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[2024-11-22]

B e

RITAEFR, AEPRITERERENESERG, 11 B 22 HUBEEFER, #HEBRIRAFRT 6351 {27t 7 REFFEIMERIE, 2R
# 1.50%. Wind £¢EE~, =H 9810 {Z7ti¥RIWIEE.,

Elfsx7om 245D 240015 1.36; 2.73Y 240016 1.4525; 4.64Y 240014 1.68-1.6975; 6.59Y 240013 1.90-1.915; 9.51Y
240011 2.0775-2.085; 28.9Y 230023 2.2825-2.285,

I S A O

FE B E5%(%) 1.3625 1.4500 1.6700 1.9050 2.0850 2.2900
4 B ER%) 1.3600 1.4510 1.6750 1.9075 2.0800 2.2770
T 5(%) -0.0025 0.0010 0.0050 0.0025 -0.0050 -0.0130

B sans

ERMRAE 245D 240421 1.635-1.64; 4.26Y 240203 1.82-1.8325; 6.81Y 210215 2.05-2.0525; 9.61Y 240420 2.21-
2.215,

- v /. | 7 | " | Y

HESEEPR (D) 1.5850 1.7900 1.8900 2.0100 2.2100
4 BIEEFF & FBR") 1.5800 1.7900 1.8925 2.0100 2.2100
A7 %) -0.0050 0.0000 0.0025 0.0000 0.0000
MR EF %(%) 1.6300 1.7400 1.8275 2.0350 2.1825
A8 93‘{%(%) 1.6400 1.7500 1.8325 2.0350 2.1750
Qij](%) 0.0100 0.0100 0.0050 0.0000 -0.0075
B eeuns

SHIRITIERERITIARISEIREXRE, AREBEFT 2025 Q1 HilR, W&im/5E, 11D  012480785.1B 24 il SCP00T AAA £ 1.85%p432
(f5E-0.5 ([E) , ESHAIEN; 24D 042480162.1B 24 i/MAS CPO0T AAA 7E 1.89%pAR (fH(E-0.5 8) , FEHLES. PKigHHE,
96D 012483543.1B 24 ;T7# E8 SCPOT4(RIBIENE) AAA 1E2.00%3E (fhfE+3.5UE) , RITHEESIIEM,; 127D(IK
2) 012483229.1B 24 FEIEhAZ SCPO05 AAA 7£ 2.06%m32 (fH1E+1.5 (IE) , RITHIEMHEES, Kin/SHE, 203D 012483104.1B 24 FFLUAL
1% SCPO01 AAA 7 1.98%F¢3T (fhifE- 0.5 (15) , BEHLES,; 327D 042480516.1B 24 #EiE CP006 AAA £ 2.01%m3z (fHE-5 B) , #

SHEEY., BAMS, Bk, PRIFEMIKKEEE IR T.
A = N TN - O I
AAA 1.86 1.95 1.95 1.97 1.97

XY= AA+ 1.9 2 1.97 2 2

AA 1.9 2 2.03 2.03 2.05



AA- 2 2.11 2.1 2.06 2.2

AAA 188 -2 198 -3 19 -1 199 -2 197 0

SHERIST AR AA+ 193 -3 2 0 2 -3 2 0 2 0
(BP) AA 19 0 198 2 204 -1 203 0 205 0

AA- 2 0 207 4 2.1 0 209 -3 215 5

B o=z

SHPEBEIVRER, 1-3 FRiRTER, 23 HERE MTN006 (AAA, 1.64Y) 7£ 2.10%{EME 1bp B, 23 BHIZE MTNOO1
(AAA, 1.79Y) 7E 2.06%HERZT; 24 3C& MTNO04 (AAA, 2.59Y) 7E 2.09%(F(4(E 1bp (IBREZ; 3 B 5 4FHAR, 24 Fulsii® MTNOO2A (AAA,
4.16Y) 1E 2.28%{EfH{E 1bp RIBRZ; 24 B5E8 MTNOO5 (AAA, 4.34Y) FRAITE 2.22%(Ff4(E 1bp i15; 24 B MTNO09 (AAA, 4.92Y) BRATE

2.35%(% k(& 2bp 115, 5Y RUALHARR, 24 @i MTNOO7B (AAA, 14.28Y) 7£ 2.75%. 2.745%(H{EMHERAZ; 21 §E#% MTN002 ( AAA,

6.89Y) BRFE 243%MHEMNE. RS, SHYEWERS, MRIEHEMIT.

2.25

AAA+ 1.95 None None
AAA 2.02 2.18 2.37 None None
LR
AA+ 2.18 2.34 2.65 None None
AA 2.31 2.5 29 None None
AAA+ 1.95 0 2.14 -2 2.27 -2 None None None | None
S5ieAIsSEhIER AAA 2.03 -1 2.2 -2 2.38 -1 None | None | None | None
(BP) AA+ 22 -2 236 -2 266 -1 | None None None None
AA 2.32 -1 2.5 0 2.92 -2 None @ None @ None @ None

B cus

SHPWRRRER, B, 55, BY, BT, SHRS6485, oRRAME, 23 %3 G1 AAA R3E 1.86%, BEEsEH, $RITIA. 23
i Y3 AAA BRAZTE 2.09%, {REGSEH, HFEEN. 24 3l 04 AAA REARTE 2.21%, 3875, 20 i8R 01 AAA RBRASTE 2.10%, EESEH, FITEUE
Ne 23 B2 01 AA BRATTE 2.32%, 24 3K 03 AAA FRAZTE 2.56%, Kim/AHE, 24 5838 K1 AAA FRAZTE 2.51%, 24 #%5 02 AAA RRAZTE 2.70%, 24 M5

09 AAA pEZTE 2.71%,

|

SHRTEARBRATER, TEMRINEPEGE-2BP Zf4E+4BP, LRFTBEEES. BUMSR, XBFENES. RITH5EE, LL4-5Y X
1TKNE. BEERRREESHAEXTHMRGIT. S5YHHE, KT KEEAREME-1 BGEKE, BERAF: , LTRERENZTHEML. F
&, THBERAFER, ERNERNIGE, FREEMEGE-1.5 BMh(E-0.5 ZENER, WaRKETHE-2 BihE-1 IKE, 24 327 °RkE
AfE 02A (4.67Y+5Y) SHEAME 2.27% (-0.59) , NEHHAES, 24 BT RERME 02A (4.62Y+5Y) , SEERMMNAE 2.26%(-1.33)% 2.27%
(-0.33) ZiEia1, NIRTHESRHASERINES, 24 RITKER 02 (4.53Y+NY) SHRAUNTE 2.325% (-0.82) F|2.3275% (-0.57) &), F5E
MESHERE, 24 TRIFITXRELR 01 (4.96Y+NY) SHE 245% (-0.59) BRZE, SRTHEESTEY, BinSHRRR AR, IRENESE
HEESTIEY, BErhE, SHEGHENNER, 23 BriRiT=KE (1.35Y) HafE 1.91% (-0.53) , AESHEARIT,

L

J LTS3 BES AT I . RGO, FR AT 2R 2 B AUNMEE AL 2bps £+60 (reoffer+58) o BRI, mLfiflteasgin, 4 HKEEE
3.5-4%m PR LL SR, i EE A4 SR IR, SR Te I B B AR R IS A, e LT K. P ROVINIE T 2% 0-0.25pt.

SHERRER

HEXH B BB R | W& | WasE (%)

24 hE=5 SCPO10(RIEIZE

4D 012482640.1B i) AAA 1.87
6D 042380718.1B 23 =#% CP003 AAA 2.06
6D 042380718.1B 23 =#% CP003 AAA 2.06
11D 012480785.1B 24 A1k, SCPOO1 AAA 1.85
20D 012481297.1B 24 ma#hL SCPO02 AAA 1.93
24 H3Zfi7, SCPO03 (RIBIZE
21D 012481589.1B i) AAA 1.92
24D 042480162.1B 24 IR, CPOOT AAA 1.89
53D 012482186.1B 24 HfiFE SR SCPO05 AAA 1.97
55D 012482091.1 24 #1155 SCPO09 AAA 1.93

56D 012482246.1B 24 FEsr SCP038 AAA 2.01



72D({% 3)
78D({X 2)
78D (1K 2)

96D

96D

96D

96D

96D
119D
119D
121D(fk 1)
121D(fk 1)
127D({k 2)
127D(fk 2)
138D
139D
139D
183D({k 2)
188D
203D
262D
262D
262D
262D
327D

FIRKE
7D +5Y
25D +2Y
25D +2Y
53D
53D
56D
90D
90D
92D (fk 2)
100D (% 1)
104D
104D
108D +3Y
109D
125D+1Y
143D
143D+NY
146D
154D
188D
192D(f% 1)
196D +NY
196D +NY
196D
200D
200D
205Dk 1)

247D+NY({X 1)

270D

270D
279D+NY
303D +2Y
304D +2Y
326D+NY
326D+NY
326D+NY
326D+NY
331D(fk 1)
336D+NY

012481987.1B
012481565.1B
012481565.1B

012483543.1B

012483543.1B

012483543.1B

012483543.1B

012483543.1B
012483138.1B
012483138.1B
012481961.1B
012481961.1B
012483229.1B
012483229.1B
012483260.1B
012482262.1B
012482599.1B
012482583.1B
012483595.1B
012483104.1B
012400384.1B
012400384.1B
012400384.1B
012400384.1B
042480516.1B

101901629.1B
102103284.1B
102103284.1B
102000054.1B
102000054.1B
102000069.1B
102380239.1B
102380239.1B
102380264.1B
102280403.1B
102380399.1B
102380399.1B
102380442.1B
102280486.1B
102380697.1B
102380872.1B
102280766.1B
102000736.1B
102280918.1B
102001112.1B
102281187.1B
102281194.1B
102300372.1B
102281196.1B
102001151.1B
102281216.1B
102001170.1B
102281653.1B
102281873.1B
102281873.1B
102382256.1B
102282115.1B
102282128.1B
102282245.1B
102282245.1B
102282245.1B
102282245.1B
102382784.1B
102300519.1B

24 $MEtHAE SCP004
24 HridiEEr= SCP001
24 iR SCP001
24 5T E8 SCPO14(RIpIZE
1)
24 5T E8 SCPO14(RIpIZE
1)
24 5T E8 SCPO14(RIpIZE
1)
24 5T E8 SCPO14(RIpIZE
1)
24 ;175 B SCPO14(RIGIE
1)
24 IRFEEE SCPO10
24 IRFEEE SCPO10
24 #i553%1@ SCP002
24 #i553%@ SCP002
24 B3B3z SCPO05
24 B3B3z SCPO05
24 FHEG BT SCP002
24 kSR SCPO03
24 37l SCP002
24 F57EE SCP002
24 LB SCPO16
24 Z1L#14% SCPOO1T
24 IR E#E SCP003
24 IR E#E SCP003
24 IR E#E SCP003
24 IR E#E SCP003
24 #EEE CP006

19 Hhi=E MTNOO3
21 {EPEEFF MTNOO1
21 {EREEFF MTNOO1
20;C€ MTNO02
20;C€ MTNO02
20 pE351% MTNOO1
23 75EZE MTNOOT
23 75EZE MTNOOT
23 ERMIIA MTNOOT
22 #&73 MTNO002
23 HEpEF MTNOO3
23 HEpEF MTNOO3
3 BRREIAELIE MTNOO2
22 KfEE MTNOOT
23 JAEgEIE MTNOOT
23 55 MTNOO1
22 fh[REiE MTNOO1
20 #RPEigEE MTNO002
22 hEH%Z MTNOO1
20 BEO#%E MTNOO1
22 FriBE MTNO004
22 HEfHFRT4 MTNOOS
23 %BE MTNO11
22 FriT MTN002
20 +HEEHR MTNOO1
22 FERE MTNOO1
20 EZIEE MTNOO3
22 EILERI MTNOO6
22 B8R MTNOO1
22 B8R MTNOO1
23 EB5=T MTNOO1
22 &ERRE MTNOO2
22 BFF MTNOO5
22 %85 MTNOO9
22 %85 MTNOO9
22 %£EE MTNOO9
22 %£EE MTNOO9
23 FREE MTNO043
23 KR5S MTNO18

AA+
AA
AA

AAA

AAA

AAA

AAA

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

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

2.19
2.46
2.46

2.4

2.4
2.01
2.01
2.06
2.06
2.04
2.05
2.07
2.22
2.17
1.98
2.06
2.06
2.06
2.06
2.01

wstE | Gt ke

100.7
2.38
2.38
1.87
1.87
1.98
2.11
2.11
2.25
2.06
2.08
2.08
2.19
2.1
2.14
2.16
217
2.22
2.08
2.19
217
2.19
2.05
2.08
2.2
1.97
2.19
2.21
2.18
2.18
2.4
2.2
2.65
2.07
2.07
2.07
2.07
1.96
2.07



339D+1Y
363D
1.03Y
1.06Y+NY (& 1)
1.06Y+NY (& 1)
1.07Y
1.07Y
1.3Y
1.32Y
1.38Y
1.49Y+NY
1.7Y
1.73Y+NY
1.96Y+2Y
1.98Y+NY
2.1Y(k 1)
2.13Y({X 2)
2.14Y+NY
2.15Y({x 1)
2.27Y(fk 2)
2.27Y(fk 2)
2.56Y
2.58Y
2.59Y({x 1)
2.59Y({K 1)
2.61Y+2Y
2.62Y
2.68Y+2Y
2.9Y
2.9Y({K 1)
2.98Y+NY({k 2)
2.98Y({K 1)
2.99Y+2Y({K 1)
2.99Y

2.99Y({k 2)
2.99Y({k 2)
4.35Y
4.49Y({k 1)
4.49Y({Kx 1)
4.65Y
4.71Y
4.71Y
4.71Y
4.72Y({x 1)

4.74Y+NY

4.74Y+NY

4.74Y+NY
4.76Y({k 1)
4.79Y
4.82Y+NY
4.82Y
6.61Y
7.39Y
7.4Y
7.4Y
7.41Y
9.21Y({X 1)
9.29Y
9.46Y
9.59Y({X 2)
9.65Y
9.71Y
9.71Y
14.28Y({X 1)
14.28Y({X 1)
29.67Y

SHEIVREREIRE

102300530.1B
102383096.1B
102282631.1B
102383340.1B
102383340.1B
102002299.1B
102002299.1B
102100379.1B
102100510.1B
102380807.1B
102381193.1B
102381941.1B
102382108.1B
102382974.1B
102383045.1B
102383456.1B
102480073.1B
102480109.1B
102480167.1B
102400625.1B
102400625.1B
102281258.1B
102281372.1B
102482805.1B
102482805.1B
102400841.1B
132480059.1B
102483260.1B
102484400.1B
102484448.1B
102484883.1B
102484927.1B
102401034.1B
102484976.1B

102484981.1B
102484980.1B
102481294.1B
102481968.1B
102481968.1B
102483022.1B
102483388.1B
102483388.1B
102483388.1B
102483478.1B

102483587.1B

102483587.1B

102483587.1B
102483767.1B
102483970.1B
102484078.1B
102484187.1B
102482838.1B
102280753.1B
102280790.1B
102280790.1B
102280869.1B
102480423.1B
102480707.1B
102481901.1B
102482686.1B
102483049.1B
102400885.1B
102400885.1B
102480675.1B
102480675.1B
132480065.1B

23 {EEgHIE MTNOO1
23 P<FEEE MTNOO6
22 ZREEE MTNOOS
23 &4, MTNOO3
23 &4, MTNOO3
20 /3EhE% MTNO004
20 /3EhE% MTNO004
21 fHUZH MTNOO
21 )II&F MTNOO2A
23 ;T$MEE MTNOOS
23 efREHT MTNOO7
23 HF5EEHE MTNOO3
23 fhE3# MTNO35B
23 EFRERE MTNOO1
23 EREEE MTNOO7
23 3RFREFF MTNOO4
24 Egid MTNO002
24 ASHERE MTNOO1
24 &0 MTNOO1
24 7k)||&=# MTNOO1
24 7k)||&=# MTNOO1
22 3KZRIEE MTNOO1
22 KHEEE MTNO02
24 KERE MTNOO5
24 KERE MTNOO5
24 7k ||&=# MTNOO2
24 EgEHrae GN002
24 FEREHRIE MTNOO1
24 3AT5REE MTNO17
24 42FF MTN0O3
24 ZMEFF MTNOOS
24 R MTNO25
24 EEBEZE MTN002
24 HRERAZH: MTNOO4
24 =REERZA MTNOO1 (RIBIZE
)

24 ¥B75B MTNOOT
24 3;C£ MTNOO1
24 3C€ MTNO0O3
24 3C€ MTNO0O3
24 EB MTNOO7
24 {EERR 4 MTNOO2
24 {EER 4 MTNOO2

R E MTNOO2
24 = MTNO11

24 Fh3z—4> MTNOOTA(R}El
ZiE)

24 35—/ MTNOOTA(R}El
ZiE)

24 F3z—4" MTNOOTA(R}El
ZiE)

24 E KT MTNO04
24 =EEFF MTNO09
24 F3z—42% MTNOO2A
24 HEEE MTNO03
24 7EizE MTNO025
22 5=l MTNOOT
22 $33%5@ MTNOOT
22 $33%5@ MTNOOT
22 =l MTNOO2
24 iEtEEE MTNOOSA
24 #EeIE MTNOO1
24 B4 MTNOO2B (R BIZEHE)

24 Zhestsz MTNOO3
24 Zgektl MTNO10
24 Zgekidl MTNO11
24 Zgekidl MTNO11
24 @& MTNOO7B
24 @& MTNOO7B
24 )1|8E3% GNOO1

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

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

AAA

AAA

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

24
24
2.22
2.73
2.73
2.17
2.17
2.18
2.07
2.37
2.48
2.14
2.14
2.23
2.36
2.3
2.26
2.4
2.27
2.31
2.31
2.26
2.26
2.11
2.11
2.405
2.16
2.8
2.68
2.41
2.61
2.12
2.3
242

3.5
2.115
2.235

2.24
2.24
2.4

2.57

2.57

2.57
3.04
2.85
2.57
2.88
3.65
2.62
2.52
2.52
2.625
2.58
243
2.65
3.04
3.23
3.22
3.23
2.74
2.745
3.13



FIRKE
22D(fk 2)
30D({x 1)

33D
37D({x 1)
49D
60D
64D({k 2)
83D+3Y({k 1)
83D+3Y(fk 1)
85D(fk 2)
85D(fk 2)
86D(fk 1)
95D
128D({x 1)
128D +NY({%k 1)
136D
145D
147D
151D +4Y({X 1)
153D
154D
155D ({k 2)
158D +2Y
170D+NY({%X 1)
170D+NY({%X 1)
184D({K 1)
202D
202D
205D +3Y
205D(fk 1)
212D(fk 1)
217D+2Y (K 1)
226Dk 1)
244D +3Y
247D +2Y
247D +2Y
248D +2Y
248D +2Y
259D
263D
276D
287D
292D
295D(fk 2)
297D
301D
332D
332D
340D
346D
353D
354D +NY
1.08Y+NY
1.18Y({K 1)
1.18Y({X 1)
1.26Y
1.35Y+NY({&x 1)
1.35Y+NY({&x 1)
1.47Y+NY
1.48Y+NY({k 1)
1.67Y+2Y
1.73Y
1.73Y
1.77Y+2Y
1.8Y
1.8Y
1.9Y+2Y
2.07Y({X 2)
2.16Y+2Y
2.3Y
2.49Y

s BHRT (RITHUD) KA (%)
AAA

185110.SH 21 FifF 21 2.02
138737.SH 22 HZ= 12 AAA 1.9
185285.SH 22 {518 01 AAA 1.82
196057.SH 21 M= AA+ 3
138816.SH 23 %2 G1 AAA 1.86
162979.SH 20 #= 01 AAA 2.11
196285.SH 22 =201 AA+ 213
114150.SH 23 K& 01 AA+ 2.28
114150.SH 23 K18 01 AA+ 2.28
241753.SH 2448 525 AAA 1.91
138882.SH 23 J5IE G1 AAA 2
185341.SH 22 1418 G1 AAA 1.96
185420.SH 22 B3R 01 AA+ 2.1
166469.SH 20 BiFF 01 AA 3
166358.SH 20 {512 Y1 AAA 2.01
163389.SH 20 j@fE 01 AAA 2.1
1880067.1B 18 FEithfR AA 2.3
194363.SH 22 i 02 AAA 2.11
2280181.1B 22 7)1 &R 01 AA/AAA 2.6
152461.SH 20 /B4, 01 AAA 2.02
254573.SH 24 8k D2 AA+ 2.5
175844.SH 21 1815 G1 AAA 2.02
194454.SH 22 132 01 AA+ 2.15
115332.SH 23 1k Y3 AAA 2.09
115332.SH 23 1k Y3 AAA 2.09
185814.SH 22 EE G5 AAA 1.91
163595.SH 20 iiE 14 AAA 1.99
163595.SH 20 iiE 14 AAA 1.99
251377.SH 23 31 01 AA+ 3.15
185875.SH 22 g 01 AAA 2.11
162574.SH 20 %22 01 AA 3
194178.SH 22 Z2FF 02 AA+ 2.1
167168.SH 20 &k 06 AAA 2.46
251792.SH 23 5 02 AA+ 3.2
148003.5Z 22 1@z 01 AAA 2.05
148003.5Z 22 1@ 01 AAA 2.05
194988.SH 22 =5 01 AA+ 2.1
194988.SH 22 Z5 01 AA+ 2.1
137625.SH 22 $RiA C5 AAA 1.92
137652.SH 22 4ti5 01 AAA 2.14
137722.SH G22 Xpk 8 AAA 2.05
255694.SH 24 £7K D2 AA+ 2.9
167587.SH 20 i@ 01 AA/AAA 2.7
137814.SH 22 #Z5 G5 AAA 1.92
167607.SH 20 #4702 AA+ 2.12
137817.SH 22 imEN AAA 2.8
148088.5Z 22 £Ef5 03 AAA 1.94
148088.5Z 22 £Ef5 03 AAA 1.94
137999.SH 22 #z 02 AAA 1.98
114059.SH 22 H1% 01 AAA 2.23
133357.5Z 22 E=15 02 AAA 2.1
138553.SH 22 FERA Y2 AAA 2.14
138773.SH e YKO2 AAA 2.08
175665.SH 21 {Zith 02 AA+ 2.86
175665.SH 21 {5ith 02 AA+ 2.86
136234.SH 16 {R% 04 AAA 2.29
175879.SH 21 $RiAT Y1 AAA 2.1
175879.SH 21 $RiAT Y1 AAA 2.1
188104.SH 21 FEIE Y1 AAA 2.125
188100.SH 21 {F% Y1 AAA 2.1
251772.SH 23 2= 01 AA+ 2.19
149601.SZ 21 &% 01 AAA 2.12
149601.SZ 21 &% 01 AAA 2.12
115882.SH 23 &b 01 AA+ 2.43
115926.SH 23 &5 G5 AAA 2.02
115926.SH 23 &5 G5 AAA 2.02
241744.5H 24 41 K5 AAA 3.37
148553.5Z 23 455 12 AAA 2.08
253610.SH 24 7R 01 AAA 2.17
240681.SH 24 £ C1 AAA 2.14
252480007.1B 24 1R 751% 01BC AAA 2.23



2.51Y+2Y(fk 1)
2.55Y
2.6Y
2.6Y
2.64Y
2.72Y+2Y
2.72Y+2Y
2.82Y+3Y
2.84Y(1% 2)
2.91Y
2.93Y+2Y(fk 1)
3.8Y
3.98Y+5Y({k 1)
4.28Y
4.33Y
4.39Y(fk 1)
4.39Y(fk 1)
4.4Y+NY
4.48Y
4.5Y+NY
4.57Y+NY({k 1)
4.57Y+NY({k 1)
4.58Y
4.64Y+5Y
4.8Y({k 1)
4.84Y+NY({k 1)
4.9Y+2Y({k 2)
4.99Y+5Y
4.99Y+5Y
4.99Y+5Y
8.75Y(fk 1)
8.75Y({k 1)
53D +2Y
140D +3Y
140D +3Y
205D ({k 1)
205D ({k 1)
205D ({k 1)
2.29Y
4.67Y
4.67Y
4.72Y({k 1)
31D
31D
91D
95D+NY
95D+NY
95D+NY
95D+NY
99D ({4 2)
112D
116D+NY
159D +NY
159D +NY
180D +5Y
254D +5Y(fk 2)
254D +5Y(fk 2)
304D +NY
304D +NY
332D
344D (fk 2)
360D +NY
1.35Y({k 1)
1.35Y({k 1)
1.52Y({k 2)
1.52Y({k 2)
1.53Y
1.54Y+NY
1.55Y+NY
1.55Y+NY
1.69Y({k 2)
1.69Y({k 2)

240747.SH
152497.SH
185940.SH
185940.SH
148813.5Z
241462.SH
241462.SH
241516.SH
241692.SH
148091.5Z
255982.SH
148457.5Z
240221.SH
240644.SH
133799.5Z
240826.SH
240826.SH
240907.SH
133837.5Z
241037.SH
241120.SH
241120.SH
148783.5Z
272400005.1B
255728.SH
241628.SH
134051.5Z
272400010.1B
272400010.1B
272400010.1B
115831.SH
115831.SH
032280077.1B
032380336.1B
032380336.1B
032280538.1B
032280538.1B
032280538.1B
032480236.1B
032480801.1B
032480801.1B
032480844.1B
2120116.1B
2120116.1B
2228009.1B
2028003.1B
2028003.1B
2028003.1B
2028003.1B
2228016.1B
2228020.1B
2028006.1B
2028014.1B
2028014.1B
2028018.1B
2028025.1B
2028025.1B
2028037.1B
2028037.1B
2228050.1B
2228054.1B
2028048.1B
2328005.1B
2328006.1B
212380006.I1B
212380006.I1B
212300002.1B
2128021.1B
2128022.1B
2128022.1B
212380010.1B
212380010.1B

24 7537 01
20 B7ERg
22 %£F8 02
22 %£F8 02
24 7102
24 #AE 01
24 #AE 01
24 7852 03
24 75 02
22 K1% 02
24788 02
23 "R KO3
23 &% K1
24 1818 04
24 F=E 04
24 i1 01
24 i7% 01
Bkl KYO7
24 &k 06
Bkl KYO8
Bkl KYO9
Bkl KYO9
24407
24 FLFERRAKNTER 01
24 R4 03
Bkl KY14
24 %8B 04
24 KGR AHNFEIR 01
24 KGR AHNFEIR 01
24 KGR AHNFEIR 01
23 542 G3
23 582 G3
22 |lRiEse 4 PPNOO1
23 jEFEE#% PPNOO1
23 jEFEE#% PPNOO1
22 7&PHEEkZ PPNOO6
22 7&PHEkZ PPNOO6
22 7&PHEEkZ PPNOO6
24 T Mitskiz PPNOO1
24 E1Ei% PPN005S
24 EEI%E PPNOOS
24 HpERAZH PPN004
21 FFERTT 01
21 FFERTT 01
22 FERERIT/IMIR
20 SFLERITKER R 01
20 FLRITKEL R 01
20 FLRITKEL R 01
20 FLRITKEL R 01
22 HBR1T 01
22 }I4R17 02
20 HpfiERITRER R
20 FERTTKELR 01
20 FERTTKELR 01
20 BRIT R
20 JHARIRIT4 01
20 JHARIRIT4 01
20 FERERITIRER R
20 FERERITIRER R
22 JKIRIT
22 Z24R47 01
20 RERITKEL R 02
23 IBERIT=KR
23 RIBIRIT/IMMR 01
23 HLBR1TR 02
23 HLBR1TR 02
23 i T74R1T1R 01
21 TRgHR1TKELR 01
21 RIBRITIRER R
21 RIBRITIRER R
23 HEBHRITHR 03
23 HEBHRITHR 03

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

2.26

2.09
2.09
2.12
2175
2.175
2.21
2.2
2.18
2.33
2.33
2.29
2.18
2.8
2.3
2.3
2.46
2.71
2.46
2.46
2.47
2.34
2.4

2.46
2.58
2.45
2.45
2.45
2.39
2.39
2.24
2.2
2.2
2.28
2.28
2.28
2.24
2.75
2.75
3.02
1.62
1.62
1.8
2.02
2.02
2.02
2.02
1.84
1.79
1.945
1.95
1.95
1.96
1.98
1.98

1.9
1.89

1.91
1.91
1.94
1.935
1.97
2.06
2.055
2.055
1.975
1.97



1.69Y+NY({k 1) 210316.1B 2134 16 --/-- 2.09
1.69Y+NY({k 1) 210316.1B 2134 16 --/-- 2.09
1.72Y+5Y({k 1) 2128025.1B 21 FRIT = 01 AAA 2.0425
1.75Y+5Y({k 2) 2128028.1B 21 BRAERIT 4R 01 AAA 2.04
1.75Y+5Y({k 2) 2128028.1B 21 BRAERIT 4R 01 AAA 2.04
1.92Y+5Y({k 2) 2128032.1B 21 }HRIT”4 01 AAA 2.08
1.93Y+5Y({k 1) 2120092.18 21 HESIRIT 4% 01 AAA 2.2
1.96Y+5Y({k 1) 2128033.1B 21 FRIT 4 03 AAA 2.055
2.06Y+5Y 2128051.1B 21 TrtR1T =4 02 AAA 2.065
2.06Y+5Y 2128051.1B 21 TrtRIT 4% 02 AAA 2.065
2.06Y+5Y 2128051.1B 21 TrStRIT 4% 02 AAA 2.065
2.06Y+5Y 2128051.1B 21 TrStRIT 4% 02 AAA 2.065
2.06Y+5Y 2128051.1B 21 TrStRIT 4% 02 AAA 2.065
2.16Y+5Y 2228004.1B 22 TrtRIT 4% 01 AAA 2.065
2.16Y+5Y 2228004.1B 22 TrtRIT 4% 01 AAA 2.065
2.16Y+5Y 2228004.1B 22 TrtRIT 4% 01 AAA 2.065
2.18Y 2420002.1B 24 L EBERIT/IMME 01 AAA 2.24
2.18Y 2420002.1B 24 L EBEERIT/IMME 01 AAA 2.24
2.21Y({K 5) 2428002.1B 24 FLERIT=44%R 01 AAA 2.02
2.25Y+NY 2228011.1B 22 FMARTTKELfR 01 AAA 2.14
2.28Y 212380032.1B 24 HRERITR 01 AAA 2.0075
2.32Y 212480005.1B 24 FAXRITR 01 AAA 2.01
2.35Y({k 1) 212480008.1B 24 HRIRITR 02 AAA 2.01
2.42Y(fk 1) 212400004.1B 24 SEAERIT/IMMIE AAA 2.01
24 ;K47 TLAC IEEA=R
2.77Y+1Y 312410005.1B 01A(BC) AAA 2.125
24 47 TLAC IEEA =R
2.77Y+1Y 312410005.1B 01A(BC) AAA 2.13
24 47 TLAC IEEA =R
2.77Y+1Y 312410005.1B 01A(BC) AAA 2.13
24 ;K47 TLAC IEEA R
2.77Y+1Y 312410005.1B 01A(BC) AAA 2.13
24 K47 TLAC IEEAR
2.77Y+1Y 312410005.1B 01A(BC) AAA 213
24 K47 TLAC IEEAR
2.77Y+1Y 312410005.1B 01A(BC) AAA 2.13
24 :R47 TLAC IEEAR
2.77Y+1Y 312410005.1B 01A(BC) AAA 213
24 R47 TLAC IEEAR
2.77Y+1Y 312410005.1B 01A(BC) AAA 213
24 4T TLAC IEEALR
2.77Y+1Y 312410005.1B 01A(BC) AAA 2.13
24 4T TLAC IEEALR
2.77Y+1Y 312410005.1B 01A(BC) AAA 2.13
2.84Y+5Y 092200008.IB 22 RATREASR 02A AAA 2.12
2.96Y(tk 1) 212400013.1B 24 HR{ER1TH& 02BC AAA 2.02
2.96Y(tk 1) 212400013.1B 24 HR{ER1TH& 02BC AAA 2.02
3.39Y+5Y 232380015.1B 23 TIT"REARROIA AAA 2.16
3.5Y+5Y 092303003.1B 23 HHOIT - RE AR 01 --/-- 2.18
3.5Y+5Y 092303003.1B 23 HHOIT - RE AR 01 --/-- 2.19
3.52Y+5Y({k 1) 232380021.1B 23 HERIT & AR 01 AAA 2.28
3.77Y+5Y 232380036.1B 23 TAT AR 02A AAA 2.21
3.83Y+5Y 232380057.1B 23 ch{T &AM 02A AAA 2.215
3.83Y+5Y 232380057.1B 23 ch{T &AM 02A AAA 2.22
3.92Y+5Y(fk 1) 232380066.1B 23 ch{T R AME 03A AAA 2.21
3.92Y+5Y(fk 1) 232380066.1B 23 th{T R AME 03A AAA 2.215
3.93Y+5Y 232380069.1B 23 BT REALR 02A AAA 2.21
4.07Y+5Y 232380089.1B 23 SRIT AR 01A AAA 2.295
4.38Y+5Y 1928008.1B 19 RAARIT—4% 03 AAA 2.245
4.38Y+5Y 1928008.1B 19 RAARIT—4% 03 AAA 2.245
4.41Y+5Y({k 2) 232400013.1B 24 BIBRIT A ANME 01 AAA 2.8
4.41Y+5Y({k 2) 232400013.1B 24 BIBRIT A AR 01 AAA 2.8
4.41Y+5Y({k 2) 232400013.1B 24 BIBRIT A ANME 01 AAA 2.8
4.42Y+NY 242480002.1B 24 VR TIRER R 01 AAA 2.35
4.42Y+5Y 232480011.1B 24 RIT_IREALR 02A AAA 2.25
4.42Y+5Y 232480011.1B 24 RIT_REALR 02A AAA 2.255
4.42Y+NY 242400007.1B 24 SERITREL(R 01 AAA 2.35
4.42Y+NY 242400007.1B 24 SERITRELR 01 AAA 2.35
4.42Y+NY 242400007.1B 24 SERITRELR 01 AAA 2.35
4.42Y+NY 242400007.1B 24 SERITRELR 01 AAA 2.35
4.48Y+5Y 232400018.1B 24 FRRIT T REALR 01 AAA 2.36
4.5Y+5Y 232480020.1B 24 SO HRITZREAR 01 AAA 2.33
4.5Y+5Y 232480020.1B 24 SO HRITZREAR 01 AAA 2.33
4.5Y+5Y 232480020.1B 24 SOHRIT " REAR 01 AAA 2.33




4.5Y+5Y 232480020.1B 24 SOHRIT " REAR 01 AAA 2.33
4.53Y+NY 242400009.1B 24 TATRELR 02 AAA 2.3255
4.53Y+NY 242400009.1B 24 47K EE R 02 AAA 2.325
4.53Y+NY 242400009.1B 24 47K EE R 02 AAA 2.325
4.53Y+NY 242400009.1B 24 47K EE R 02 AAA 2.3275

4.55Y+5Y({k 1) 292480005.1B 24 BIMRIT " RE AR 01BC AAA 2.95
4.59Y+5Y({k 1) 232480027.1B 24 RINRITZREANR 01 AA+/AA 2.85
4.62Y+5Y({k 2) 232480033.1B 24 BITIREANR 02A AAA 2.26
4.62Y+5Y({k 2) 232480033.1B 24 BITIREANR 02A AAA 2.265
4.62Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.265
4.62Y+5Y({k 2) 232480033.I1B 24 BT RAALR 02A AAA 2.27
4.62Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.27
4.62Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.27
4.62Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.27
4.62Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.27
4.64Y+NY 242480007.1B 24 TH77KEE%R 01 AAA 2.325
4.67Y+5Y 232480037.1B 24 AT RAANR 02A AAA 2.27
4.67Y+5Y 232480037.1B 24 AT RAANR 02A AAA 2.27
4.7Y+5Y({k 2) 232480039.1B 24 I ERRITTRERR 01A AAA 2.35
4.76Y+NY 242400020.1B 24 347K EER 01BC AAA 2.315
4.76Y+NY 242400020.1B 24 33477KEER 01BC AAA 2.3375
4.76Y+NY 242400020.1B 24 33477KEER 01BC AAA 2.3375
4.85Y+NY 232480067.1B 24 HEERITKEL R 02 AAA 2.39
4.85Y+NY 232480067.1B 24 EBRITKEL R 02 AAA 2.39
4.85Y+NY 232480067.1B 24 HBHRITKERR 02 AAA 2.39
4.85Y+NY 232480067.1B 24 HBHRITKER(R 02 AAA 2.39
4.93Y+5Y({k 2) 232480073.1B 24 TT—4REAN R 02BC AAA 2.2825
4.93Y+5Y({k 2) 232480073.1B 24 TT-4REAN R 02BC AAA 2.285
4.95Y+NY 242480070.1B 24 BITKEER 01BC AAA 2.365
4.95Y+NY 242480070.1B 24 BITKEER 01BC AAA 2.37
4.96Y+NY 242400031.1B 24 SELERITKER(R 01 AAA 100
4.96Y+NY 242400031.1B 24 FLERITIRER R 01 AAA 2.45
4.96Y+NY 242400031.1B 24 FLERITIRER R 01 AAA 2.45
4.96Y+NY 242400031.1B 24 FLERITIRER R 01 AAA 2.45
4.96Y+NY 242400031.1B 24 FLERITIRER R 01 AAA 2.45
4.96Y+NY 242400031.1B 24 FLERITIRER R 01 AAA 2.45
4.96Y+NY 242400031.1B 24 FLERITIRER R 01 AAA 2.45
4.96Y+NY 242400031.1B 24 FLERITIRER R 01 AAA 2.45
4.96Y+NY 242480081.1B 24 FEMERTTKER R 01 AAA/AA+ 2.5

N / Derek Huang, Liyuan Zhong, Austin Lin




