mg MTNOO7
23 ;2 MTNO14
23 jAT$NEE MTNOO8
23 NIBEtHEE MTNOO1
23 B)I3%#& MTNO002
HeiiEEA%E MTNOO2B
23 Foi5#R MTNOO1
23 A3%I%EE MTNOO2
23 2R354 MTN002
23 BILE MTN002
23 ZREFE MTNOO6
23 A& MTNOOT
23 ERjll MTNOO3
23 Jei& R MTNOO6B
24 {FFARE MTNOOTA
24 {FFARE MTNOOTA
24 {FFARE MTNOOTA
24 {FFARE MTNOOTA
24 55 MTNOOT
22 EE3Z MTNOO1
4 EEE% MTNOO1
24 EXEZ MTN002
24 RE MTNOO1
4 BEEA MTNOO2
24 #EEaRE MTNOOT
24 3EZEER MTNOOS
24 I $71%E% MTNOO
24 5 TER MTNOOT
24 13618 % MTNOO1
24 )||3%8ER MTNOO1
24 £k MTN0O04
24 EregiEl MTNOOS
24 HREGE MTNOO1
24 HREGE MTNOO1
19 EiNits™ MTNOO1
24 BRIZEEH MTNOO1
24 BRFEHR MTNOO7
24 EKAH% MTNOO2
24 % MTN002
24 % MTN002

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

2.31%
2.40%
2.27%
2.46%
2.63%
2.46%
2.40%
2.70%
2.53%
2.40%
2.38%
2.45%
2.42%
2.47%
2.30%
2.35%
2.54%
2.64%
2.64%
2.64%
2.64%
2.50%
2.35%
2.38%
2.90%
2.84%
2.38%
2.37%
2.64%
2.43%
2.37%
2.57%
2.39%
2.63%
2.83%
2.60%
2.60%
2.55%
2.57%
2.62%
2.80%
2.645%
2.645%

188030.SH 214t 01 2.00%

20D 114784.SH 23 &5 D1 AA+ 2.50%
22D(fk 2) 251012.SH 23 2}k D3 AA+ 2.50%
35D+1Y(fk 2) 185809.SH 22 8 03 AAA 2.05%
35D+2Y(fk 1) 188138.SH 21 45503 AA+/AAA 2.20%
42D 194621.SH 22 %3P 01 AA 2.53%

56D 251364.SH 23 245 D3 AA 2.45%

60D 155461.SH 19 245 16 AAA 2.16%

62D 155473.SH 19 #6885 03 AAA 2.00%
63D 185920.SH 22 #% 03 AA+ 2.20%
71D({% 2) 188297.SH 21 742 02 AA+ 2.14%
71D({% 2) 188297.SH 21 742 02 AA+ 2.14%
76D 251584.SH 23 &E D2 AA+ 2.56%
80D+1.99Y 188346.SH 21 3 02 AAA 2.07%
93D(fk 1) 188411.SH 21 245 G1 AAA 2.09%
94D 188418.SH 21240 03 AAA 2.00%
96D+1Y 115667.SH 232158 14 AAA 2.22%
98D+2Y(fk 1) 188461.SH 214ti= G1 AAA 2.35%
100D ({k 1) 149574.5Z 21 EBF 08 AAA 1.97%
100D ({k 1) 149574.5Z 21 EBF 08 AAA 1.97%
110D 155510.SH 19 1842 01 AAA 2.06%
114D(fk 1) 127568.SH PR (= AA/AAA 2.40%
131D 252192.SH 23 g2 D3 AA+ 2.50%
138D 155674.SH 19 #5802 AAA 2.02%
144D +NY 149628.5Z 21 TR G1 AAA 2.18%




152D +1.99Y 188740.SH 218502 AAA 2.04%
154D 127636.SH PR /EZRIR AA+/AAA 2.18%
156D({%X 1) 188771.SH 21 EF 03 AAA 2.07%
159D 162196.SH 19 ¥k 06 AA+ 2.30%
162D ({X 2) 188820.SH 21 #x 03 AAA 2.10%
175D 149653.5Z 21{Z%03 AA/AAA 2.36%
186D 188889.SH 21 < 05 AAA 2.10%
186D 188889.SH 21 < 05 AAA 2.10%
190D ({X 2) 149678.5Z 21 54 05 AAA 2.10%
192D +2Y 149686.5Z 218X 04 AAA 2.14%
193D+3Y 149689.5Z 21 Efx P1 AAA 2.19%
199D+5Y({K 1) 111086.5Z 19 HoRAfR AAA 2.20%
204D (fk 2) 188963.SH G271 5 1 AAA 2.08%
204D (fk 2) 188963.SH G271 5 1 AAA 2.08%
205Dk 1) 252876.SH 23 K& D2 AAA 2.35%
211D(fk 2) 188687.SH 21 FgfH 01 AA+ 2.27%
213D 138576.SH 22 &FH 22 AAA 2.24%
217D 162553.SH 19 #7102 AAA 2.14%
219D(fk 1) 185045.SH 271 #iIE 20 AAA 2.06%
227D 149728.5Z 21 Bk 01 AA+ 2.28%
234D 114393.SH 22 5%[fH 04 AA 2.70%
235D 197808.SH 21 =61 02 AAA 2.17%
238D 185095.SH 21 3k 01 AAA 2.07%
245D 149747.5Z 21 H& 02 AAA 2.33%
245D +7Y({k 2) 185138.SH 271 BEhR 01 AA+/AAA 2.30%
245D 149747.5Z 21 H& 02 AAA 2.33%
247D(1k 1) 138737.SH 22 2= 12 AAA 2.04%
250D 185285.SH 22 318 01 AAA 2.0625%
262D 149764.5Z 22 s 01 AAA 2.21%
266D 185238.SH 22 5% 01 AAA 2.12%
268D+1Y 114687.SH 23 #8501 AA+ 3.00%
276D 162994.SH 20 Z[H 02 AA 2.60%
280D 185322.SH 22 XX, 01 AAA 2.20%
280D 185322.SH 22 XX, 01 AAA 2.20%
281D({% 2) 185302.SH 22 5% 01 AAA 2.20%
302D({% 2) 138889.SH 23EEG3 AAA 2.10%
304D 166069.SH 20 & C1 AAA 2.12%
308D 185359.SH 22 518 02 AAA 2.08%
323D({% 2) 149825.57 22 7= 01 AAA 2.14%
324D({% 1) 185477.SH 22 IR AAA 2.60%
326D +2Y 185459.SH 22 #3101 AAA 2.14%
329D 148208.5Z 23 32 01 AA+ 3.20%
329D 148208.5Z 23 32 01 AA+ 3.20%
335D 143531.SH 18 Bki% 04 AAA 2.20%
354D 185269.SH 22 3%\ 01 AAA 2.08%
357D 254488.SH 24 =fE D2 AA+ 2.28%
359D({% 1) 194269.SH 22 2% 02 AA+ 2.30%
359D({% 1) 194269.SH 22 2% 02 AA+ 2.30%
360D+5Y ({4 1) 127175.SH 15 E# 01 AAA 2.14%
1Y({AR 1) 166608.SH 20 s C1 AAA/AA+ 2.15%
1.01Y 163442.SH 20 FE 01 AAA 2.17%
1.01Y+NY 185686.SH 22 5P Y3 AAA 2.25%
1.02Y+2Y 185708.SH 22 #8101 AAA 2.21%
1.02Y+2Y 194374.SH 22 B35 03 AA+ 2.35%
1.02Y+NY({X 1) 149905.5Z7 22 Zp3z Y4 AAA 2.26%
1.02Y+2Y 194399.SH 22 #4502 AAA 2.20%
1.06Y({K 1) 163526.SH 20 g 01 AAA 2.16%
1.1Y 122374.SH 14 1Btk AAA 2.10%
1.16Y+4Y({k 2) 2280245.1B 22 FE7KE R 01 AA 2.30%
1.18Y 122385.SH 15 {5 02 AAA 2.10%
1.19Y({x 1) 152508.SH 20 iz 01 AAA 2.20%
1.27Y({X 2) 137555.SH 22 i@ 04 AAA 2.12%
1.27Y+2Y 149999.57 22 FE§E 04 AAA 2.54%
1.28Y 251888.SH 23 jEiE 02 AAA 2.50%
1.35Y+NY 175032.SH 20 FRIE Y1 AAA 2.23%
1.35Y+NY 175032.SH 20 FRIE Y1 AAA 2.23%
1.36Y+3Y 252172.SH 23 i 02 AA 2.70%
1.39Y 137799.SH 22 /818 05 AAA 2.12%
1.41Y+2Y 152575.SH 20 Bz 01 AAA 2.26%
1.42Y+NY({k 1) 137836.SH 22 "Y1 AAA 2.30%
1.53Y 167931.SH 20 gt 08 AA+ 2.60%
1.53Y 138501.SH 22 Fgfd 01 AA+ 2.45%




1.58Y({k 2) 138573.SH 22 %i& 02 AAA 2.25%
1.75Y+2Y 114685.SH 23 B 01 AA+ 2.46%
1.81Y 148180.5Z 23 4% 01 AAA 2.20%
1.88Y+2Y 250213.SH 23 E 01 AAA 2.41%
1.88Y+2Y 250213.SH 23 fE 01 AAA 2.41%
1.92Y+2Y 138995.SH 23 4 01 AAA 2.29%
1.92Y+1Y 194061.SH 22 %piE 02 AA 2.69%
1.97Y+2Y 149439.57 21 74 06 AAA 3.01%
1.99Y 175940.SH 21 Iifafs 02 AAA 2.30%
2.1Y 148301.5Z 23HBISO1 AAA 2.47%
2.1Y 148301.5Z 23HBISO1 AAA 2.47%
2.1Y 148301.5Z 23HBISO1 AAA 2.47%
2.23Y(fk 1) 111105.5Z 21SZMC04 AAA 2.28%
2.26Y+2Y 133575.5Z 23 % 03 AAA 2.50%
2.6Y 149710.5Z 21 E513 AAA 2.24%
2.61Y+5Y({k 2) 2123018.1B 21 {ZFIAZE 02 AAA/AA+ 2.60%
2.64Y 253227.SH 23 H£Z 03 AA+ 2.50%
2.74Y 253382.SH 24 TEE 01 AA+ 2.50%
2.75Y 240514.SH 24 b C1 AAA 2.35%
2.77Y 253679.SH 24 BXEZ K1 AA+ 2.80%
2.77Y 253679.SH 24 BXEZ K1 AA+ 2.80%
2.78Y 240550.SH 24 Fi K1 AAA 2.30%
2.85Y+NY 149808.5Z 22 A Y1 AAA 2.39%
2.87Y 240642.SH 24 FHR 01 AAA 2.43%
2.88Y({k 2) 2422006.1B 24 SR &R 01 AAA 2.30%
2.97Y 149847.57 22 5 02 AAA 2.66%
2.97Y 149847.57 22 5 02 AAA 2.66%
2.97Y 149847.57 22 5 02 AAA 2.66%
2.97Y 163386.SH 20 Si G4 AAA 2.45%
2.98Y 240858.SH 24 E& 02 AAA 2.44%
3.89Y 152750.SH 21 Fhzl& AA/AA+ 3.42%
4.15Y 148314.57Z 23 7k 03 AAA 2.42%
4.92Y 148654.5Z 24 fiEH8 03 AAA 2.60%
4.99Y({k 1) 240898.SH 24 4t#%= K1 AAA 2.45%
5Y+NY 240907.SH BRiE KYO7 AAA 100
9.15Y 115479.SH 23 FE52 06 AAA 2.83%
9.15Y 115479.SH 23 FE52 06 AAA 2.83%
9.15Y 115479.SH 23 FE52 06 AAA 2.83%
113D({k 2) 032280696.1B 22 FEIEUER{t PPNOO1 AA 2.33%
234D+1Y 032281109.1B 22 KEE# PPN002 AA 2.83%
263D 032200098.1B 22 1B3MA5# PPNOO1 AAA 2.21%
1.02Y+1Y(fk 1) 032380413.1B 23 FELL=AZ PPNOO1 AA+ 2.85%
1.02Y({% 1) 032280455.1B 22 RABlFE PPNOO1 AAA 2.25%
1.94Y+2Y 032380311.1B 23 FEEHI% PPN0O05 AA+ 2.49%
2.5Y 032381006.1B 23 E[AI%% PPN0O3 AA+ 2.56%
2.72Y 032480022.1B 24 1832k PPNOO1 AA 2.80%
2.87Y 032480206.1B 24 E;iXFF#% PPN0OO2 AA+ 3.15%
10D+5Y({k 1) 1928010.1B 19 PRRIT R AAA 1.98%
84D+5Y 1920046.1B 19 FRIRIT R AAA 2.06%
84D+5Y 1920046.1B 19 FRIRIT R AAA 2.06%
122D+5Y(fk 2) 1428011.1B 14 217=4% 01 AAA 2.045%
154D+NY 1928025.1B 19 BRI TRERR AAA 2.08%
154D+NY 1928025.1B 19 BRI TRERR AAA 2.08%
205D(fk 1) 2128035.1B 21 #ER1T 02 AAA 2.00%
205D(fk 1) 2128035.1B 21 #ER1T 02 AAA 2.00%
207D 2128037.1B 21 RAR1T 01 AAA 2.01%
207D 2128037.1B 21 RAR1T 01 AAA 2.01%
207D 2128037.1B 21 RAR1T 01 AAA 2.01%
211D(fk 2) 2128041.1B 21 IRARITIMSE AAA 2.01%
211D(fk 2) 2128041.1B 21 IRARITIMSE AAA 2.01%
211D(fk 2) 2128041.1B 21 IRAR TS AAA 2.01%
211D(fk 2) 2128041.1B 21 BRI T/IMSIE AAA 2.01%
211D(fk 2) 2128041.1B 21 BRI T/IMSIE AAA 2.01%
281D(fk 2) 2228008.1B 22 BAEHRIT 02 AAA 2.095%
281D(fk 2) 2228008.1B 22 BAEHRIT 02 AAA 2.095%
283D 092280002.1B 22 FHIFRIRITIR 01BC AAA 2.1275%
310D({k 1) 2228012.1B 22 FEIR{TEZE SRR 01 AAA 2.04%
310D({k 1) 2228012.1B 22 FEIR{TEE SRR 01 AAA 2.04%
319D 2220016.1B 22 KIDERIT/IMMIE AAA 2.10%
333D+NY 2028006.1B 20 HBAEERITIKERIR AAA 2.12%
333D+NY 2028006.1B 20 AR TKERIR AAA 2.12%
1.03Y+NY 2028014.1B 20 FEERITKEE(R 01 AAA 2.13%




1.05Y+5Y
1.05Y+5Y
1.05Y+5Y
1.06Y+NY
1.09Y+5Y
1.09Y+5Y
1.16Y

1.19Y+5Y(fk 2)
1.19Y+5Y(fk 2)
1.19Y+5Y({k 2)

1.22Y+NY
1.22Y+NY

1.31Y+5Y(fk 2)
1.31Y+5Y(fk 2)

1.32Y+5Y

1.35Y+NY({k 1)
1.41Y+5Y (4% 2)

1.43Y+NY
1.43Y+5Y
1.43Y+5Y
1.43Y+5Y

1.48Y+5Y(fk 1)
1.48Y+5Y(fk 1)

1.5Y(fk 1)

1.6Y+NY({% 1)

1.76Y+5Y
1.92Y+5Y
1.93Y+NY
1.98Y(fk 1)
1.98Y(fk 1)

2.02Y+NY(fk 1)
2.02Y+NY($k 1)

2.08Y+NY
2.08Y+NY
2.08Y+NY

2.23Y+5Y(fk 2)
2.29Y+NY/({k 1)
2.29Y+NY/({k 1)

2.35Y+NY

2.56Y+5Y({k 1)
2.56Y+5Y({k 1)

2.59Y(fk 1)
2.6Y+5Y
2.6Y+5Y
2.6Y+5Y
2.6Y+5Y

2.61Y+NY

2.61Y+NY

2.67Y+NY({k 1)
2.67Y+NY({k 1)

2.76Y+5Y
2.85Y+NY
2.87Y
2.87Y
2.87Y
2.87Y
2.88Y+5Y
2.88Y+5Y
2.92Y
2.92Y
2.92Y
2.92Y
2.92Y
2.92Y
2.92Y
2.93Y
2.94Y({% 1)
2.94Y({% 1)
2.94Y({ 1)
2.94Y({ 1)
2.94Y({ 1)
2.98Y+NY

2028013.1B
2028013.1B
2028013.1B
2028017.1B
2028018.1B
2028018.1B
2228037.1B
2028022.1B
2028022.1B
2028022.1B
2028023.1B
2028023.1B
2020044.1B
2020044.1B
2028024.1B
2028032.1B
2028033.1B
2028037.1B
2028041.1B
2028041.1B
2028041.1B
2020068.1B
2020068.1B
2228051.1B
2028051.1B
2128002.1B
2128008.1B
2128011.1B
2328010.1B
2328010.1B
2128017.1B
2128017.1B
2128019.1B
2128019.1B
2128019.1B
2120062.1B
210316.1B
210316.1B
2121038.1B
2128033.1B
2128033.1B
212380026.I1B
2128042.1B
2128042.1B
2128042.1B
2128042.1B
2120107.1B
2128044.1B
2120115.1B
2120115.1B
2228004.1B
2228011.1B
212480001.1B
212380032.1B
212380032.1B
212380032.1B
2228017.1B
2228017.1B
2420011.1B
2420011.1B
2420011.1B
2420011.1B
2420011.1B
2420011.1B
2420011.1B
2428003.1B
212480008.I1B
212480008.I1B
212480008.I1B
212480008.I1B
212480008.I1B
2228023.1B

20 RI$RIT—4% 01
20 RI$RIT—4% 01
20 ARAAERIT”ZR 01
20 FRIVRTTKEL R 01
20 RIBIRIT K
20 RIBIRIT K
22 ABRIT/IMIER 01
20 RERITZHR
20 RERITZHR
20 RERITZHR
20 1BREERITKELR 01
20 1BREERITKELR 01
20 TRERIT 4K
20 TRERIT 4K
20 PEHRIT R
20 RIVRTTKEL(R 02
20 EIRIRIT R
20 FARERITIRERIR
20 TRstRIT 4% 01
20 TRstRIT 4% 01
20 TRstRIT 4% 01
20 BIERIT—4% 01
20 BIERIT—4% 01
22 SELRATIMIR
20 HRIRITRERR
21 TrtR1T—4% 01
21 PEERITZ4 01
21 HRfERITKELR 01
23 ELARIT/IMIR
23 ELRIT/IMIR
21 HPERITKERR
21 PEIRITRER R
21 HRERITKELR 01
21 HRERITKELR 01
21 HRERITKELR 01
21 RIRIT 4 02
21 #H 16
21 #H 16
21 ERIRFEKERR
21 EIRIRIT 4 03
21 EIRIRIT 4 03
23 HRERIT/IMAIR 01
21 XUARIT 4R 02
21 XUARTT”4R 02
21 XUARIT 4R 02
21 XUARIT 4R 02
21 AR TR ER R
21 TRsHRIT7KER(R 02

21 B JEFRR TXERR 01
21 B JEFRR TREER 01

22 TrRIT 4R 01
22 FMI$RFTKELR 01
24 171K 01A
24 HRIRITIR 01
24 HRIRITIR 01
24 HRIRITIR 01
22 HpfEERIT—4% 01
22 HpfEERIT—4% 01
24 MR T/ MR 01
24 HEStRIT/ MR 01
24 MR T/ MR 01
24 HEtRAT/IMAIR 01
24 HEtRAT/IMAIR 01
24 HEtRAT/IMAIR 01
24 HEtRAT/IMAIR 01
24 IBERIT=RIR
24 HRIRITIR 02
24 HRIRITIR 02
24 HRIRITIR 02
24 HRIRITIR 02
24 HRIRITIR 02
22 HRERITKERR 01

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+/AA
AA+/AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
f&{E:2.295/2.5708
f&{E:2.295/2.5708
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

2.10%
2.10%
2.11%
2.13%
2.11%
2.11%
2.06%
2.24%
2.24%
2.24%
2.17%
2.17%
2.14%
2.16%
2.13%
2.16%
2.125%
2.18%
2.13%
2.13%
2.13%
2.52%
2.52%
2.10%
2.20%
2.17%
2.18%
2.22%
2.14%
2.14%
2.26%
2.26%
2.25%
2.25%
2.24%
2.26%
2.27%
2.27%
2.37%
2.24%
2.24%
2.24%
2.26%
2.26%
2.26%
2.26%
2.37%
2.30%
2.53%
2.53%
2.24%
2.305%
2.21%
2.225%
2.22%
2.22%
2.25%
2.25%
2.24%
2.24%
2.245%
2.245%
2.245%
2.245%
2.245%
2.2025%
2.22%
2.22%
2.22%
2.22%
2.22%
2.31%



2.98Y+NY
2.99Y+5Y
2.99Y+5Y
3.29Y+5Y
3.34Y+5Y({X 1)
3.36Y+5Y({x 1)
3.36Y+5Y({x 1)
3.37Y+NY
3.37Y+NY
3.37Y+NY
3.37Y+NY
3.38Y+NY({x 1)
3.38Y+NY({x 1)
3.43Y+5Y
3.43Y+5Y
3.94Y+5Y
4.23Y+5Y
4.23Y+5Y
4.23Y+5Y
4.52Y+5Y
4.53Y+NY
4.8Y+5Y(fk 1)
4.8Y+5Y(fk 1)
4.8Y+5Y(fk 1)
4.8Y+5Y(fk 1)
4.9Y+NY
4.92Y+5Y({K 1)
4.93Y+5Y({K 2)
4.97Y+5Y({K 2)
4.97Y+5Y({K 2)
4.98Y+5Y
6.41Y+5Y
6.41Y+5Y
7.31Y+5Y({K 1)
8.58Y+5Y({X 1)

N / Derek Huang, Ethan Yuan, Teddy Chen

2228023.1B
2228024.1B
2228024.1B
092280034.1B
092280065.1B
092280080.1B
092280080.1B
092280083.1B
092280083.1B
092280083.1B
092280083.1B
092280086.1B
092280086.1B
092200008.1B
092200008.1B
232380009.1B
232380026.1B
232380026.1B
232380026.1B
232380069.1B
242380023.1B
232480003.1B
232480003.1B
232480003.1B
232480003.1B
242400005.1B
1928003.1B
1928007.1B
232480008.1B
232480008.1B
1928008.1B
2028035.1B
2028035.1B
2128026.1B
092280140.1B

22 HERITKERR 01
22 TrtRIT—4% 03
22 TrtR1T—4% 03
22 FiBRT _RE AR 01
22 TITREAR 03A

22 FKIRITZRE AR O1A
22 FKERITRE AR O1A

22 FE{TIKER 01
22 FE{TIKERR 01
22 FE{TKER 01
22 FE{TKER 01
22 FATKESR 02
22 FATKESR 02
22 FATRBAIR 02A
22 FATRBAIR 02A
23 BITREBEARO01A
23 B EFR—HE AR 01
23 B EFR—HE AR 01
23 B EFR—HE AR 01
23 BT REAIR 02A
23 HRtRITKELR 01
24 [EFRIT - RE AR 01
24 [EFRITREA MR 01
24 [EFRIT - REA MR 01
24 1BFIRIT REA R 01
24 RATKER 01
19 RAVERIT—2R 01
19 TrptR1T =2k 02
24 HRITTREBALR 02A
24 HRITTRBALR 02A
19 ZAAERIT 4% 03
20 HARIT—5 04
20 HARIT—5 04
21 FIRIRIT " 02
22 AT REANR 02B

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

2.31%
2.26%
2.26%
2.85%
2.28%
2.33%
2.33%
2.325%
2.325%
2.32%
2.32%
2.325%
2.325%
2.30%
2.30%
2.32%
2.55%
2.55%
2.55%
2.35%
2.62%
2.73%
2.73%
2.73%
2.73%
2.42%
2.38%
2.385%
2.38%
2.38%
2.39%
2.55%
2.57%
2.50%
2.54%



