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B e=

RIFTFRET 100 27T 7 REFFEIWEIE, HIrFlER 2.10%., $H 100 {Z7TiZEIWZEIER,

EfRAME, 1.11Y 200009 2 B3 2.07 ; 1.81Y 220005 FY3SFE 2.21-2.22; ; 6.83Y 220006 FY3ZE 2.76 -2.7475; 9.73Y 220003 F3Z7E 2.7945 -2.78; 29.4Y 210014 B3Z7E 3.32 -

3.306,
MERE(R (%) 8 2. 2.515 2.695 2.794
SHER (%) 1.855 2.1800 2.5150 2.690 2.76 3.2950
TN (%) 0.0250 0.0000 0.0000 -0.0050 -0.034 -0.0250

L

SRYMRE, 3.78Y 210203 FYAZTE 2.665 -2.6725; 1.63Y 210202 B3Z7E 2.305; ; 4.3Y 210208 FY3I(E 2.70-2.7125 ; 4.76Y 220203 FY3I{E 2.6975 -2.715 ; 9.91Y 220210 FY3Z{E

2.9675 -2.98,

FEBIEEERL{R (%) 1.3000 2.315 2.7 v 3.0975
SHIEEERHE(%) 1.3000 2.3150 2.7300 2.7300 3.0975
(%) 0.0000 0.0000 0.0000 0.0000 0.0000
FEREFE(%) 1.92 2.5000 2.7050 2.91 3.0580
SHEFFR(%) 1.9200 2.5000 2.6725 2.9100 3.0400
R (%) 0.0000 0.0000 -0.0325 0.0000 -0.0180

B eens

SHEHZIRIBERER , MRTEEHEZAIR AAA AA+JEREF M. fim/5E, 6D 012280765.1B 22 Y¢BH SCP002 AAA FRAZTE 1.65%UE, (RIEHLSIRIT, 65D
042100300.1B 21 BB CP007 AAA FXATIE 1.95% s, YO RES: s/ m, 114D 012280021.1B 22 5645, SCP001 AAA BRAZTE 2.02%E, 160D 072110051.1B 21 ESitE
CP017 AAA FEAZTE 2.03% IS, W9 NES; KiE/SME, 203D 012281441.1B 22 AA4K, SCP007 AAA FYASTE 2.08% S, RITHLAIRE, 272D 042280079.1B 22 FHAYE: CP005 AAA FY

RIE 235%UE,; RS, S BERIE E1T.



I T T T T T

AA+ 2.05 2.2 24 2.48 2.55
B EEER

AA 2.4 2.65 2.8 3.1 3.5

AA- 3 3.45 4 4.15 4.45
AAA 1.8 10 1.93 4 2.07 3 2.27 3 2.33 2
SieERUESEE5IIER AA+ 2.05 0 2.2 0 2.35 5 2.45 3 2.53 2
(BP) AA 2.35 5 2.65 0 2.8 0 3.1 0 3.5 0
AA- 3 0 3.45 0 4 0 4.15 0 4.45 0

B ou=s

SRPERIIBERT, FEMIL 1Y-3Y HifR AAA S RHE, 3Y LA EHEIGEERE, 1Y-3Y BimE, 21 RHEZR MTN002 (AAA, 2.46Y) BKARTE 2.70%, SKERIFFE;
HREI MTN006 (AAA, 2.41Y) FYATE 2.70%1{T4Y; 19 Ha/A5H MTNOO1 (AAA, 1.63Y) FRAZTE 2.45%. 3 Z 5 FFHAPR, 21 AE(S MTNO013 (AAA, 4.46Y) 7E 3.18%FAS; 22 &g MTN002

(AAA, 4.83Y) TE3.21%M3%. 5 FLALHAIR, BRZE. BiAMS, SHPRE@mREHAAK.

_-----

AAA+ 2.2 2.7 2 4 None
AAA 2.38 2.92 3.34 3.58 None
CaPO Vg £
AA+ 2.53 3.23 3.59 None None
AA 2.78 3.55 3.89 None None
AAA+ 2.29 -1 2.77 -1 3.23 0 3.47 0 None = None
5ieaEEZE5dER AAA 2.38 0 2.93 -1 3.35 -1 3.58 0
(BP) AA+ 2.52 1 3.25 -2 3.57 2
AA 2.78 0 3.55 0 3.89 0

B cum

SEEWFERGER, BT, E€, 58, RRNSBRENESS. URHGHE, 20 FE 09 AAA FIRTE 2.38%. 21T & 16 AAA pIRFE 2.42 %, S5VLAEE5HE. B

/5, 20SZMC04 AAA FRASTE 2.39 %, 21 ZBATH% 01 AAA FYATIE 3.27 %, Kim/AME, 21 A& 03 AAA BYATTE 3.86 %,

S

#a, T1TE ICBCAS 2.95 25 EISTE reoffer IIALIRIEER, IRAREERULE 5-7bps, PIRIRIR, BIRREETTTHIA, offer B, B9 5 FHFRFENMNERIE. EZ TN

BEIEETR, BERLEE CHAECO 6.6 22 BR3ZTE 3.66%, EFKH)I| CHOHEC 6.3 22 7£ 3.73% B ZEMAL, BRI TEL 1-2pt, EixE., HER. IR, BWEFLERS, WHEHZE

Bi N 7k 2537 SR T 2k 5-10pt.

S HEfRMK3E
58D 210010 1.57
61D 229916 1.59

233D 220001 1.855



335D
360D(fk 2)
1.1Y
1.81Y
1.81Y
1.81Y
2.75Y
2.75Y
2.87Y
2.87Y
3.39Y
3.39Y
4.03Y
4.19Y
4.22Y
4.89Y
4.89Y
5.07Y
5.07Y
5.97Y
6.39Y
6.39Y
6.83Y
6.83Y
6.83Y
6.83Y
6.83Y
6.83Y
7.49Y
7.49Y
7.99Y
7.99Y
7.99Y
7.99Y
7.99Y
7.99Y
8.08Y
8.08Y
8.14Y

9.01Y

220009

210008

200009

220005

220005

220005

220004

220004

200005

200005

150023

150023

190007

160017

210011

220007

220007

2000002

2000002

210007

210013

210013

220006

220006

220006

220006

220006

220006

190015

190015

200006

200006

200006

200006

200006

200006

2000003

2000003

2000004

210009

1.95

2.0025

2.07

2.21

2.215

2.22

2.32

2.325

2.3825

2.385

2415

24175

2.49

2.53

2.51

2.52

2.5275

2.5875

2.59

2.69

2.725

2.7325

2.7475

2.75

2.7525

2.755

2.7575

2.76

2.78

2.785

2.8275

2.83

2.835

2.8375

2.84

2.8425

2.835

2.84

2.835

2.8325



9.01Y

9.01Y

9.01Y

9.01Y

9.01Y

9.48Y

9.48Y

9.48Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.97Y

9.97Y

9.97Y

9.97Y

9.97Y

9.97Y

9.97Y

9.97Y

27.16Y

27.16Y

27.81Y

28.31Y

28.31Y

28.31Y

28.31Y

28.88Y

28.88Y

29.4Y

29.4Y

29.4Y

29.4Y

210009

210009

210009

210009

210009

210017

210017

210017

220003

220003

220003

220003

220003

220003

220003

220003

220003

220003

220003

220010

220010

220010

220010

220010

220010

220010

220010

190010

190010

200004

200012

200012

200012

200012

210005

210005

210014

210014

210014

210014

2.835

2.836

2.8375

2.84

2.8425

2.805

2.8075

2.81

2.78

2.782

2.7825

2.7835

2.785

2.786

2.787

2.7875

2.79

2.7925

2.7945

2.7425

2.743

2.745

2.746

2.7475

2.75

2.755

2.7575

3.3275

3.335

3.33

3.3275

3.33

3.3325

3.335

3.3275

3.33

3.306

3.3075

3.31

3.3125



29.4Y 210014 3314

29.4Y 210014 3.315
29.4Y 210014 3.317
29.4Y 210014 3.3175
29.4Y 210014 3.32
29.89Y 220008 3.2575
29.89Y 220008 3.26
29.89Y 220008 3.2625
29.89Y 220008 3.265

SHERRMNER

69D 210407 1.55
226D 160404 1.94
319D(fk 1) 200202 2.02
1.38Y 210322 2.23
1.62Y 210202 2.305
1.69Y 190203 2.32
1.72Y 190305 2.37
1.74Y 092218001 2.37
1.74Y 092218001 2.38
1.78Y 210213 2.5
1.86Y 210303 2.36
2.06Y 210207 2.3875
2.16Y 210406 2415
2.47Y 210218 2.4425
2.47Y 210218 2.445
2.63Y 200203 2.47
2.63Y 200203 2.475
2.64Y 180401 2.52
2.81Y 220202 2.49
2.81Y 220202 2.5
2.88Y 150210 2.5225
2.88Y 150210 2.53
3.14Y 200212 2.575
3.14Y 200212 2.5825
3.14Y 200212 2.585
3.3Y 150218 2.62
3.3Y 150218 2.625

3.3Y 150218 2.6275



3.3Y

3.41Y

3.41Y

3.62Y

3.76Y

3.76Y

3.77Y

3.77Y

3.77Y

3.77Y

3.83Y

3.83Y

3.83Y

4.22Y

4.25Y

4.3Y

4.3Y

4.3Y

4.3Y

4.3Y

4.64Y

4.68Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.88Y

5.25Y

5.29Y

5.84Y

6.12Y

6.62Y

6.99Y

6.99Y

150218

200315

200315

160405

160408

190204

210203

210203

210203

210203

210403

210403

210403

190209

160213

210208

210208

210208

210208

210208

200204

220305

220203

220203

220203

220203

220203

220203

220203

220203

220402

220402

170210

170215

170415

180310

180210

190205

190210

190210

2.63

2.655

2.66

2.7

2.72

2.71

2.665

2.668

2.67

2.6725

2.7225

2.725

2.73

2.7625

2.765

2.7025

2.705

2.7075

2.71

2.7175

2.7925

2.79

2.6975

2.7

2.701

2.7025

2.703

2.705

2.71

2.715

2.79

2.795

2.8125

2.845

2.865

2.91

293

29775

3.0025



6.99Y

7.32Y

7.79Y

7.79Y

7.79Y

7.79Y

7.79Y

7.83Y

7.9Y

8.07Y

8.07Y

8.07Y

8.41Y

8.41Y

8.41Y

8.41Y

8.77Y

8.77Y

8.77Y

8.77Y

8.77Y

9.04Y

9.04Y

9.04Y

9.04Y

9.04Y

9.04Y

9.04Y

9.04Y

9.14Y

9.3Y

9.3Y

9.3Y

9.3Y

9.3Y

9.3Y

9.45Y

9.45Y

9.65Y

9.65Y

190210

190215

200205

200205

200205

200205

200205

200310

200404

200210

200210

200210

200215

200215

200215

200215

210205

210205

210205

210205

210205

210210

210210

210210

210210

210210

210210

210210

210210

210310

210215

210215

210215

210215

210215

210215

210410

210410

220205

220205

3.005

3.01

3.0525

3.055

3.0575

3.06

3.065

3.07

3.06

3.068

3.07

3.0725

3.085

3.0875

3.09

3.091

3.0875

3.09

3.092

3.0925

3.095

3.0875

3.09

3.092

3.0925

3.093

3.095

3.097

3.0975

3.09

3.0875

3.09

3.091

3.092

3.0925

3.095

3.09

3.095

3.0525

3.053



9.65Y

9.65Y

9.65Y

9.65Y

9.65Y

9.65Y

9.65Y

9.65Y

9.65Y

9.65Y

9.65Y

9.8Y

9.8Y

9.8Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

9.91Y

19.46Y

FIRKE

13D

13D

23D

23D

48D

50D

220205

220205

220205

220205

220205

220205

220205

220205

220205

220205

220205

220310

220310

220310

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

220210

210220

5B

3.055

3.0555

3.056

3.0565

3.057

3.0575

3.059

3.06

3.061

3.0625

3.065

3.09

3.0925

3.1

2.9675

2.968

2.969

2.97

2.971

29715

2972

2.9725

2.973

29735

2974

2.975

2.976

29775

2.98

3.3575

012280765.1B

012103360.1B

012105335.1B

012281040.1B

012103497.1B

012103726.1B

042100262.1B

AN (R1THI13)

22 3¢BA SCP002

21 &$¥ SCP007

21 EH8 SCP002

22 45X SCP004

21 EFFEEE SCP005

21 {RELHE SCP004

21 1= CPo01

IIIIIIE%%!IIIIIII
AAA

AAA
AAA
AAA
AAA
AA+

AA

1.65%
1.84%
1.70%
1.80%
1.97%
2.08%

6.00%



50D

51D

51D

51D

60D

65D

160D

195D

203D

211D

211D

211D

234D

272D

293D

FIRKE

67D(fk 1)
156D
183D+NY
313D+2Y
344D
351D
1.15Y+2Y({k 1)
1.25Y
1.25Y
1.31Y({k 2)
1.33Y({k 1)
1.34Y
1.39Y(f% 2)
1.44Y
1.44Y
1.45Y({% 2)
1.49Y
1.52Y({k 1)
1.63Y
1.63Y
1.64Y({k 1)

1.64Y({k 1)

042100262.1B

042100441.1B

042100441.1B

042100441.1B

012103891.1B

042100300.1B

072110051.1B

042100641.1B

012281441.1B

012281837.1B

012281837.1B

012281837.1B

042280026.1B

042280079.1B

042280129.1B

fRERES

101901014.1B

101901462.1B

102002188.1B

102000571.1B

101800587.1B

102100955.1B

101800783.1B

102101642.1B

102101642.1B

102001784.1B

102101951.1B

102001835.1B

102001883.1B

102002059.1B

102002059.1B

102002072.1B

102002176.1B

102002225.1B

102100031.1B

102100031.1B

102280086.1B

102280086.1B

21 iEtiipER CP001

21 B8R CP012

21 B8} CP012

21 BB CP012

21 EMEZ SCP003

21 BB} CP007

21 E{SiUES CP017

21 &/ IBF* CP004

22 A1, SCP007

22 a4k SCP014

22 1K SCPO14

22 4K SCP014

22 TBITFLAFF CP001

22 FHE{E CP005

22 itk CP002

AN (R1THI43)

19 HEE MTN002

19 BRE&A MTN003

20 FREE#E MTNO021

20 $MIEE MTN002

18 HEE#E MTN002

21 £&E#sE MTNOO1A

18 t3=7K55 MTN002B

21 ZEEE ] MTNOO1

21 ZRERE ] MTNOO1

20 F53Z@ MTN005

21 ZaeE MTNOO1

20 BE€51%E MTN003

20 [EZEH MTN003

20 E#E53 MTN006

B85 MTN006

20 5KZREF MTNOO1

20 EE3%#% MTN003

20 H&1% MTN003

21 BIEHEFE MTNOO1

21 BI4MIE MTN0O1

22 8% FFHE MTN0O1

22 8% FHE MTN0O1

AA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AA+

AAA/AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

6.00%

1.91%

1.91%

1.91%

2.03%

1.95%

2.03%

3.45%

2.08%

2.09%

2.09%

2.09%

2.74%

2.35%

2.85%

1.98%

2.15%

2.21%

247%

2.45%

2.34%

2.51%

2.76%

2.76%

2.43%

2.85%

2.45%

2.55%

2.55%

2.55%

2.61%

2.57%

2.57%

2.56%

2.56%

3.40%

3.40%



1.91Y({% 1)
1.91Y({k 1)
2.28Y
2.28Y
2.58Y
2.75Y
2.78Y
2.78Y
2.82Y
2.95Y
2.96Y
2.96Y
2.98Y
2.99Y
2.99Y
2.99Y
4.28Y({F 1)
4.28Y(fk 1)

4.47Y

SHEIVERKEE

RIFRKE

71D

78D

103D+1.99Y

112D

126D

154D

175D

175D

196D

217D +5Y

229D +9Y

268D +3Y

268D+3Y

271D+2Y

272D

290D

299D

102280874.1B

102280874.1B

102101795.1B

102101795.1B

102103331.1B

102280307.1B

102280425.1B

102280425.1B

102000432.1B

102281055.1B

102281071.1B

102281071.1B

102281088.1B

102001019.1B

102001019.1B

102200148.1B

102101799.1B

102101799.1B

102102285.1B

fRERES

1280175.1B

143213.SH

1580198.1B

175072.SH

167191.SH

136734.SH

175292.SH

149299.57

149299.572

127319.SH

1720096.1B

162890.SH

163146.SH

163146.SH

163172.SH

149040.5Z

149052.5Z2

2028008.1B

22 thEE#% MTN009
22 FREEHE MTNO09
21 =50 MTNOO1 (BIH540E)
21 =240 MTNOO1 (BT #545E44)
21 Ki7l&H%E MTN0O1
22 ARSI MTNOO1
22 HEBE MTNO002
22 HEEE MTNO02
20 SRR MTN002
22 F{¥h% MTNOO2
22 FEE MTNOO1 (2 FJHRM
22 EgEE MTNOO1(Z AR
22 F753%i% MTN002
20 75318 MTN003
20 73%5E MTNO003
22 BT MTNOO3
21 Rl MTN003B(TR R HIES)
21 R MTN003B(II B IE)

21 [EEiE MTN010

RHRB (R1TH19)

12 $41& 01

17 BEE
15 HISHR
20 2% 17
20 #htE 01

16 KfE 01

20 1Bk G6
20 EAIE 12
20 FHIE 12
PR H#fR

17 BMERIT 2R

20 k¥ 01
20 3% 03
20 2% 03
20 = 01
20 iFEk 01
20 iFEX G2

20 RAEIRIT/IMMER 01

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

AAA

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

AAA

2.585%
2.585%
2.71%
2.71%
3.45%
2.78%
2.77%
2.77%
3.01%
2.85%
2.74%
2.74%
2.83%
2.83%
2.83%
100
3.30%
3.30%

3.19%

1.70%
2.02%
2.34%
2.60%
4.30%
1.96%
2.02%
2.02%
2.02%
2.48%
3.23%
2.93%
3.39%
3.39%
4.58%
2.20%
2.24%

2.33%



299D
308D
328D
337D+5Y
1.12Y
1.13Y
1.2Y
1.23Y
1.33Y+2Y
1.34Y
1.43Y
1.43Y
1.45Y
1.52Y
1.52Y
1.52Y
1.52Y
1.63Y
1.79Y+2Y
1.84Y
1.87Y
1.87Y
1.87Y
1.91Y
1.92Y
2.05Y
2.05Y
2.16Y+2Y
2.18Y+NY
2.53Y+NY
2.53Y+NY
2.81Y({x 1)
2.95Y
3.19Y+5Y
3.33Y+5Y
3.34Y+NY
3.83Y

3.93Y

4.25Y+5Y({k 2)

4.59Y+NY

2028008.1B

1380146.1B

135397.SH

1828002.1B

149170.5Z

196508.SH

2028029.1B

149202.5Z

175190.SH

175182.SH

149650.5Z

175291.SH

175350.SH

149725.5Z2

149725.5Z

149725.5Z

149725.5Z

155126.SH

177748.SH

114452.5Z

149440.5Z

2128014.1B

2128014.1B

185688.SH

155364.SH

188482.SH

188482.SH

196551.SH

1928018.1B

1920076.1B

1920076.1B

2022013.1B

166801.SH

2028025.1B

2028038.1B

2028040.1B

175900.SH

149424.5Z2

2128028.1B

2120118.1B

20 BARIT/MAER 01

13 IRk

16 1B5% 02

18 RAIRIT 4R 01

20 1738 01

21 & 02

20 3@ T 01

20 ;7’45 05

20 € 09

20 ZRf& 02

21Tk 16

20 5% 01

20 ZRfF 03

21 7%k 14

271 5k 14
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AAA

AAA

AA

AAA
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AAA

AAA
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AAA

AA+

AA+
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AAA
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AAA
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AAA
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AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

2.33%

5.20%

3.40%

2.36%

2.41%

4%

2.38%

2.35%

2.38%

2.39%

2.42%

2.51%

2.44%

2.47%

2.47%

247%

2.47%

4.55%

2.95%

3.05%

2.53%

2.65%

2.65%

3.20%

3.10%

2.56%

2.56%

3.80%

2.75%

3.11%

3.11%

2.86%

3.10%

3.025%

3.02%

3.11%

3.10%

3.04%
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3.73%



4.85Y+5Y 2221014.1B 22 FUMNBREARE % 01

AAA/AA+ 3.65%
158D({X 2) 032000915.1B 20 FFTip#% PPN0O1L AA+ 3.00%
1.41Y+1Y 032101131.1B 21 Haeil PPN003 AAA 3.28%
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