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B e=

SHRTR 1242 7 REAE R R IE, $EEWEIE 472512, £ARASHOE 471312,

E R/ E 2.48Y 240003 1.545-1.60; 4.12Y 230022 1.76-1.785; 6.31Y 230028 1.995-1.975; 9.23Y 230026 2.135-2.15; 28.62Y 230009 2.335-2.3375,

FEE E (%) 1.4650 1.6200 1.7900 2.0325 2.1450 2.3325
4 B E&R(%) 1.4500 1.5600 1.7650 2.0150 2.1400 2.3200
TEF(%) -0.0150 -0.0600 -0.0250 -0.0175 -0.0050 -0.0125

B eus

£ FiR77 T 248D 240411 1.69-1.695; 2.48Y 220203 1.80-1.81; 4.03Y 230415 1.925-1.935; 6.49Y 210205 2.07-2.08; 9.02Y 230215 2.2275-2.23,

R H IEE FLE5(%) 1.6850 1.8200 1.9075 2.0950 2.2350
& HIEEFLEE) 1.6900 1.8000 1.8860 2.0750 2.2325
(%) 0.0050 -0.0200 -0.0215 -0.0200 -0.0025
rEE B FF65(%) 1.7000 1.8450 1.9950 2.1000 2.2400
A BEFE%) 1.7000 1.8100 1.9325 2.1000 2.2375
L F)(%) 0.0000 -0.0350 -0.0625 0.0000 -0.0025

SHITIEEMMIRRBNER, EARXEEETT Q3 iR, /Eim/omE, 22D 012482046.1B 24 ARSIl SCPO16  AAA 7£ 1.90%m32 (f&{E-4 1z
B) , HSHAES, 52D 012480425.1B 24 HZEWR SCP002 AAA 7E2.05%m3 (E-118) | {RTHEES; PKESHE,
140D 012481461.1B 24 33 SCP002 AAA 7E 2.06%Fk3X (fHERIS) , ESHAES,; 142D 01248251418 24 &R SCP002  AAA 7E 2.09%5%
R (WE-31E) , ESHEES, Kin/oH, 248D 042480263.1B 24 5=B5 CPO0T  AAA TE£2.17%m3 (HEAE) , ESHERG;

296D 042480331.1B 24 BB CPO09 AAA 7£ 1.96%F32 ({HEME) |, RITHLARIT, BAME, Ml P KnEERISET MMT.



AAA | 192 1.95

wxdigzs  AA+ 195 197
x AA 2 2.03

AAA 192 0 195
58Ik -
AA+ 197 197
e nxd 2
fR AA 197 3 203
(BP)

AA- 214 2.12

B oome

SHAPERIEERATR. 1-3 FERFE, 20 #INARE MTNO0T (AAA, 1.23Y) 7E 2.14%(KH{E 1bp AIEBALAT; 23 3KT&E MTNOOT (AAA, 1.55Y)
1E 2.11 %ARfH{E 3bp FIIEMET; 24 ¥F=+K MTNOO1 (AAA, 2.54Y) 7E 2.24%{Ef4{E 2bp fIEAMKZ; 3 F 5 FHAR, 23 )IIRE MTNO03 (AAA, 4.14Y) 7£
2 27%AE{ENIEALE; 24T MTNOO3 (AAA, AT71Y) PSCEE 2.19%, {AE(E 1bp AOfIE. S5Y RELLEBR, 24)IIF5E MTNOO7 (AAA, 9.68Y) 7 2.55%, fRfi

{8 3bp IBASS; 24 SRS MTNOO4A (AAA, 9.95Y) BRASTE 2.65%, {REf4(E 2bp IBREY, ATIS, 4 HhElEsSai—DEIE T

I

y
AAA+ 2 2.08

ey AAA 2.1 2.18

HWE  AA+ | 219 226
AA | 228 236
AAA+ 2 0 209 1
5kl - }
AAA 211 219
53T 1 1
Eh¥J AR - )
AA+ 22 228

AA 228 0 2.37 1

2.01

2.1

2.1

2.1

0 201 0

0 2055

2.1 10

2.2

2.28

2.41

2.77

2.21

2.29

2.43

2.78

2.03

2.05

2.14

2.19

2.37

None

None

None

2.03

2.05

2.14

2.2

None

None

None

None

None

None

2.06

2.09

217

217

2.06 0

2.11

217 0

217 0

None

None

None

None

NoneNone

NoneNone

NoneNone

NoneNone



B cus

SHPWESIRRAERK, B, 56, BT, RRINSHEEESS, uRMAmE, 23 3% 21 AAA RE2.07%, EEEH, FBEEXA, 21 EKR
02 AAA B3ZTE 2.05%, EESEH, EEIAN., 21 PT Y1 AAA RRIE 2.08%, HrstH, EST. WigAmE, 21 &=, G1  AA+ B3SE 1.96%, ESEH,
EASEN, 23 24t F1 AAA BRRSTE 2.31%, 23 Z5E 01 AA BR3ITE 2.33%, KimSME, 24 345 09 AAA BRIITE 2.59% (51658, {REGSEAN, 24 7788 G2 AAA BL3Z

1£ 2.64%, TEMASEY, HEL., 24 5HfE 03 AAA FRASTE 2.33%, $RITSEH, (RIESEA.

B aom
SRRTERAGEXNSEER, KR EMITEEMIT, 19 T A&RITREMRM3L 1.92F11.92 (-2) , EEXHEM, 20 HpfERITRERMRMAL 2.025 = 2.04
(+1) Xig), BIRGSEEMFISR. 20 RERITZRMARK 2.07 (4fE) |, (RIGEFRQFSHE. 22 PERITREER 01 &K 2.13 (-1) (I8, FEEUES.
24 K17 TLAC 228K 01A (BC) i3z 2.105 £ 2.12 (+1) KiAl, HREESESEIRIT. 24 AERRITZRERNR 02 3k 2.37, BEEEESE. 24 TIT°RE
AR O01A (BC) F3Z 2.225f12.23 (UE, EESmSLRIT. 21 BpiERIT 02 Bz 2.33, E&XRE. BeHHE, MREFERDEITR, MEMEMIR. 179D 22
HERIT 01 32 2.0 (fAfE) 8, BESLRTEN, 192D 22 XiWRIT 02 32 1.95 (fbfE) , HRITEESMSER, 237D 22 EHRIT 01 5K 1.95 (-0.5) ,
RITESLEVFRIT, 24 #ERIT/IVMAMR 03 A3 2.06 #12.065 (-0.5) UEF, RIGEELRIT, 2.98Y 24 I MRIT/VRIMER 01 BiaZigh 100 #12.095 (UE, EE

FRISLIRIT.

L

WEAtER), SEEEEE, THOINE. RERGE, MinENEAEHNRESETEIA—FPERZFARS|, RITEREELVEXREWIERE, WIMRITR
OMRIEEIREIES ., HRIRIR, RE 2-3Y REAREMHPBLTHANKNRE, BELET 53%UTERAER. SiEmsmE, HRaMEREDEERE FRlm=R

25-50bps, BXZPXBEE, F-tRGEaEzE, BRL K. #ipEE ek 0.5-1pt,

SHERER

RENE (R1TH43)

RIFKE fRFHED
3D

AAA

012480810.1B 24 ;TFgacH% SCP002 1.90%

7D 012384481.1B 23 IR SCP004 AAA 1.90%
10D 042380532.1B 23 32 CPO16 AAA 2.02%
17D 012480119.1B 24 BRI SCPOOT AA+ 2.09%
17D 012481405.1B 24 B3 SCP021 AAA 1.90%
17D 012482037.1B 24 fFFEIl SCPO15 AAA 1.90%
22D 072410123.1B 24 &0 F] CP004 AAA 1.84%
22D 012482046.1B 24 {RAF|LAF SCPO16 AAA 1.90%
24D 012480807.1B 24 =& SCP002 AAA 1.85%
27D 012481186.1B 24 Eafings SCP002 AAA 1.89%
27D 012481186.1B 24 Eafings SCP002 AAA 1.89%
27D 012481186.1B 24 Eafings SCP002 AAA 1.89%
52D 012480425.1B 24 HEZER SCP002 AAA 2.05%
52D 012480425.1B 24 iEZE SCP002 AAA 2.05%
52D 012480425.1B 24 HEZER SCP002 AAA 2.05%
69D 012482547.1B 24 FKE#Z SCP004 AA+ 2.12%
73D 012481612.1B 24 #4E#0O SCP002 AAA 2.04%
83D 012480612.1B 24 3T EE SCP001 AAA 2.00%
105D 012481839.1B 24 LB SCP002 AAA 2.02%
140D 012481461.1B 24 5% SCP002 AAA 2.06%



140D
140D
142D
151D({% 3)
161D
168D
194D(f% 1)
241D (fk 4)
248D
296D
296D

RIRKE

50D
55D+2Y
55D+2Y
80D
80D
87D
87D
94D
118D+2Y
125D
125D
125D
129D
188D +2Y
224D +2Y
229D({k 1)
286D
287D
288D
294D
343D
350D
1.04Y
1.04Y+NY
1.07Y+2Y
1.1Y({k 2)
1.11Y
1.12Y
1.12Y
1.13Y+NY
1.14Y
1.17Y
1.23Y
1.23Y
1.23Y
1.27Y+2Y

012482268.1B
012481462.1B
012482514.1B
042480065.1B
012481599.1B
012482519.1B
012481904.1B
012482554.1B
042480263.1B
042480331.1B
042480331.1B

=58

102101959.1B
101901427.1B
102102165.1B
102102165.1B
102180035.1B
101901595.1B
102103132.1B
132100157.1B
102103180.1B
102103347.1B
102280020.1B
102280020.1B
102280020.1B
102000029.1B
102280481.1B
102280805.1B
102000747.1B
102281291.1B
102001193.1B
102001206.1B
102281383.1B
102281764.1B
102281873.1B
102282097.1B
102382505.1B
102282158.1B
102282213.1B
102282244.1B
102001899.1B
102001899.1B
102282303.1B
102001964.1B
102383002.1B
102002197.1B
102002197.1B
102002197.1B
102282674.1B

24 ¥pF=rh K SCP005
24 figik SCP0O06
24 FIiRts SCP002
24 f33% CP002
24 1IENEER SCPOO05 (RIBIZEHE)
24 FREERZ SCPO04
24 EiEE SCPO01
24 {444 SCPOO1
24 25B% CPOO1
24 B3y CP0O09
24 B3 CP009

RENB (R1THI19)
21 LRI MTNO02
19 BKiEH MTNOO3
21 ipiEisEE MTNOO6
21 ipiEisEE MTNOO6
21 £FRIZE MTN002
19 EBiH3& MTNOOT
21 BgxUEE MTNOO3
21 JoRRttEE% GNOO2
21 FEBAEE MTNOO1
21 ;TiELE MTNOO2
22 iFME MTNOO1
22 i ZE MTNOO1
22 ;7M1 MTNOOT
20 f@MitpkEE MTNOOT
22 EEMARE MTNOO1
22 EFKAE MTNOO2
20 ABMl7kiz MTNOOT
22 #zz5E MTNOO1
20 53 IE# MTNOO1
20 B MTNOO1
22 HHER MTNOO3
22 558 MTNO04
22 IEBLLIZR MTNOO1
22 j&F3 MTNOO06
23 &40k MTNOO5
22 B MTNOO
22 X.BE#% MTNO005
22 fEFER%Z MTNOO1
20 Bp=Ehikiz MTNOOT
20 Bp=Ehikiz MTNOOT
22 BRE& MTNOOT
20 Z&FF MTN002
23 #EE MTNO10
20 EEMNAFE MTNOOT
20 EEMNAFE MTNOOT
20 BN A& MTNOO1
22 HiEHAR MTNOO1

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

AA+

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

2.07%
2.13%
2.09%
2.19%
2.21%
2.03%
2.30%
2.08%
2.17%
1.96%
1.96%

2.07%
2.04%
2.06%
2.06%
2.10%
1.98%
2.10%
2.04%
2.10%
2.12%
2.05%
2.05%
2.05%
2.04%
2.07%
2.08%
2.15%
2.02%
2.09%
2.15%
2.14%
2.19%
2.21%
2.08%
2.27%
2.22%
2.10%
2.15%
2.28%
2.28%
2.15%
2.22%
2.26%
2.14%
2.14%
2.14%
2.24%



1.42Y

1.48Y+NY
1.48Y
1.52Y
1.53Y
1.55Y+2Y
1.63Y+2Y
1.64Y({k 1)
1.64Y ({4 1)
1.65Y
1.65Y
1.65Y
1.73Y
1.76Y
1.8Y({k 1)
1.94Y+2Y
1.95Y({k 1)
1.98Y
2Y
2.05Y
2.05Y
2.13Y
2.24Y({k 1)
2.31Y
2.34Y
2.34Y

2.42Y+1Y (1% 2)

2.42Y+NY
2.47Y
2.48Y (1% 2)
2.54Y
2.54Y
2.54Y
2.54Y
2.75Y({k 2)
2.75Y(#% 2)
2.76Y+2Y
2.81Y

2.98Y

2.98Y
2.98Y
2.98Y({k 2)
2.98Y({k 2)
2.98Y({% 2)
2.98Y({k 2)
2.99Y({k 1)
3.96Y
4.56Y
4.6Y
4.6Y

102100262.1B

102380323.1B
102380328.1B
102380461.1B
102380562.1B
102380623.1B
102380967.1B
102100817.1B
102100817.1B
102381086.1B
102381086.1B
102100921.1B
102100996.1B
102383282.1B
102482384.1B
102382028.1B
102382089.1B
102382230.1B
102101775.1B
102481956.1B
102481956.1B
102382762.1B
102383200.1B
102383422.1B
102480022.1B
102480040.1B
102480439.1B
102400616.1B
102280328.1B
102480550.1B
102480932.1B
102480932.1B
102480932.1B
102480932.1B
102482170.1B
102482170.1B
102482192.1B
102482716.1B

102200206.1B

102200206.1B
102483732.1B
102483862.1B
102483862.1B
102483862.1B
102483868.1B
102483900.1B
102382159.1B
102481256.1B
102481399.1B
102481399.1B

21 %K EEHE MTNOO3

23 KERE MTNOO3 (BEE/R(L

FEBIR)
23 ElI=R MTNO02
23 BEFF MTNO0O2
23 F{EE MTNO02

23 KERZE MTNOO1A

23 1&MNIFrEE MTNOO2
21 /8T8 MTNOO1
21 B T%E MTNOO1
23 X 55 MTNO02
23 X.BE5e MTN002
21 R05#E MTN0O02
21 S &i5#% MTN0O2
23 iFHEE MTNO14
24 3¥H MTNOO1BC
23 7EBEEE MTNO04
23 FREBF=#% MTNOO3
23 @M MTNO003
21 He 5 MTN009
24 =AER MTNO11
24 =HEE MTNOT1
23 Eafnig MTNOO1
23 BLARE MTNO0S
23 LEfEFEA MTNO16
24 FEE MTNOOT
24 153518 MTNOO1
24 Fg5THTS MTNO02
24 ZHeFB 71 MTNO002

22 @RI MTNO02B(F )

24 ;T54FF MTNOO1
24 ¥pF=rh K MTNOO1
24 =Rk MTNOO1
24 YF=h Kk MTNOO1
24 YF=h Kk MTNOO1
24 733z MTNO07
24 75358 MTNO07
24 izt MTNOOT
243C£ MTNOO4

22 HMIEFE MTNOOA(RTH 4R

)

22 HRMNIREE MTNOOA (RTH540E

)

24 M EH; MTNOO3A
24 B8 MTN0O02
24 B8 MTN0O02
24 B8 MTN0O02

24 HE% MTN006
24 FhE3g MTNO21
23 C£ MTNO0O5
24 1RMFEE MTNOO4
24 EXAE MTNOOTA
24 ERRARE MTNOOTA

AAA

AAA
AA+
AAA

AA/AAA
AA/AAA

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

2.32%

2.16%
2.16%
2.50%
2.39%
2.50%
2.135%
217%
2.17%
2.23%
2.23%
2.26%
2.26%
2.35%
2.17%
2.20%
2.17%
2.16%
2.435%
2.36%
2.36%
2.125%
2.29%
2.34%
2.29%
2.19%
2.30%
2.32%
2.46%
2.23%
2.24%
2.24%
2.24%
2.24%
2.12%
2.12%
2.28%
2.07%

2.19%

2.19%
100
2.09%
2.09%
2.09%
241%
2.10%
2.135%
2.33%
2.30%
2.30%



4.62Y
A71Y(1k 1)
4.89Y
4.93Y
9.5Y
9.62Y
9.65Y (1% 2)
9.72Y
9.78Y
9.8Y
9.95Y
9.95Y

FIRKE
41D+2Y
48D
49D+NY
55D+1.99Y
68D({k 1)
68D(fk 1)
82D(fk 1)
82D(fk 1)
95D(fk 2)
98D
101D +4Y
111D+2Y
128D
138D+1Y
138D +2Y
157D
164D
170D
174D
175D
205D
209D +2Y
212D
226D+NY
238D
250D(fk 1)
270D+2Y
277D(fk 2)
283D
294D
294D
320D+1Y
344D +5Y
344D +5Y
351D
357D

360D+2Y({K 1)

102400732.1B
102481968.1B
102400870.1B
102483367.1B
102480674.1B
102481556.1B
102481850.1B
102482011.1B
102482272.1B
102482692.1B
102483546.1B
102483546.1B

=58

149636.5Z
1922043.1B
188837.SH
188873.SH
188962.SH
188962.SH
185035.SH
185035.SH
185067.SH
163060.SH
184157.SH
185136.SH
114716.SH
114831.SH
149782.5Z
114888.SH
196402.SH
138912.SH
185321.SH
185421.SH
250418.SH
194255.SH
163321.SH
115245.SH
163482.SH
163526.SH
194559.5H
2222004.1B
115491.SH
149959.57
149959.5Z
133582.5Z
2022027.1B
2022027.1B
127253.SH
182523.SH
137713.SH

24 |®iE i, MTNO02
243C4€ MTNOO3
24 EF 1) MTNOO4

24 E1ERLRE MTNOO3
24 pyiBERE MTNOO7A
24 phiEt=g MTNOT1A

24 &M% MTNOO1

24 ppEiEiE MTNO13A

24 FEgE MTNOO1

24 3 TER MTNOO2
24 HEMSHEE MTNOO4A
24 HEHEIE R MTNOO4A

RENE (R1TH43)

21 B8R 02
19 THRIGHMR 04
21 535 Y1

1 2=l G1
2181810
21518 10
21 ZRf= 02
21 ZRf= 02
21 #7803
19 &5 06
21 17K 02
21i@BL 03
23 215, F1
23 Z=E 01
22 HfR 01
23 512 02
22 ZH 02
23 #22 G1
22 HjE 01
22 R= 01
23 &4 01
22 )11 01
20 geiR 04
23 B Y1
20 #%= G3
20 i 01
22 §gF 02

22 ;}ﬁ %E*H‘EWJL% P ||EE Eﬁ{ﬁ

23 thiff 11

22 FKik C1

22 54t C1

23 A V1
20 HIREETR
20 HIREETR

15 E2E3 01

22 R 02

GC i 01

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

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

AA+/AAA

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

2.34%
2.19%
2.54%
2.59%
2.50%
2.51%
2.57%
2.515%
2.59%
2.71%
2.65%
2.65%

_

2.05%
1.89%
2.08%
1.96%
1.94%
1.94%
1.95%
1.95%
2.06%
2.10%
2.01%
2.02%
2.31%
2.33%
2.12%
2.35%
2.14%
1.98%
2.07%
1.97%
2.30%
2.20%
2.08%
2.14%
1.97%
2.07%
2.26%
2.10%
1.98%
2.05%
2.05%
2.36%
2.08%
2.08%
2.04%
2.16%
2.20%



1.02Y+1Y
1.03Y(f% 1)
1.04Y+5Y
1.05Y
1.07Y+2Y
1.17Y+3Y
1.18Y({%k 2)
1.19Y
1.44Y+5Y({k 1)
1.53Y+2Y
1.53Y+2Y
1.53Y
1.58Y
1.62Y
1.62Y
1.73Y
1.73Y
1.73Y
1.75Y+2Y
1.78Y+4Y
1.82Y
1.99Y({k 1)
2.05Y+2Y({k 2)
2.07Y(fk 1)
2.07Y+2Y
2.12Y+2Y
2.16Y
2.16Y+2Y
2.16Y+2Y
2.19Y+2Y
2.21Y
2.21Y
2.24Y+2Y
2.4Y
2.48Y(f% 2)
2.52Y
2.55Y(fk 1)
2.6Y({k 2)
2.61Y+2Y({k 1)
2.64Y+NY({k 2)
2.71Y
2.71Y
2.77Y+8Y({k 1)
2.81Y
2.81Y(f% 2)
2.83Y+2Y
2.87Y({k 2)
2.89Y
2.98Y
2.99Y({k 1)
3Y+NY
3.76Y+NY

197064.SH
252388.SH
2022034.1B
137815.SH
196485.SH
252871.SH
148115.5Z
2080316.1B
152753.SH
115052.SH
115052.SH
250396.SH
250526.SH
250636.SH
250636.SH
251154.SH
251154.SH
251154.SH
115442.SH
251370.SH
251334.SH
188677.SH
184064.SH
252618.SH
184082.SH
252692.SH
197479.SH
184100.SH
184100.SH
252904.SH
133712.5Z
133712.5Z
253170.SH
240553.SH
253879.SH
185463.SH
254221.SH
133817.5Z
254440.SH
240937.SH

252480007.1B
252480007.1B

152494.SH
241166.SH
255107.SH
254946.SH
241212.SH
241337.SH
241365.SH
255711.SH
137783.SH
115474.SH

21 5= 01
23 &% 01
20 X KFEETR
22 /\ig 02
22 HEV
23 EE 04
22 HEHS K5
20 HEEKR R
21 888K 01
23 Az 01
23 ;F#E 01
23 £45 01
G23 5T
23 Bx 01
23 Bx 01
23 {£E 01
23 {FE 01
23 {FE 01
23 ¥k 05
23 i@%K 02
23 758 03
21 R 01
21 Atk
23 7% 03
213X103
23 1NE: 01
21 EFF 02
21 a8 01
21 IIf5£% 01
23 Kk 01
23 %508
23 %508
23 itk 03
24 EEE 01
24 K& 01
22 ehilf 04
24 =58 01
24 £ 01
24 5% 02
24 BB Y3
24 7R731% 01BC
24 7R731% 01BC
20 BRIE—
GK EAE 02
24 135E 01
24 ik 02
24 BEF1 K1
24 &5 K3
24 617t 01
24 $R%% 02
22 Sl Y4
FEH KYO03

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

2.34%
2.60%
2.08%
2.11%
2.25%
2.42%
2.13%
2.25%
2.12%
2.13%
2.13%
2.28%
2.21%
2.51%
2.53%
2.48%
2.48%
2.48%
2.15%
2.30%
2.35%
2.12%
2.12%
2.30%
2.15%
2.40%
2.25%
2.65%
2.65%
2.26%
2.12%
2.12%
2.20%
2.23%
2.25%
2.08%
2.17%
2.24%
2.49%
2.40%
2.21%
2.21%
2.18%
2.06%
2.30%
2.28%
2.22%
2.17%
2.17%
2.20%
2.19%
2.265%



4.3Y+NY
4.3Y+NY
4.32Y+NY
4.85Y
4.97Y
9.69Y/(f 2)
9.69Y (1 2)
9.92Y({# 2)
9.92Y({% 2)
150D+ 1Y (4 2)
173D(f% 1)
175D
188D +3Y
227D
227D
280D
328D
1.27Y
1.27Y
2.13Y
2.85Y+2Y
16D+5Y
24D+NY
24D +NY
24D +NY
24D
99D +NY
168D
175D+NY
175D+NY
175D+NY
179D ({4 2)
179D ({k 2)
179D(fk 2)
179D ({4 2)
179D(fk 2)
179D ({4 2)
192D
192D
192D
196D +NY
196D +NY
196D +NY
196D +NY
196D +NY
196D +NY
196D +NY
196D +NY
237D
237D
237D
237D

282380005.I1B
282380005.1B
282380006.1B
255279.SH
255604.SH
240984.SH
240984.SH
241367.SH
241367.SH
032380100.1B
032280211.1B
032280223.1B
032380214.1B
032280417.1B
032280417.1B
032280532.1B
032380698.1B
032480482.1B
032480482.1B
032380991.1B
032480702.1B
1928026.1B
1928031.1B
1928031.1B
1928031.1B
2120086.1B
1928036.1B
2220010.1B
2028003.1B
2028003.1B
2028003.1B
2228016.1B
2228016.1B
2228016.1B
2228016.1B
2228015.1B
2228015.1B
2228020.1B
2228020.1B
2228020.1B
2028006.1B
2028006.1B
2028006.1B
2028006.1B
2028006.1B
2028006.1B
2028006.1B
2028006.1B
2228028.1B
2228028.1B
2228028.1B
2228028.1B

23 K ANFEKEkf% 01
23 K ANFKEEHR 01
23 BISAFEKELR 01
24 Ei 11
24 5fE 03
24 %5 G2
24 55 G2
24 5k 09
24 2456 09
23 *EipfEES: PPNOO1
22 FE{FEE PPNOO1
22 POk PPNOOT
23 S PPNOO3A
22 E1Ek% PPN002
22 E1Ek% PPN002
22 &R PPNOO3
23 FE87¥ PPN002
24 ERRZE PPN003
24 EBEZE PPN003
23 EFAtHEE PPN002
24 IR 321E PPN0OO3
19 XUAERTT "4 02
19 I R3RITKEMR
19 I RIRITKEMR
19 I RIRITKEMR
21 AR T/MMER 01
19 FPEIRITRER
22 TRRT 01
20 SFLERITKER R 01
20 FLERITKER R 01
20 SFLRITKER(R 01
22 HBERT 01
22 HBR{T 01
22 HBR{T 01
22 HER1T 01
22 HRERT 03
22 HRERT 03
22 }I4R17 02
22 }I4R17 02
22 3VR1T 02
20 HBfEERT TSR R
20 HBfEERTTKER R
20 HBfEERT T SRR
20 HBfEERT TSR R
20 HBHEERT T SRR
20 HBHERTTRER
20 HBHEERTTIRERIR
20 HBfERT TR SRR
22 HP{EHR1T 01
22 HP{EHR1T 01
22 HP{EHR1T 01
22 HP{EHR1T 01

&

&
=TT}

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

2.34%
2.34%
241%
100
2.33%
2.64%
2.64%
2.59%
2.61%
2.50%
2.25%
2.30%
2.16%
2.18%
2.18%
2.20%
2.40%
100.75
100.75
2.27%
100
1.83%
1.91%
1.91%
1.92%
1.80%
1.98%
1.945%
2.05%
2.05%
2.055%
1.995%
2.00%
2.00%
2.00%
1.98%
1.98%
1.95%
1.95%
1.95%
2.025%
2.025%
2.025%
2.025%
2.03%
2.03%
2.04%
2.04%
1.95%
1.95%
1.95%
1.95%



239D+NY 2028014.1B 20 FERITKEE R 01 AAA 2.03%
239D +NY 2028014.1B 20 FERITXER 01 AAA 2.03%
245D +5Y 2028013.1B 20 RAERIT—4% 01 AAA 2.01%
251D+NY 2028017.1B 20 RIVRTT7K &R 01 AAA 2.03%
251D+NY 2028017.1B 20 KRAV$RTT7K &L= 01 AAA 2.03%
251D+NY 2028017.1B 20 RAV$RTT7K &L= 01 AAA 2.03%
251D+NY 2028017.1B 20 RIV$RTT7K &R 01 AAA 2.03%
251D+NY 2028017.1B 20 RV$R1T7K &L= 01 AAA 2.03%
260D +5Y 2028018.1B 20 BIRIT AAA 2.02%
269D 2228034.1B 22 T&IR1T 02 AAA 1.96%
299D +5Y({k 2) 2028022.1B 20 BERIT AAA 2.07%
299D +5Y({k 2) 2028022.1B 20 BRERIT—H AAA 2.07%
299D +5Y({k 2) 2028022.1B 20 BRERIT—H AAA 2.07%
336D 2228046.1B 22 B{EiR17 02 AAA 1.97%
336D 2228046.1B 22 B{EiR17 02 AAA 1.97%
341D+5Y({k 2) 2020044.1B 20 FRERIT AAA 2.05%
1.04Y 2220064.1B 22 XPIRITE AR 01 AAA 2.00%
1.06Y+5Y 2028041.1B 20 TrgtR1T—4% 01 AAA 2.02%
1.06Y+5Y 2028041.1B 20 TrstR17—%% 01 AAA 2.02%
1.07Y+5Y({k 2) 2020065.1B 20 #HERIT—4% 01 AAA 2.08%
1.16Y({k 2) 2220073.1B 22 EiEiRIT AAA 1.99%
1.19Y 2228057.1B 22 iHASR1T 04 AAA 1.97%
1.27Y 2220086.1B 22 EgRER1T 03 AAA 1.99%
1.28Y 222200001.1B 22 #StRIT4R R 01 AAA 1.86%
1.28Y 222200001.1B 22 #StRITR R 01 AAA 1.86%
1.28Y 222200001.1B 22 SR T4k R 01 AAA 1.86%
1.32Y+5Y({k 1) 200219.1B 20 EFF 19 -/-- 2.02%
1.32Y+5Y({k 1) 200219.1B 20 EFF 19 -/-- 2.02%
1.32Y+5Y({k 1) 200219.1B 20 EFF 19 -/-- 2.02%
1.32Y+5Y({k 1) 200219.1B 20 EFF 19 -/-- 2.02%
1.64Y({k 1) 2328011.1B 23 HRGERIT/IMSE 01 AAA 2.02%
1.71Y+NY 2128019.1B 21 ERITKEMR 01 AAA 2.075%
1.93Y+5Y({k 1) 2128025.1B 21 BRERIT 4% 01 AAA 2.06%
1.93Y+5Y({k 1) 2128025.1B 21 BRERIT 4% 01 AAA 2.06%
2.19Y+5Y 2128036.1B 21 FHRIT K AAA 2.11%
2.19Y+5Y 2128036.1B 21 ELRITR AAA 2.11%
2.2Y+5Y({k 1) 2128039.1B 21 HEER{T—4% 03 AAA 2.065%
2.23Y+5Y 2128042.1B 21 3VSRIT 4% 02 AAA 2.09%
2.26Y+NY 2128047.1B 21 BRI Tk &R AAA 2.13%
2.28Y+5Y({k 1) 2128049.1B 21 EIFIRIT 4% 05 AAA 2.08%
2.39Y+5Y({k 2) 2228006.1B 22 RERIT—4% 01 AAA 2.075%
2.61Y+NY 2228023.1B 22 hERTTKER 01 AAA 2.125%
2.61Y+NY 2228023.1B 22 FEERITKELE 01 AAA 2.13%
2.61Y+NY 2228023.1B 22 FEERITKELE 01 AAA 2.13%
2.61Y+NY 2228023.1B 22 hERTTKER 01 AAA 2.13%
2.61Y+NY 2228023.1B 22 hERTTKER 01 AAA 2.13%
2.7Y 212480011.1B 24 RS RIT/NVMHE 03 AAA 2.065%
2.7Y 212480011.1B 24 IFESERIT/VME 03 AAA 2.065%
2.7Y 212480011.1B 24 IFESERIT/VME 03 AAA 2.06%
2.71Y+1Y({k 2) 312410001.1B 24 &47 TLAC IEEAE 01A AAA 2.095%
2.72Y 2420019.1B 24 #FEER1T 01 AAA 2.07%
2.72Y 2420019.1B 24 #EEIR1T 01 AAA 2.07%




2.79Y({k 1) 212400006.1B 24 bR ETTIR 01 AAA 2.095%
2.85Y 212400007.1B 24 EHRITR 01 AAA 2.04%
2.87Y({K 1) 292480008.1B 24 ;FRER1T1R 02A(BC) AAA 2.26%
2.93Y 2420034.1B 24 B JEFRMRT 01 AAA 2.11%
2.94Y+1Y({k 2) 312410003.1B 24 317 TLAC IEEARE 01A AAA 2.105%
2.98Y 2420039.1B 24 T PNER1T/IMRMR 01 AAA 2.095%
2.98Y 2420039.1B 24 TNIERAT/MRMR 01 AAA 2.095%
2.98Y 2420039.1B 24 TMIERAT/MRMR 01 AAA 100
2.98Y 2420039.1B 24 T PNER1T/IMRMR 01 AAA 100
2.98Y 2420039.1B 24 IPNER1T/IMRMR 01 AAA 100
2.98Y 2420039.1B 24 TMIERAT/MRMR 01 AAA 100
2.98Y 2420039.1B 24 T PNER1T/IMRMR 01 AAA 100
2.98Y 2420039.1B 24 IPNER1T/IMRMR 01 AAA 100
2.98Y 2420039.1B 24 TMIERAT/MRMR 01 AAA 100
2.98Y 2420039.1B 24 TMIERAT/ MR 01 AAA 100
2.99Y+1Y 312410005.1B 24 47 TLAC 3EEAM% 01A(BC AAA 2.105%
2.99Y+1Y 312410005.1B 24 K17 TLAC FEEAMR 01A(BC AAA 2.105%
2.99Y+1Y 312410005.1B 24 K17 TLAC FEEAMR 01A(BC AAA 2.105%
2.99Y+1Y 312410005.1B 24 47 TLAC EEAME 01A(BC AAA 2.105%
2.99Y+1Y 312410005.1B 24 47 TLAC 3EEAME 01A(BC AAA 2.11%
2.99Y+1Y 312410005.1B 24 K17 TLAC FEEAMR 01A(BC AAA 2.115%
2.99Y+1Y 312410005.1B 24 K17 TLAC FEEAMR 01A(BC AAA 2.115%
2.99Y+1Y 312410005.1B 24 47 TLAC 3EEAME 01A(BC AAA 2.12%
3.14Y+5Y 092280108.1B 22 th{T 4R 7AME 02A AAA 2.1275%
3.14Y+5Y 092280108.1B 22 th{T A 7AME 02A AAA 2.125%
4.15Y+5Y 232380069.1B 23 BT REE 02A AAA 2.19%
4.54Y+NY({k 1) 242400004.1B 24 HRfEKELSR 01 AAA 2.26%
4.54Y+NY({k 1) 242400004.1B 24 BRfiEK LR 01 AAA 2.26%
4.59Y+5Y({k 2) 232480008.1B 24 th{T AR 02A AAA 2.21%
4.59Y+5Y({k 2) 232480008.1B 24 th{T AR 02A AAA 2.21%
4.6Y+5Y 1928008.IB 19 RAARIT—4% 03 AAA 2.215%
4.68Y+5Y 232480018.1B 24 IREERIT AR 01 AAA/AA+ 2.37%
4.7Y+5Y 232400018.1B 24 FIRERIT —REARLR 01 AAA 2.28%
4.75Y+NY 242400009.1B 24 FATKEE R 02 AAA 2.26%
4.75Y+NY 242400009.1B 24 FA7KEE(R 02 AAA 2.2725%
4.75Y+NY 242400009.1B 24 FATKEE R 02 AAA 2.2725%
4.77Y+NY 242480004.1B 24 HBERITKERMR 01 AAA 2.335%
4.79Y+5Y({k 2) 232400022.1B 24 FRERRIT AR 01 AAA 2.37%
4.79Y+5Y({k 2) 232400022.1B 24 FRERRIT —REAMR 01 AAA 2.37%
4.8Y+NY 242400011.1B 24 IR RITKEE R 01 AAA 2.325%
4.85Y+5Y({K 1) 232400025.1B 24 [BFRITREAR 02 AAA 2.39%
4.85Y+5Y 232480035.1B 24 FLRIT T RERER 01A AAA 2.29%
4.85Y+NY 242480007.1B 24 TATKE&R 01 AAA 2.265%
4.85Y+NY 242480007.1B 24 TATKE&R 01 AAA 2.275%
4.87Y 292480009.1B 24 KRR TR 02B(BC) AAA 2.35%
4.9Y+NY 242480008.1B 24 thfTIKELMR 01 AAA 2.265%
4.9Y+NY 242480008.1B 24 H{TKEE(R 01 AAA 2.275%
4.92Y+5Y({k 2) 232400032.1B 24 FREMRIT —REAR 02 AAA 2.37%
4.92Y+5Y({k 2) 232400032.1B 24 FREMRIT —REAR 02 AAA 2.37%
4.92Y+5Y({k 2) 232400032.1B 24 FREMRIT —REAMR 02 AAA 2.37%
4.92Y+5Y({k 2) 232400032.1B 24 FREMRIT —REAMR 02 AAA 2.37%
4.92Y+5Y({k 2) 232400032.1B 24 FREMRIT —REAR 02 AAA 2.37%




4.92Y+5Y({k 2) 232400032.1B 24 RREBIRIT R AR 02 AAA 2.37%
4.93Y+5Y 232480051.1B 24 FHAREI T REA R 01 AAA/AA+ 2.47%
4.94Y+1Y 312410004.1B 24 317 TLAC 3EAAM% 018 AAA 2.21%
4.94Y+1Y 312410004.1B 24 3217 TLAC 3JEEAMK 01B AAA 2.21%
4.94Y+1Y 312410004.1B 24 317 TLAC 3ERA% 01B AAA 2.21%
4.97Y+5Y 232400036.1B 24 FFRIT _RE AR 02 AAA 2.29%
4.97Y+5Y 232400036.1B 24 FERIT " REE AR 02 AAA 2.29%
4.97Y+5Y 232400036.1B 24 FERIT T REE AR 02 AAA 2.295%
4.98Y+NY 242400020.1B 24 35437k 8EfR 01BC AAA 2.2775%
4.98Y+NY 242400020.1B 24 35437k 8E4R 01BC AAA 2.2775%
4.98Y+NY 242400020.1B 24 33437k 8EfR 01BC AAA 2.275%
4.98Y+NY 242400021.1B 24 BMERITRER R 02 AAA/AA+ 2.47%
4.98Y+NY 242400020.1B 24 35437k 8E4R 01BC AAA 2.275%
4.99Y+5Y 232480061.1B 24 TATREAMR 01A(BC) AAA 2.225%
4.99Y+5Y 232480061.1B 24 TATREAMR 01A(BC) AAA 2.225%
4.99Y+5Y 232480061.1B 24 T3 -4REAME 01A(BC) AAA 2.225%
4.99Y+5Y 232480061.1B 24 TIT”R&EA MR 01A(BC) AAA 2.225%
4.99Y+5Y 232480061.1B 24 TIT"R&EAMR 01A(BC) AAA 2.225%
4.99Y+5Y 232480061.1B 24 T3 -4REAME 01A(BC) AAA 2.225%
4.99Y+5Y 232480061.1B 24 T34 E 01A(BC) AAA 2.23%
4.99Y+5Y 232480061.1B 24 TIT”R&E AR 01A(BC) AAA 2.23%
4.99Y+5Y 232480061.1B 24 TIT”R&E AR 01A(BC) AAA 2.23%
4.99Y+5Y 232480061.1B 24 T34 E 01A(BC) AAA 2.23%
4.99Y+5Y 232480061.1B 24 TIT"R&EAMR 01A(BC) AAA 2.235%
4.99Y+1Y 312410006.1B 24 K17 TLAC FE& AR 01B(BC) AAA 2.215%
4.99Y+1Y 312410006.1B 24 4T TLAC 3EEZA% 01B(BC) AAA 2.215%

5Y+5Y({K 2) 232480063.1B 24 IREFRITRE AR 02 AAA/AA+ 2.395%
5Y+5Y({k 2) 232480063.1B 24 IREERIT AR 02 AAA/AA+ 2.40%
5Y+5Y({k 2) 232480063.1B 24 FRERIT T RE AR 02 AAA/AA+ 2.40%
6.97Y+5Y({k 2) 2128029.1B 21 BRfERIT 4R 02 AAA 2.33%
6.97Y+5Y({k 2) 2128029.1B 21 EBIEIRIT—4% 02 AAA 2.33%
6.97Y+5Y({k 2) 2128029.1B 21 ERAEIRIT—4% 02 AAA 2.33%
9.64Y +5Y 232480012.1B 24 FRIT AR 02B AAA 2.38%
9.64Y +5Y 232480012.1B 24 FRIT AR 02B AAA 2.38%
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