Ie={=]a
RITEMHESFHIZ

HEHRSHRA

C NEX tsamsmnae

[2024-07-03]

B ==

FUTRER, NHEHPRITHRRRIMGERG, 7 B 3 BLRIRBIRAITRET 20 {270 7 REBZRIWEE, PirFERA 1.8%. Wind #iEE

=, XA 2500 {Z;o¥ERIGEEEE, FILEHEZEE 2480 {Z7c. FUTEELE=HBE 20 ZittE, =HZREiH%E% 5940 12T,
EFAmE 2.65Y 240003 1.761-1.77; 4.28Y 230022 1.935-1.9625; 6.48Y 230028 2.085-2.10; 9.4Y 230026 2.2525-2.2625; 28.78Y

230009 2.485-2.495,

e H [ 57(% ) 1.5225 1.7725 1.9675 2.1100 2.2550 2.4615
A H E (%) 1.5100 1.7650 1.9475 2.0950 2.2575 2.4590
AR (%) -0.0125 -0.0075 -0.0200 -0.0150 0.0025 -0.0025

T

ERMERE 310D 240411 1.64-1.66; 2.65Y 220203 1.89-1.91; 4.2Y 230415 2.02-2.04; 6.66Y 210205 2.17-2.185; 9.19Y
230215 2.3325-2.34,

WE H 3E E T 4 il i (%) 1.6400 1.9250 2.0600 2.2200 2.3300
A H AF B T 4 it 57 (%) 1.6600 1.9050 2.0500 2.2200 2.3225
AE (%) 0.0200 -0.0200 -0.0100 0.0000 -0.0075
WE H [ 7157 (%) 1.6200 1.8900 2.0170 2.1800 2.3350
A H B 151 (%) 1.6250 1.8800 2.0025 2.1600 2.3350
AE (%) 0.0050 -0.0100 -0.0145 -0.0200 0.0000
B eomms

S HIRTEVERAIZAIEIR, MREEEFT Q3 HifR. fEik/5m, 15D 042380394.1B 23 HIEEEE CP002 AAA  7E 1.92%mAE (f{EfI
H) , [RITHLES,; 48D 012481626.B 24 EZAL)R SCP008  AAA  1£ 1.89%mx (fHE-1 UB) , EEHABRT. PKiRHE,
154D  012481767.1B 24 ##i3& SCP001 AAA £ 2.05%M3% (ffE-2 MB) , BUHART; 173D 012481959.1B 24 Hinigis
SCP003 AAA 7E1.93%mA (fGfE-1418) , ESHAET. KigAmE, 191D 012481317.B 24 [EI&HT SCP002 AAA  7E 2.03%H3% (f4fE

W) , fTHGLES,; 226D 012481597.1B 24 5% SCP002 AAA  7£2.00%F3Z, fHE-1 18, HEESHGET. SRS, Bk, PRk

BHETT, KiRZaIAK,

A = N TN - N I
AAA 2 1.99 2.02 2.05 2.12

AA+ 2.1 212 2.1 2.13 217
YRR
AA 2.19 2.23 2.2 2.22 2.25
AA- 2.9 3.36 3.5 3.9 4.12
AAA 203 -3 199 0 202 0 | 207 -2 | 213 -1
SRS AA+ 211 -1 2.1 2 2.1 0 213 0 216 1
(BP) AA 215 4 221 2 2.2 0 22 0 225 0

AA- 2.93 -3 34 -4 3.5 0 3.95 -5 4.13 -1

B ou=me



SHPERRBEER. 1-3 FERPE, 23 PEKR MTN028 (AAA, 1.05Y) 7£ 2.01%m3Z, {f&E(E 2bp AAZ; 22 KEAEE MTNO06 (AAA,
1.08Y) £ 2.10%%3Z, {K{&1E 2bp BAZ; 23 JA5NEE MTNOOS (AAA, 1.77Y) 1 2.24%%3Z, HEMHERZS; 3 2 5 SFEHAR, 24 @ik MTNOO1A
(AAA, 4.52Y) 7£2.29%B%3Z, {&fH{E 3 bp BAZ; 24 FrEBig MTNOOBB (AAA, 4.94Y) BRZX(E 2.31%, {RfH{E 3 bp A3, 5Y RUALHAIR, 23 iRyt
£ MTNOO3B (AAA, 9.22Y) RATE 2.50%, fEf&{E Tbp A3Z. 24 HEEEEEE MTNOO3 (AAA, 9.98Y) BRAXTE 2.80%, {KfAH(E 2bp iR, BMAMS, &

AR iR — BB k.

2.23 2.38

AAA+ 1.96 None
AAA 2.05 2.17 2.34 None None
YU R
AA+ 2.12 2.26 2.54 None None
AA 2.21 2.37 2.82 None None
AAA+ 1.98 -2 2.13 -2 2.25 -2 2.4 -2 None None
S5reAIz§ShIER AAA 2.06 -1 2.18 -1 2.36 -2 None = None None | None
(BP) AA+ 213 -1 2.27 -1 2.55 -1 None None None ' None
AA 2.22 -1 2.38 -1 2.84 -2 None @ None @ None @ None

B cum

SHEWRZRRER, BE, @, 117, RESHEENESS. ARESHE, 19 84 11 AAA BRI 1.98%, 22 il Y2 AAA piRfE
2.03%, {S¥EsE, HFEEN. 19 E=F 02 AAA pliaZfE 2.02%, 1BIRT5HE, 23 3% 24 AAA BRFE 2.15%, 23 &S 01 AAA BES(E 2.23%, FREEH,
BEEXN. 215206 AAABRITE2.15%, FEsE, RITEVSEAN, KiRTHE, 24RE02 AAARBEIE247%, BEEEH, RIESEA. 24iR8£02 AAA

FRARTE 2.52%, #HRgse, (RIESEN. 24CMGKO1 AAA FR3XTE 2.27%.

|

SHITERMRERER, WEREX T, BPEEE%. MEbl 1-5Y BIXITRREAE. BSRMREESHTRNITIINET. 5YHHE, X
RFMEZ, BERFHT T, WEE

, FEESE

1T KB EMRAEME-0.5 Mk, FEERTMMIE-2 NEEEKEER. 24 KITTRENMR 02A (4.81Y) SHTE 2.235%3
2.21% (-2.75) FRMRITHEESIEN, 24 LEIRITKEMR 01 (4.94Y) SHE 2.33% (-0.5) TAEMIL, WETITE 231% (-2.5)
BESMEUS5A,

HEARIGTEENS, 3Y MHE, 22 BiRIRT R 017E2.11%-2.12% (-1.5) 3%, {78, SimSE, 20 RESIT R (361D) SKIE

2.02%-2.04% (-0.5) i3z, ESFNEVHERES. 20 MHERITXEMR (258D) £ 1.98% (-1.5) MXSE, ESHAEVNSRE. BEHHE, 24 TR

01 (2.9Y) £2.05% (-1.75) ZScpa, BE/ETE 2.05%. 2.045% (-2.25) AAZ, fRITAISHHLARIGHES.

-

*Eﬁi%*&{ﬂszﬁ%o QARE, ERSHERIN EAAER, SIAREEXNTHRESFNMSRMAENL, R, RESBREEARE™. BRRR, 5

W kBATRES, Bh&F 1T 10-20bps, H=ikiR, EHEHHEEFIMEZ LK 2-4pt, PiKumARL JH FER 1-2pt.
S EERAE
RARH _

012480137.1B 24 Ff[ 5 SCPOO1 1.94%

15D 042380394.1B 23 EAgEER CP002 AAA 1.92%
21D 012481433.1B 24 KJE#rHE SCPOO1 AAA 1.93%
21D 012481433.1B 24 KJEHrHE SCPOO1 AAA 1.93%
35D 042380434.1B 23 B4R CPOO03 AA+ 2.40%
44D 012481873.1B 24 "JM¥zhg SCPO05 AAA 2.00%
48D 012481626.1B 24 Ezx#E]R SCP008 AAA 1.89%
48D 012481626.1B 24 Ezx#E]R SCP008 AAA 1.89%
48D 012481626.1B 24 Ezx#E]R SCP008 AAA 1.89%
50D 012481647.1B 24 EzxAEIR SCPO11 AAA 1.88%
50D 072310249.1B 23 {RiiE% CP006 AAA 1.82%
50D 072310249.1B 23 {RiiE% CP006 AAA 1.82%
51D 012481073.1B 24 EB)J SCPO16 AAA 1.85%
69D 012481022.1B 24 B 5BE(E SCPO0T AAA 1.95%
86D 012481937.1B 24 =—HT SCP004 AAA 1.98%
104D 012480252.1 4 ZeipkER SCP002 AA+ 100.15
108D (% 2) 012481325.1B 24 iz SCP004 AAA 2.02%
108D (% 2) 012481325.1B 24 iz SCP004 AAA 2.02%
108D (% 2) 012481325.1B 24 & SCP004 AAA 2.02%
108D (% 2) 012481325.1B 24 & SCP004 AAA 2.02%
108D (% 2) 012481325.1B 24 {iEE SCP004 AAA 2.02%
108D (% 2) 012481325.1B 24 {iEiE SCP004 AAA 2.02%
113D 042380607.1B 23 A LEEEE CPOOT AA+ 2.13%
154D 012481767.1B 24 18K SCPOO1T AAA 2.05%
154D 012481767.1B 24 18K SCPOO1T AAA 2.05%
154D 012481767.1B 24 18K SCPOO1T AAA 2.05%



163D
173D
191D
191D
191D
191D
199D (K 2)
199D (K 2)
199D (K 2)
199D (K 2)
199D (K 2)
199D (K 2)
206D(fk 2)
219D
226D
226D
240D
243D
247D
247D
256D(fk 1)
269D(fk 2)
269D(fk 2)
297D ({k 2)
297D (% 2)
297D({k 2)

RIRKE

18D({% 1)
40D
46D (1K 1)
46D(fk 1)
54D
62D
67D({K 1)
86D+2Y({X 1)
111D+2Y
123D(fk 1)

137D(fk 1)

149D
159D +2Y
159D +NY({k 1)
166D
178D ({k 2)
180D +NY ({k 2)
194D
237D
258D
258D
267D
272D +2Y
284Dk 1)
287D
287D
291D(k 1)
310D
310D+1Y({k 2)
344D +NY
1.05Y
1.05Y
1.08Y+NY
1.1Y+2Y({K 1)
1.1Y
1.1Y
1.1Y+2Y
1.13Y+NY
1.39Y+NY
1.68Y({% 2)

042380740.1B
012481959.1B
012481314.1B
012481314.1B
012481317.1B
012481317.1B
012481406.1B
012481406.1B
042480036.1B
042480036.1B
042480036.1B
042480036.1B
012481527.1B
012481985.1B
012481597.1B
012481597.1B
042480101.1B
012481754.1B
012481801.1B
012481801.1B
012481899.1B
042480189.1B
042480189.1B
042480247.1B
042480247.1B
042480247.1B

RFENB

101900898.1B
102101335.1B
102101509.1B
102101585.1B
102101574.1B
102281925.1B
102101781.1B
102101823.1B
102101954.1B
102102108.1B
102102212.1B

102102319.1B

132100157.1B
102103217.1B
102103197.1B
102103270.1B
102103342.1B
102282792.1B
102280070.1B
102280368.1B
102280551.1B
102280551.1B
102000518.1B
102280704.1B
102380852.1B
102000692.1B
102000692.1B
102380935.1B
102381160.1B
102381161.1B
102381363.1B
102381795.1B
102381795.1B
102281681.1B
102281727.1B
102381967.1B
102381967.1B
102381989.1B
102281835.1B
102282568.1B
102380409.1B

23 =EE#% CP002
24 Hhimigiz SCPO03
24 dtEH SCPO01
24 TdtEH SCPO01

BiE#T SCP002

24 [FEEHT SCP002

24 £tk SCP004

24 £tk SCP004

24 KK CP0OO1
24 KK FE CP0OO1
24 XK RE CPOO1
24 KKK RE CP0OO1
24 81185 SCP002
24 Z=F5KRE SCP002

24 &% SCP002

24 &% SCP002

24 #EEE CPOO1T

24 1BrgFAE SCPO08 (4R )

24 EEAIREIR SCP0O02
24 EEAIREIR SCPO02
24 iF45A& SCPOO1
24 ZEFAiFzE CP002
24 ZEFAiFzE CP002
24 =R CP003
24 jiiE5iE CP003
24 j{iEiE CP003

I]

RN (R1TH)
19 &5 MTNOO1
21 [EE8 MTNO0O3

21 EEBI%H MTNOO1
21 757% MTN002

21 HegE MTNOO1 (BT45424E4)

22 Hh{LAE MTNOO8
21 FYIIEA MTNOO1
21 zPHAZHE MTNOO2

1 e8Il MTNOOT
21 A& E MTNOO3
21 AF&E MTN002

21 HR#RAZEE MTNOO1(Z 43R

A\ V4
7\

21 JCBRitEE% GNOO2
21 fEMitRkEE MTNOOT
21 32— fii, MTNOO3
21 HiFEFF MTNOO2

21 EafiiEE MTNOOT
22 LLI78E MTNO10
22 3Kt MTNOO1

22 JtERE MTNOO02

22 H&4E MTNOOT

22 H&4E MTNOOT

20 ;AT$ME MTNO04

224 MTN002
23 ZaeE MTNOOTA
20 B3 MTNOO3
20 B3 MTNOO3
23 EAEE MTN002
23 Bl MTNOO1

23 H& MTN004

23 FF{£AZ MTNOOT

23 hEE% MTN028

23 fhEE% MTN028
22 KFEAFE MTNOO6
22 £EKE MTNOO1
23 KiEH3Z MTNOOT
23 KiEH3Z MTNOOT
23 ERYIAR MTNOO2

22 thERE MTNO024

22 thERE MTNO34
23 JTiEHE MTNOO1A

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

AAA
AAA

AA+/AAA

AAA
AAA
AAA
AA
AAA
AAA
AAA

AA/AA+

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

2.20%
1.93%
2.03%
2.03%
2.03%
2.03%
2.10%
2.10%
2.08%
2.08%
2.08%
2.08%
2.21%
2.07%
2.00%
2.00%
2.02%
2.00%
100
100
2.15%
2.10%
2.10%
2.05%
2.05%
2.05%

2.00%
2.02%
1.92%
2.10%
1.90%
1.94%
1.97%
2.10%
2.01%
2.02%
2.03%

2.10%

2.03%
2.14%
2.09%
2.20%
1.97%
2.20%
2.06%
2.05%
2.10%
2.10%
2.10%
2.06%
2.07%
2.06%
2.06%
2.21%
2.16%
2.12%
2.10%
2.01%
2.01%
2.10%
2.15%
2.12%
2.12%
2.20%
2.10%
2.11%
2.26%



1.69Y+2Y
1.72Y+1Y
1.77Y
1.77Y
1.77Y
1.79Y+NY({k 2)
1.8Y
1.96Y({% 2)
1.96Y({% 2)
1.97Y({K 1)
1.98Y
2.41Y(fk 1)
2.45Y
2.65Y+NY({k 2)
2.65Y+NY({k 2)
2.7Y({K 1)
2.7Y
2.72Y
2.8Y
2.81Y
2.85Y
2.89Y
2.89Y
2.89Y+NY
2.96Y
2.96Y({X 2)
2.97Y
2.98Y
2.98Y (1% 2)
2.98Y({x 1)
4.52Y+2Y
4.52Y+2Y
4.52Y+2Y
4.52Y+2Y
4.73Y(fk 1)
4.81Y
4.88Y(fk 1)
4.93Y
4.93Y
4.95Y
4.96Y
4.96Y+NY
4.96Y
4.96Y
4.96Y
4.96Y
4.96Y
4.96Y
4.98Y
5Y
9.22Y
9.89Y
9.98Y({%X 2)

10Y

19.99Y

SHEIVRERIRE

BRRM B EERE g | R | wasE |

127D
130D({x 1)
142D +NY
149D +2Y({K 1)
152D
153D
169D
177D
180D +2Y
180D +2Y
187D

102380485.1B
102481145.1B
102380795.1B
102380807.1B
102380795.1B
102481589.1B
102381011.1B
102381494.1B
102381494.1B
102381495.1B
102480010.1B
102383203.1B
102383347.1B
102400629.1B
102400629.1B
102280503.1B
102280537.1B
102481103.1B
102481638.1B
102481796.1B
102481937.1B
102482044.1B
102482044.1B
102482024.1B
102482345.1B
102482326.1B
102482668.1B
102482716.1B
102482725.1B
102482775.1B
102480062.1B
102480062.1B
102480062.1B
102480062.1B
102481126.1B
102481776.1B
102481968.1B
102482176.1B
102482171.1B
102482260.1B
102482352.1B
102482347.1B
102482348.1B
102482348.1B
102482348.1B
102482348.1B
102482327.1B
102482327.1B
102482737.1B
102482833.1B
102382552.1B
102482011.1B
102482686.1B

102482831.1B(07.04 £

)
102482802.1B

178921.SH
155828.SH
188980.SH
163953.SH
185033.SH
133149.5Z
185083.SH
143441.SH
1780416.1B
185114.SH
185190.SH
149764.5Z

23 HEBEZE MTNOO1
24 {3/REE MTN002
23 .55 MTNOO1
23 jAI$EE MTNOO5
23 .55 MTNOO1
24 B2 MTNOO1
23 5=l MTNOO3
23 &MEE MTNOO1
23 &MEE MTNOO1
23 f5FF & MTNOO1
24 FEREE MTNOO
23 BFF% MTNO04
23 =He% MTNOO6B
24 KEAFEE MTNO02
24 KEEAFEE MTNOO2
22 HEHE MTN002
22 fhEE% MTNOO3B
ZMIigzE MTNOO1
24 EMEEF MTNOO1
24 LefRFETRT MTNOO7
4 SfRIEE MTNOOT
24 BB MTNOO2
24 BB MTNOO2
24 E5iE MTN005
24 Bfinz=is MTNO10
24 FEEE= 3 MTNO10A
24 EafiigE MTNOOT
24L& MTN004
24 BiERE MTN009
24 Eafipg MTNOOS
24 @R MTNOOTA
24 iEfAg MTNOOTA
24 @iz MTNOOTA
24 @iz MTNOOTA
24 53T MTNOOT
24 ;P55 MTNOOT
24 3C€ MTNO0O3
24 FIEAZEE MTNO002
24 g Mitgkiz MTNOO3

24 FhRIEE MTNOO1B(BC)

24 B MTNOO1
24 FhEgE% MTNOOSB
24 FEZZHE MTNO12A
24 FEZZH MTNO12A
24 FEZZHE MTNO12A
24 FEZZHE MTNO12A
24 FE&EF MTNO10B
24 FE&EF MTNO10B
24 EIRITE MTNO02
24 {i=iE MTN008
23 FlIttsk MTNOO3B
24 iEtEEE MTNO13A
24 Zfedess MTNOO3

24 ZgEEE 7 MTNOO6

24 #5585 H] MTNOO5B

21R% 03
19 E& 02
21 3%k 06
CHNG11Y
21 i 21
21 =4z 06
21 E#r 04
17 $2% 01
17 FAE#TR 01
214t/ G2
21 i 23
22 fiEfE 01

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

AAA

AAA

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

2.18%
2.42%
2.20%
2.24%
2.20%
2.38%
2.16%
2.15%
2.15%
2.21%
2.17%
2.18%
2.36%
2.19%
2.19%
2.28%
2.11%
2.40%
2.26%
2.36%
2.61%
2.13%
2.13%
2.25%
2.415%
2.35%
2.175%
2.10%
2.19%
2.17%
2.29%
2.29%
2.29%
2.29%
2.30%
2.25%
2.23%
2.26%
2.53%
2.29%
2.53%
2.31%
2.42%
2.42%
2.42%
2.42%
100
2.56%
2.53%
2.30%
2.50%
2.57%
2.80%

2.78%

100

2.20%
2.02%
1.90%
2.01%
2.02%
2.15%
2.01%
3.20%
2.14%
2.15%
2.04%
2.04%



191D
193D({x 1)
205D
208D +2Y
212D({k 4)
229D
229D
229D
247D
259D
278D
283D(fk 2)
300D
300D
310D
324D
329D
334D({X 1)
337D
359D +2Y({k 1)
362D
362D
1.03Y+1Y

1.04Y+1Y(fk 2)

1.05Y({x 1)
1.09Y
1.11Y+1Y
1.12Y+1Y
1.16Y
1.21Y+NY
1.22Y
1.24Y({X 1)
1.24Y+2Y
1.28Y
1.29Y
1.32Y+2Y
1.33Y+4Y
1.4Y
1.55Y({X 1)
1.65Y
1.65Y
1.65Y
1.73Y
1.75Y+2Y
1.77Y({X 2)
1.78Y({X 1)
1.81Y+2Y

1.87Y+NY({k 1)
1.87Y+NY({k 1)

1.89Y({X 1)
1.89Y({X 1)
1.9Y

1.93Y+NY({k 2)

1.95Y({k 2)
1.95Y({k 2)
1.96Y({% 3)
2.07Y
2.1Y
2.13Y+2Y
2.17Y
2.21Y+NY
2.24Y(K 1)
2.32Y
2.33Y
2.37Y
2.52Y({X 2)
2.59Y
2.67Y

2.71Y+NY({X 2)

2.75Y+2Y
2.79Y+2Y
2.84Y

114648.SH
185235.SH
185316.SH
196349.SH
1880011.1B
138806.SH
138806.SH
138806.SH
185434.SH
166211.SH
149846.5Z
194321.SH
166574.SH
166574.SH
185759.SH
194549.SH
162944.SH
149928.57
163600.SH
194743.SH
185939.SH
185939.SH
251708.SH
251729.SH
137500.SH
182385.SH
115744.SH
252029.SH
252264.SH
115119.5Z
137855.SH
240042.SH
137884.SH
137904.SH
148085.5Z
137984.SH
2280460.1B
2022049.1B
114438.SH
138974.SH
250015.SH
138919.SH
175889.SH
115137.SH
114839.SH
250681.SH
115319.SH
188100.SH
188100.SH
149479.5Z
188131.SH
149486.5Z
241072.SH
136478.SH
115492.SH
251316.SH
188447.SH
115774.SH
251797.SH
1980265.1B
188785.SH
188823.SH
188929.SH
188943.SH
252816.SH
253546.SH
253827.SH
253987.SH
240761.SH
254288.SH
254580.SH
152476.SH

23 E# 01
22 ikiE 01
22 FiF 01
22 K#2 01

18 X Y=1EfF 01

23 EE G1
23 EE G1
23 EE G1
22 E#z 02
20 £#2= 01
22 #1501
22 {01
20 FgFF 01
20 FgFF 01
22 [E, 04
22 B%% 01
20 3¢, 01
22 jHE 04
20 jiE 01
22 jiH#8 02
22 18 01
22 18 01
G +iz 03V
23 i5%4% 04
22 ¥ K1
22 75 04
23 B3 03
23 3% 05
23 PR 02
20 Ef5 Y2
22 EE G9
23 i#ig 24
22 #f1gE K1
22 131@ 06
22 7k C1
22 #f18E 01
22 BR5EYS(% 03

20 PRERHE 01

23 7Kg C1
23 & K1
23 EF001
23 #5F 01
21 {5t 04
23 =¥ 02
23 3£6) 03
23 %55k 01
23 EF5H 01
21 {5t Y1
21 {5t Y1
21 ERiE 03
21 &5 G2
21 832 01
8% YKO7
16 Jtiz 02
23 HRiF 12
23 iz K2
21 1afE V1
23 Y¢IE G3
23 13 02
19 FIRRER
21 %2R Y1
21 #fii 03
21 E#7 03
21 {501
23 IR 02
24 & F1
24 FE 01
24 B 01
24 ER Y1
24 £13% 01
24 fEids 01
20 ¥R

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

2.16%
2.05%
1.97%
2.28%
3.00%
1.96%
1.96%
1.96%
2.06%
2.30%
2.11%
2.80%
2.23%
2.23%
2.05%
2.20%
2.22%
2.16%
2.02%
2.36%
2.00%
2.00%
2.35%
2.19%
2.17%
2.31%
2.41%
2.75%
2.30%
2.10%
2.02%
2.15%
2.20%
2.02%
2.09%
2.20%
2.22%
2.05%
2.30%
2.21%
2.28%
2.15%
2.76%
2.73%
2.36%
2.21%
2.23%
2.10%
2.09%
2.05%
2.06%
2.16%
100
2.08%
2.05%
2.24%
2.11%
2.07%
2.30%
2.26%
2.13%
2.11%
2.15%
2.09%
2.26%
2.27%
2.35%
2.35%
2.21%
2.44%
2.29%
2.33%



2.89Y+2Y 254830.SH 24 &5 01 AA 2.30%
2.89Y+2Y 241012.SH 24 gy 01 AAA 2.17%
2.89Y+2Y 241012.SH 24 Fksg 01 AAA 2.17%
2.89Y+2Y 241012.SH 24 Fksg 01 AAA 2.17%
2.89Y 254797.SH 24 #3503 AAA 2.52%
2.9Y 241054.SH GK E&E 01 AAA 2.12%
2.95Y+2Y 254995.SH 24 5@ 01 AA+ 2.35%
2.98Y+5Y(fk 1) 184457.SH 22 7= G2 AAA 2.49%
2.99Y 194827.SH 22 ¥Bz 01 AA+ 2.27%
4.04Y 115643.SH 23§71 G2 AAA 2.17%
4.12Y 115815.SH 23 B3 02 AAA 2.20%
4.58Y 148595.5Z 24 EFk 01 AAA 2.30%
4.69Y 240684.SH 24 77t 06 AAA 2.32%
4.77Y 271163.SH 24 559 01 AAA 2.50%
4.77Y 254437.SH 24 3812 04 AAA 2.72%
4.77Y 254437.SH 24 3812 04 AAA 2.72%
4.81Y 091900007.1B 19 H45f% 02BC(FFP ) AAA 2.66%
4.84Y({k 1) 254673.SH 24 Bif 01 AA+ 3.55%
9.65Y 148611.5Z 24 7% 02 AAA 2.52%
9.67Y(fk 1) 240627.SH 24 5 02 AAA 2.47%
56D+1Y 032380797.1B 23 EOHA PPNOO1 AA+ 2.22%
88D({k 1) 032100686.1B 21 ELIER PPN0O02 AA+ 2.03%
88D({k 1) 032100686.1B 21 ELIER PPN0O02 AA+ 2.03%
97D 032101104.1B 21 753% PPN002 AA+ 2.16%
129D (% 2) 032191208.1B 21 f57i& PPN0OO2 AA 2.17%
139D+2Y 032180047.1B 21 0535 PPNOO1 AA+ 2.10%
159D +1.99Y 032191388.1B 21 {25358 PPN0O3 AA+ 2.08%
180D +1.99Y 032381259.1B 23 #BIF=4% PPNOO1 AA+ 2.32%
199D +2Y 032280099.1B 22 FEHiEE PPNOO1 AA+ 2.05%
331D 032380495.1B 23 SHEHIE PPN004 AA 2.22%
1.24Y+3Y 032380951.1B 23 i TiH#% PPNOO1 AA 2.40%
1.51Y 032380010.1B 23 Z=MtEdE PPNOO1 AA+ 2.195%
1.81Y(fk 1) 032380412.1B 23 FRiEER PPNOO1 AA+ 2.21%
1.96Y 032100666.1B 21 2245#% PPNOO1 AA+ 2.30%
2.31Y(tk 2) 032380946.1B 23 Egi@EFF PPNOO3 AAA 2.25%
2.91Y 032480494.1B 24 % 351E PPNOO1 AA+ 2.35%
4.91Y 032400760.1B 24 7&FAE S PPNOO1 AAA 2.70%
27D+NY 1928018.I1B 19 TRsRITKEMR AAA 1.93%
27D+NY 1928018.1B 19 TrHRITKESR AAA 1.93%
27D+NY 1928018.1B 19 TrHRITKESR AAA 1.93%
27D+NY 1928018.1B 19 TrHRITKESR AAA 1.95%
27D+NY 1928018.1B 19 TrHRITKESR AAA 1.94%
48D+NY 1928021.1B 19 RUARITIKELAR 01 AAA 1.98%
48D+NY 1928021.1B 19 RUARITIKELAR 01 AAA 1.97%
50D+5Y 1920049.1B 19 BRERRIT & AAA 1.96%
64D+NY 1928023.1B 19 RAERTT/RERR 02 AAA 1.97%
78D+5Y 1928026.1B 19 2RITT4% 02 AAA 1.92%
78D+5Y 1928026.1B 19 2RITT4% 02 AAA 1.92%
78D+5Y 1928026.1B 19 2RITT4% 02 AAA 1.92%
79D+NY 1928025.1B 19 BRI TRERR AAA 1.97%
79D+NY 1928025.1B 19 BRI TRERR AAA 1.97%
79D+NY 1928025.1B 19 BRI TRERR AAA 1.97%
79D+NY 1928025.1B 19 BRI TRERR AAA 1.97%
130D({k 1) 2128035.1B 21 #ER1T 02 AAA 1.86%
169D +5Y 190311.1B 19 33 11 1.98%
173D 2120116.1B 21 FAER1T 01 AAA 1.80%
233D 2228009.1B 22 FEXRIT/IVAIR AAA 1.90%
237D 2220012.1B 22 MR T/ MR 01 AAA 1.90%
258D+NY 2028006.1B 20 HBAEERITKER R AAA 1.98%
258D+NY 2028006.1B 20 HBAEERITKER R AAA 1.98%
258D+NY 2028006.1B 20 HBAEERITKER R AAA 1.98%
258D +NY 2028006.1B 20 HPAELRITIKER R AAA 1.98%
291D +5Y(fk 2) 2020022.1B 20 FIRURIT "4 01 AAA 2.00%
293D 2228026.1B 22 HER1T 02 AAA 1.95%
307D+5Y 2028013.1B 20 RA$RIT”ER 01 AAA 1.99%
313D+NY 2028017.1B 20 RVERITIKER R 01 AAA 1.99%
322D+5Y 2028018.1B 20 ATBRIT R AAA 1.98%
361D+5Y(fk 2) 2028022.1B 20 RAERIT "R AAA 2.03%
1.08Y+5Y({k 2) 2028025.1B 20 BAHRIT =4 01 AAA 2.00%
1.12Y+5Y 2028024.1B 20 HPERITZR AAA 1.995%
1.2Y+5Y({k 2) 2028033.1B 20 BIFRIT "R AAA 1.99%
1.2Y+5Y({k 2) 2028033.1B 20 BIFRIT "R AAA 1.99%




1.2Y+5Y({k 2) 2028033.1B 20 EIRIT R AAA 1.99%
1.2Y+5Y({k 2) 2028033.1B 20 EIRIT R AAA 1.99%
1.21Y+5Y 2028034.1B 20 HAIRIT—4% 03 AAA 2.01%
1.21Y+5Y 2028034.1B 20 HAIRIT—4% 03 AAA 2.01%
1.23Y+5Y 2028041.1B 20 TrRR1T—4% 01 AAA 1.99%
1.23Y+5Y 2028041.1B 20 TrRR1T—4% 01 AAA 1.99%
1.23Y+5Y 2028041.1B 20 TrRR1T—4% 01 AAA 2.00%
1.3Y 2228050.1B 22 SEAERIT AAA 1.97%
1.3Y 2228050.1B 22 SEAERIT AAA 1.97%
1.39Y+NY({% 1) 2028051.IB 20 FEARITXE R AAA 2.03%
1.72Y+NY 2128011.IB 21 HPfiEERITRER(R 01 AAA 2.08%
1.93Y+NY 2128021.1B 21 TigRiTKxee® 01 AAA 2.0825%
1.93Y+NY 2128021.1B 21 TrgtRIToKeE% 01 AAA 2.09%
1.93Y+NY 2128021.1B 21 TigRiTKxee® 01 AAA 2.085%
2.08Y+NY({k 1) 210316.I1B 213 16 AAA 2.10%
2.1Y+5Y({k 1) 2128025.1B 21 BRSRIT 4% 01 AAA 2.05%
2.1Y+5Y({k 1) 2128025.1B 21 BRSRIT—4% 01 AAA 2.05%
2.45Y+5Y 2128051.1B 21 TiSRIT—4% 02 AAA 2.075%
2.58Y 2426001.1B 24 BB ¥ER1T 01 AAA 2.17%
2.64Y+NY 2228011.1B 22 RAER1TK %R 01 AAA 2.13%
2.67Y 212380032.1B 24 SHEARIRITIR 01 AAA 2.055%
2.67Y 212380032.1B 24 SHEARIRITIR 01 AAA 2.055%
2.68Y+5Y 2228017.1B 22 HBREIRIT—4% 01 AAA 2.09%
2.73Y(fk 1) 212480008.1B 24 EARITR 02 AAA 2.055%
2.78Y+5Y 2228024.1B 22 TRSR1T—4% 03 AAA 2.10%
2.78Y+5Y 2228024.1B 22 TRSR1T—4% 03 AAA 2.10%
2.78Y+5Y 2228024.1B 22 TRSR1T—4% 03 AAA 2.10%
2.81Y(1k 1) 212400004.1B 24 S HERT/ Nz AAA 2.06%
2.81Y(1k 1) 212400004.1B 24 S HERT/ Nz AAA 2.06%
2.87Y 212480011.1B 24 IFESRIT/ VSIS 03 AAA 2.08%
2.87Y 212480011.1B 24 IS RIT/ VSIS 03 AAA 2.085%
2.96Y+5Y 2228039.1B 22 EIRIRIT 4% 01 AAA 2.11%
2.96Y+5Y 2228039.1B 22 EIFIRIT 4% 01 AAA 2.11%
2.96Y+5Y 2228039.1B 22 EIFIRIT 4% 01 AAA 2.11%
2.96Y 2420026.1B 24 {LERBIRITRER AAA 2.20%
2.96Y 2420026.1B 24 {LERBIRITRER AAA 2.20%
2.97Y+5Y 2228041.1B 22 RAVRIT—4% 01 AAA 2.11%
2.97Y+5Y 2228041.1B 22 RAVRIT—4% 01 AAA 2.115%
2.98Y 2421005.1B 24 IKBKES AA+ 2.20%
3Y({k 1) 2420030.1B 24 FgFER1T 02 AAA 100
3Y({k 1) 2420030.1B 24 FgFER1T 02 AAA 100
3Y({k 1) 2420030.1B 24 FgFER1T 02 AAA 100
3.14Y+5Y({k 1) 092280065.1B 22 T REAE 03A AAA 2.12%
3.22Y+5Y 092200008.1B 22 RAT "R AER 02A AAA 2.135%
3.36Y+5Y 092280134.1B 22 TIT— & AR 04A AAA 2.14%
3.49Y+5Y 092203005.1B 22 HHOT =& A E 01 2.13% 3.49Y+5Y
3.72Y+5Y 232380006.1B 23 RIT—REAE 01A AAA 2.16%
3.78Y+5Y 232380015.1B 23 T EAE O01A AAA 2.16%
3.9Y+5Y({k 1) 232380021.1B 23 IS IRIT &4 & 01 AAA 2.24%
4.04Y+NY 242380013.1B 23 177K EER 01 AAA 2.225%
4.14Y+5Y 232380033.1B 23 FERRIT B A= 01 AAA 2.29%
4.15Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.24%
4.2Y+5Y 232380052.1B 23 RIT "R AER 02A AAA 2.1925%
4.22Y+5Y 232380057.1B 23 RfT R AR 02A AAA 2.195%
4.22Y+5Y 232380057.1B 23 RfT R AR 02A AAA 2.195%
4.22Y+5Y 232380057.1B 23 RfT R AR 02A AAA 2.195%
4.23Y+NY 242380021.1B 23 77K EER 02 AAA 2.24%
4.31Y+5Y({k 1) 232380066.1B 23 RfT R A= 03A AAA 2.195%
4.31Y+5Y({k 1) 232380066.1B 23 RfT R A= 03A AAA 2.195%
4.33Y+NY 242380023.1B 23 iR TR 01 AAA 2.28%
4.33Y+NY 242380023.1B 23 iR TR 01 AAA 2.28%
4.33Y+NY 242380023.1B 23 IR TXER 01 AAA 2.28%
4.33Y+5Y 232380073.1B 23 RIT-REAE 03A AAA 2.20%
4.58Y+5Y 232480001.1B 24 h{TTREAE 01A AAA 2.205%
4.58Y+5Y 232480001.1B 24 h{TTREAE 01A AAA 2.205%
4.59Y+5Y({k 1) 232480003.1B 24 fBFRIT—REA R 01 AAA 2.35%
4.59Y+5Y({k 1) 232480006.1B 24 BT TREAE O01A AAA 2.21%
4.59Y+5Y({k 1) 232480006.1B 24 BT TREAE 01A AAA 2.21%
4.71Y+NY(@{k 1) 242400004.1B 24 mBfiEsKLEER 01 AAA 2.2575%
4.71Y+NY(@{k 1) 242400004.1B 24 mBfiEsKLEER 01 AAA 2.2575%
4.71Y+NY(@{k 1) 242400004.1B 24 mBfiEsKLEER 01 AAA 2.2575%
4.79Y+5Y 232480010.1B 24 IFSIRIT &4 &R 01 AAA 2.30%




4.79Y+5Y 232480010.1B 24 HFSIRIT ZRE AR 01 AAA 2.30%
4.79Y+5Y 232480010.1B 24 HFSIRIT ZRE AR 01 AAA 2.30%
4.79Y+5Y 232480010.1B 24 HRFSIRIT R AR 01 AAA 2.30%
4.81Y+NY 242480002.1B 24 FERATKER R 01 AAA 2.275%
4.81Y+NY 242480002.1B 24 FERTIKER R 01 AAA 2.275%
4.81Y+5Y 232480011.1B 24 RAIT_RAEANR 02A AAA 2.2175%
4.81Y+5Y 232480011.1B 24 RAIT_ AR 02A AAA 2.2175%
4.81Y+5Y 232480011.1B 24 RAIT_RAANR 02A AAA 2.2175%
4.81Y+5Y 232480011.1B 24 RAIT_RAEANR 02A AAA 2.2175%
4.81Y+5Y 232480011.1B 24 RAT_RENR 02A AAA 2.22%
4.81Y+5Y 232480011.1B 24 RAT_RENR 02A AAA 2.22%
4.81Y+NY 242400007.1B 24 PEERITREL R 01 AAA 2.28%
4.82Y+5Y({k 2) 232400014.1B 24 RESRIT—RE AR 01 AAA 2.40%
4.92Y+NY 242400009.1B 24 RATIKER R 02 AAA 2.275%
4.92Y+NY 242400009.1B 24 RATIKER R 02 AAA 2.27%
4.92Y+NY 242400009.1B 24 RATIKER R 02 AAA 2.275%
4.92Y+NY 242400009.1B 24 RATIKER R 02 AAA 2.275%
4.92Y+NY 242400009.1B 24 RATIKER R 02 AAA 2.275%
4.94Y+NY 242480004.1B 24 HLBERITKER(R 01 AAA 2.31%
4.94Y+5Y (K 1) 292480005.1B 24 BINSRIT R AR 01BC AAA 2.65%
4.94Y+5Y (K 1) 292480005.1B 24 BINSRIT R AR 01BC AAA 2.65%
4.94Y+NY 242480004.1B 24 HLBERITKER(R 01 AAA 2.3125%
4.94Y+NY 242480004.1B 24 HLBERITKER(R 01 AAA 2.33%
4.94Y+NY 242480004.1B 24 HLBERITKER(R 01 AAA 2.33%
4.94Y+NY 242480004.1B 24 HBHRITKER(R 01 AAA 2.33%
4.94Y+NY 242480004.1B 24 HBHRITKER(R 01 AAA 2.33%
4.94Y+NY 242480004.1B 24 HBHRITKER(R 01 AAA 2.33%
4.94Y+NY 242480004.1B 24 HBHRITKER(R 01 AAA 2.33%
4.96Y+NY 242480005.1B 24 tuMERI TR SRR 01 AAA 2.32%
4.97Y+NY 242400011.1B 24 [ RERITKER(R 01 AAA 2.315%
4.97Y+NY 242400011.1B 24 [ RERITRER(R 01 AAA 2.32%
4.97Y+NY 242400011.1B 24 [T RIRITKERR 01 AAA 2.32%
5.12Y+5Y 1928020.I1B 19 RIBIRIT 2R 02 AAA 2.225%
7.1Y+5Y({k 1) 2128026.1B 21 BIRIT 4 02 AAA 2.30%
7.97Y+5Y({K 1) 2228042.1B 22 RASRIT”4R 02 AAA 2.31%
9.33Y+5Y(fK 1) 232380074.1B 23 KIT_RENR 03B AAA 2.355%
9.59Y+5Y({k 2) 232480007.1B 24 BT _RENEZ 01B AAA 2.355%
9.6Y+5Y({k 1) 232480005.1B 24 KIT_RHENZ01B AAA 2.355%
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