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RITEIRZF D

HENRERY

O NEX LEamsmee
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B =

2024 2 B 21 B, A4EHPIRITHRRRIESERS, ARIRITHR 490 (27T 7 RERERIMGERE, PRAEN 1.8%, SEIFEFF. =SH%E 3960 2T
EIWEIER, AFFASCIEETE 3470 {Z7T,
Ef&RAE 2.77Y 230025 2.16-2.1775; 4.68Y 230022 2.27-2.285; 6.6Y 230019 2.4125-2.435; 9.54Y 230018 2.4475-2.4625,

I T A T

Wi H [ % (%) 1.7700 2.1650 2.2775 2.4150 2.4550 2.6110
A H E % (%) 1.7600 2.1625 2.2700 2.4150 2.4525 2.6120
A 5(%) -0.0100 -0.0025 -0.0075 0.0000 -0.0025 0.0010

B san

SRMEISE 99D 230206 1.765-1.81; 337D 200203 1.92-1.94; 3.04Y 220203 2.29-2.31; 4.29Y 230208 2.3425-2.3625; 6.12Y 200310 2.52;
9.59Y 230215 2.615-2.625,

I I T AT R N BT

1 e [ T 6l £ 96) 1.9500 2.3000 2.4300 2.5900 2.6225
A HAEE I 4 b 5 (%) 1.9300 2.2900 2.4150 2.5900 2.6275
A551(%) -0.0200 -0.0100 -0.0150 0.0000 0.0050
WE H [ 11 (%) 1.9700 2.2600 2.3525 2.5325 2.6140
A H E FF£% (%) 1.9400 2.2500 2.3500 2.5300 2.6150
A551(%) -0.0300 -0.0100 -0.0025 -0.0025 0.0010
B e

S RRTIEERTIFAIEIR, AR TEEFTF Q2. Q3 HAfR. 4Gin/AE, 34D 012480303.1B 24 Zfi SCP002 AAA 1E 2.21%pk3c (fH{E+1 B) | BITH
£87804; 36D 012480101.1B 24 {RFSDI SCP004 AAA 71229 Bixx (fHE-118) , FBITHEES. B, fKiEsmE, 133D 012480040.B 24 1817

SCP0O0T AAA 7E2.43%FE3x (fHE-2 AI8) , BITHAES; 153D 012480347.1B 24 #EHER SCP00T AAA  7E 2.38%FE3r, (IHE-3MIE) , $RITHA



N, KigAmE, 247D 012480412.1B 24 £33& SCP002 AAA 7 240%px (fHE-4 (I8) |, {RITHLBES ; 257D 012480525.1B 24 ¥

SCP002 AAA 7E237%RAR (fhlE-2 (IB) , FELELES. BWNNS,

A N N AT - O I -
AAA 2.3 2.4 2.45 2.52 2.56

Qi IR IR SIS R T

AA+ 2.56 2.6 2.65 2.75 2.77
ubS [ B

AA 2.75 2.99 3.0 3.32 3.35

AA- 3.09 3.66 3.78 4.35 4.48
AAA 233 -3 241 -1 | 247 -2 253 -1 | 258 -2
SRS AA+ 257 -1 | 262 -2 267 -2 274 1 278 -1
(BP) AA 275 0 | 299 0 30 0 332 0 33 0
AA- 309 0 366 O 378 0 | 435 0 | 448 O

B ou=me

SHPERIBER/IERK, 1-3 FERTPE, 20 HEEE MTNO02 (AAA, 1.19Y) £ 2.41%m3Z, {RIEE 4bp B3Z; 20 XKiEiFsk MTNOOT (AAA, 1.04Y) 7
248%RAT, RAHIE 1bp FiES; 22 KFEEAH MTNO04 (AAA, 1.31Y) FYACZE 2.58%, {Efh{E 1bp AAT; 3 F 5 GFHARR, 23 chigll MTNOOTB (AAA, 4.92Y)
£ 3.03%p3z, [HEMNAMKAS; 24 Yo K&EHR MTNO01T (AAA, 4.92Y) BR3ZTE 2.88%, {HEMNAAKAE. 5Y RUALEHAR, 24 ipiEi=i& MTNOO3A (AAA, 9.92Y) A%

RTE 3.08%, (HEMIEKEE. YRS, SHPER@EERES 7.

[ T 2 IR O R TR

AAA+ 2.36 2.58 2.75 2.86
AAA 2.5 2.65 2.85
YT
AA+ 2.6 2.87 3.11
AA 2.75 3.0 3.38
AAA+ 237 -1 26 2 277 -2 28 0
SRS RIS AAA 251 -1 | 267 -2 | 286 -1
(BP) AA+ 262 -2 | 289 -2 313 -2
AA 277 -2 | 301 -1 | 339 -1

B cum

SHEWERERAER, BE, H8, BT, REASHERENESS5S. ORFAM@E, 21 Y6k G6  AAA BRE 2.30%, BEESEH, RITEMSIAN, 22 L Y2
AAA BRZTE 2.51%, BEESEH, HSEAN. 23 JAIE 07 AAA B3ITE 2.574%, H3RAE, 19 Btk 01 AA+ B3STE 2.64%, HigsE, RITIEIAN, 22 FE 01 AA+
BRAZTE 2.82%, HrasEd, RITIEMEN. 23 1E2 03 AA RR7E 3.08%, fRITSEH, HFELEAN. KimAmE, 23 46 K2 AAA BASTE 2.77%., 23 #£3= 16 AAA B3t

2.80%.

B =xm

EABRMETHRBERBER, RARRRIRE SHETKRFEBIXERT. HRBRRPERK, ZREFTBEREMNRENZ, FEERS 364 HF
REHESUE SRR AOR, B RRER, BEFEXEFT R, ARHCWEGL LK 0.5-1pts, £1F 24 AMEARRF—E LK, THNIFE 72/75 L&,

S R
BRR B3 BRI (RITHH)



6D
6D
13D
16D
18D(fk 1)
29D
30D
34D
34D
36D
36D
37D
37D
37D
66D (I 2)
75D
93D
100D
115D({% 2)
115D({% 2)
115D({k 2)
115D({% 2)
118D
133D
133D
135D
149D
153D
153D
153D
163D
166D
173D
173D
186D ({4 1)
191D
195D
196D
204D
204D
205D
222D
222D
233D
233D
240D
240D
247D
247D
247D
247D
257D

012384296.1B
012384296.1B
012382139.1B
072310052.1B
042380143.1B
012480113.1B
012384442.1B
012480303.1B
012480303.1B
012480101.1B
012480101.1B
042380200.1B
012480164.1B
012480164.1B
012384001.1B
012480498.1B
012383633.1B
012383354.1B
012383488.1B
012383488.1B
012383488.1B
012383488.1B
012383568.1B
012480040.1B
012480040.1B
012480494.1B
012480315.1B
012480347.1B
012480347.1B
012480347.1B
012480511.1B
012384058.1B
012384137.1B
012384137.1B
012384293.1B
012384348.1B
012384396.1B
042380510.1B
012480134.1B
012480134.1B
012480031.1B
012480108.1B
012480108.1B
012480169.1B
012480169.1B
012480319.1B
012480273.1B
012480412.1B
012480396.1B
012480412.1B
012480461.1B
012480525.1B

23 ERERE SCP004
23 ERERE SCP004
23 }YIHteEk SCPOO5
23 EZ=E% CP002
23 EE®E CP0O1
24 524 SCPOO1
23 EiEtHEE SCP008
24 ZRfiR SCP002
24 ZRfiR SCP002
24 fAFIsCdl SCP004
24 fAFIsCdl SCP004
23 j{iEER CPOOT
24 (AR SCPOO7
24 (AR SCPOO7
23 &;T4FF SCP005

24 ;1" SCPOO5 (R BIZEHE)

23 HFEHE] SCP008
23 {T74RE SCPOO01
23 FREdg R SCP003
23 FREdg R SCP003
23 FREdgEE SCP003
23 FREdg R SCP003
23 =IgFAEE SCPO03
24 #&73 SCP001
24 #&13 SCP0OO1
24 IRFEEE SCP002
24 B SCP002
24 ZEHFR SCPOOT
24 BEHFR SCPOOT
24 BEHFR SCPOOT

24 JrE% SCPO02 (R EIER)

23 Ef8EE A SCPO08
23 EFFEE SCP008
23 EFFA%EE SCP008
23 #RE8gEE SCPO05
23 R EE A SCPO10
23 FlItthek SCPO10
23 L% CPOO1
24 KK SCP001
24 KK R SCPO01
24 Ffi=ft SCPOO1
24 75l SCPOOT
24 75l SCPOOT
24 Jt#= SCPO01
24 Jt#= SCPO01
24 g SCPOO1T
24 7)MEEFF SCP002
24 &18% SCP002
24 EHES SCP002
24 &34 SCP002

24 &% SCPO01(RIBIZEHE)

24 RIS, SCP0O02

AA+
AA+
AAA
AAA

AA+/A-1

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

2.35%
2.35%
2.20%
2.09%
2.58%
2.22%
2.30%
2.21%
2.21%
2.29%
2.29%
2.25%
2.29%
2.29%
2.45%
2.32%
2.33%
2.43%
2.46%
2.46%
2.46%
2.47%
2.40%
2.43%
2.43%
2.35%
2.44%
2.38%
2.38%
2.38%
2.56%
2.35%
2.38%
2.38%
2.42%
2.35%
2.31%
100
2.39%
2.39%
2.38%
2.47%
2.47%
2.40%
2.40%
2.40%
2.47%
2.40%
2.69%
2.40%
2.38%
2.37%



BRKH BB BEERE (17H19) _—

51D
54D+NY
60D ({4 1)

68D

93D+2Y({k 1)
118D
123D({k 1)
124D
128D
135D+2Y({k 1)
158D({k 1)
216D+2Y
238D
244D
251D
257D
265D
265D
270D({% 1)
279D+2Y
319D(14 1)
329D
333D+2Y
1.05Y
1.05Y

1.05Y

1.06Y+NY

1.06Y+NY

1.06Y+NY

1.06Y+NY

1.06Y+NY

1.07Y
1.08Y({% 1)
1.14Y+NY

1.34Y
1.46Y+NY
1.54Y({% 1)
1.55Y+NY
1.6Y({k 2)

1.82Y

042380727.1B
042480030.1B

102100508.1B
101900508.1B
101900533.1B
102100743.1B

102100893.1B

102381214.1B
102101128.1B
102101168.1B
102101173.1B
102101208.1B
102101245.1B
102101399.1B
102101936.1B
101901200.1B
102102105.1B
102102182.1B
102102234.1B
102102287.1B
102102287.1B
102180026.1B
102103116.1B
102280004.1B
102000056.1B
102280136.1B
132280020.1B
132280020.1B

102000329.1B

102380494.1B

102380494.1B

102380494.1B

102380494.1B

102380494.1B

102000425.1B
102000446.1B
102280766.1B
102281379.1B
102200187.1B
102382416.1B
102282064.1B
102382630.1B
102282729.1B

23 FhEg} MTNOO3 (88

23 FhEgE MTNOO3 (8

23 FhEEE MTNOO3 (8

23 FhEgI MTNOO3 (8

23 FhEEI MTNOO3 (88

23 =% CP001
24 RIMHEEE CPOOT

£R354% MTNOO1
19 3Tk MTNOOT
19 JEZ7KF MTNOO1
21 E=1{EE MTNOO1

21 £effi MTNOO2A(Z 11k

\\/
7\

23 {SPEE MTNOO03
21 IinfE#zE MTNOO
21 %EHEZS MTNOO1
21 E23E MTNOO1
21 S=1{=E MTN004
21 KfEE W MTNOO1
21 M. BEE MTNO06
21 122558 MTN002
19 T =#T MTNOO1
21 FhiBgE MTNOO5
21 Kbtk MTNOO3
21 FrEs< MTNO002
21 {#82°F MTNOOT
21 {#82°F MTNOOT
21 KiE#H MTN004
21 B EEE MTN002
22 fRMFTEE MTNOOT
20 FBE(E MTNOO1
22 JEERER MTNOO1
22 HiEgENEk GNOO1
22 HiEgENEk GNOO1
20 J1|4eFq (= ERhE

{%)MTNOO1
1FRIR)
1FRIR)
1FRIR)
1FRIR)
1FRIR)

20 EBE(E MTNOO3

20 %579 MTNO002
22 FJEESIE MTNOO1

22 @A MTNOO5(RlEZER)

22 fEiEL MTNO10
23 KiEEH32 MTNOO3
22 BRFE;HR MTNOO3
23 $E TR MTNOO7
22 Fo5ikEs MTNOO1

IR{RAE

EIRIRASL

EIRIRASL

IR

IR

AAA
AAA

AA+
AA+
AAA

AAA

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

AA+

AAA

AAA

AAA

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AA+

2.60%
2.45%

2.27%
2.47%
2.66%
2.40%

2.59%

2.68%
2.45%
2.35%
2.35%
2.50%
2.51%
2.39%
2.40%
2.75%
2.39%
2.57%
2.40%
2.41%
2.41%
2.49%
2.52%
2.47%
2.50%
2.64%
2.49%
2.49%

2.78%

2.52%

2.52%

2.52%

2.52%

2.52%

2.60%
2.47%
2.58%
2.45%
2.60%
2.62%
2.59%
2.78%
2.68%



1.82Y
1.85Y+NY({k 2)
1.85Y+NY({k 2)

1.89Y+NY({k 1)

1.89Y+NY({k 1)

1.91Y
1.93Y
1.95Y+1Y
2Y
2.02Y
2.02Y+2Y

2.04Y({K 1)

2.06Y+NY
2.12Y+2Y
2.16Y(1K 1)
2.16Y
2.28Y
2.39Y+2Y
2.43Y
2.44Y
2.44Y
2.45Y+2Y
2.45Y+2Y
2.46Y
2.46Y
2.46Y
2.46Y({k 1)
2.48Y({k 1)
2.48Y
2.5Y
2.57Y
2.57Y
2.58Y
2.6Y(1k 1)
2.67Y({k 2)
2.72Y
2.72Y
2.74Y
2.77Y(IX 2)
2.78Y+2Y

2.79Y+NY

2.79Y+NY

2.93Y
2.95Y+NY
2.96Y+2Y
2.96Y+2Y
2.96Y+2Y
2.96Y+2Y

102282729.1B
102383446.1B
102383446.1B

102480106.1B

102480106.1B

102480226.1B
102480328.1B
102480391.1B
102300293.1B
102380303.1B
102300302.1B

102380418.1B

102380538.1B
102380777.1B
102380954.1B
102380962.1B
102381283.1B
102381648.1B
102381850.1B
102480380.1B
102480380.1B
102300429.1B
102300429.1B
102381956.1B
102381956.1B
102381956.1B
102381974.1B
102382076.1B
102382101.1B
102382213.1B
102101892.1B
102382500.1B
102382573.1B
102382644.1B
102382828.1B
102480274.1B
102480274.1B
102383077.1B
102383197.1B
102383233.1B

102383281.1B

102383281.1B

102480329.1B
102480388.1B
102480454.1B
102480483.1B
102480483.1B
102480483.1B

22 FoiAtakEg MTNOO1
23 f@EEMN MTNOO7A
23 1@ EMN MTNOO7A

24 ErhggiE MTNOOT(RIEIER

12)
24 ErhggiE MTNOOT(RIEIER
1)

24 SEEYE MTNOOT
24 3R MTNOO7
24 BT MTNOO1
23 HER#gHE MTNOO1B
23 JLITER MTNOOT
23 EtlikA MTNOO2
23 TNEREZE MTNOOT (RIEIZE
1E)

23 HiErsE MTNOO1

23 3SR MTNOO1
23 FLL#N¥E MTNOO1
23 fIFEZ MTNO02
23 &Pz MTNOO1
23 @R MTNOOTA
23 EhigE# MTNO02
24 355 MTNOOS
24 #4552 MTNOO8
23 BB MTN002
23 BB MTN002
23 #55358 MTNOO1
23 #55358 MTNOO1
23 #5528 MTNOO1
23 01|35 MTNOO1 (4R E2)
23 S K= MTNOO
23 WE=E MTN002
23 FmigiE MTNOO3
21 @MFTR MTNOO5
23 IF5EKR MTNO02
23 K& & MTNOOT
23 Zaei MTNOO7
23 ERekEll MTNOO8
24 #4552 MTNO06
24 #4552 MTNO06
23 FEMEFF MTNOO2
23 EEEIEE MTNO004
23 EHHkEE MTNOO5
23 FhEE[IE MTNOO2(RIEIZ
1E)
23 FhzEPIE MTNOO2(RIEIZE
E)
24 3EFEHS MTNO02

24 |1|751% MTNO02B
24 NPk MTNOO1
24 HEEZF= MTNO02
24 HEELF= MTNO02
24 HEELF MTNO02

AA+
AA+
AA+

AAA

AAA

AAA
AAA
AA+
AA
AAA
AAA

AAA

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

AAA

AAA

AAA
AAA
AAA
AA+
AA+
AA+

2.68%
2.85%
2.87%

3.4575%

3.4575%

2.89%
2.90%
3.12%
2.83%
2.711%
3.355%

2.58%

2.68%
2.60%
2.60%
2.65%
2.94%
2.62%
3.05%
3.11%
3.10%
2.98%
2.98%
2.57%
2.57%
2.58%
2.58%
2.66%
2.88%
2.85%
2.62%
3.05%
2.63%
2.80%
2.81%
100.7103
100.7103
3.04%
2.86%
2.86%

3.05%

3.05%

3.23%
3.80%
2.84%
2.95%
2.95%
2.95%



3.39Y
3.47Y
3.51Y
3.68Y
4.39Y+NY
4.45Y
9.92Y({k 1)
9.92Y({k 1)
9.96Y({k 1)

SHEIVERRER

BRR Es BB (RITH)

13D+NY
14D +NY
14D +NY
22D
23D
23D
58D +5Y
68D
82D +2Y
82D +2Y
82D
89D +2Y
96D
98D

100D+2Y({k 1)

107D
142D
172D(fk 1)
172D(fk 1)
197D
198D
206D ({4 4)
208D({4 2)
208D({4 2)
214D({% 1)
219D
241D (1% 2)
243D
246D +NY
246D +NY
246D +NY
246D +NY
247D
251D +2Y
251D +3Y

254D +2Y({k 1)

265D
270D(fk 1)
271D+2Y

102281558.1B
102281752.1B
102281928.1B
102282386.1B
102300398.1B
102381901.1B
102480252.1B
102480252.1B
102480423.1B

155201.SH
175808.SH
148193.5Z
148193.5Z
149837.5Z
250273.SH
250273.SH
1923004.1B
151477.SH
149473.5Z
149473.5Z
155395.SH
188119.SH
112906.5Z
151609.SH
188169.SH
188195.SH
188359.SH
188558.SH
188558.SH
182586.SH
188699.SH
252413.SH
188762.SH
188762.SH
188787.SH
188780.SH
188871.SH
137927.SH
137987.SH
137987.SH
137987.SH
137987.SH
184091.SH
188946.SH
149689.57
196615.SH
188987.SH
149702.5Z
185011.SH

22 EhiRkzxE MTNO002
22 FT5EE MTNOO6
22 thiEEEEF MTNOO1B
22 Ek7K% MTNOO3
23 F#E T MTNO0O1
23 =)k MTNOO8
24 F5iE1EE MTNOO3A
24 F5iE1EE MTNOO3A
24 FiE1EE MTNOOSA

19 Pt 01
21 E=2Y1
237 Y3
237 Y3
22 FEER 02
23 &= D2
23 &= D2
19 SELWhE
19 778 02
21 £ 02
21 &#702
19 fifR 03
21 3 01
19 & 01
19 ®£ 03
21 R 01
21 Y¢IE G2
21 148 G1
21 ¢IE G6
21 Y¢IE G6
22 02
21 Bk 02
23 £% D1
21 Y¢IIE G8
21 Y¢IIE G8
21 @A 03
21 =& 01
21 FHE 11
22 %FH 19
22 L Y2
22 L Y2
22 L Y2
22 L Y2
21 BHE02
21 7K% 03
21 EPr P1
21 5K/& 03
21 5% 03
217k 19
21 3% 19

AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

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

2.96%
2.71%
2.72%
2.74%
3.10%
2.80%
3.08%
3.08%
3.09%

2.44%
2.40%
2.47%
2.47%
2.13%
2.63%
2.63%
2.48%
2.46%
2.48%
2.51%
2.46%
2.41%
2.52%
2.50%
2.52%
2.30%
2.30%
2.30%
2.30%
3.00%
2.37%
2.65%
2.31%
2.31%
2.44%
2.41%
2.34%
2.53%
2.51%
2.51%
2.51%
2.51%
2.45%
2.72%
2.46%
3.06%
2.34%
2.36%
2.47%



277D({k 1)
278D +3Y
288D
288D
288D
288D
288D
288D
293D +NY
300D
308D
311D(fk 2)
331D
331D
332D +2Y
333D+2Y
334D
338D
338D
339D(fk 2)
362D
362D

1.02Y+6Y(fk 1)
1.02Y+6Y(fk 1)

1.03Y
1.07Y
1.09Y
1.11Y+5Y
1.15Y+3Y
1.15Y+3Y
1.16Y({X 2)
1.16Y({X 2)
1.16Y+2Y
1.2Y+1Y
1.24Y
1.25Y({X 1)
1.35Y+2Y
1.42Y({X 2)
1.47Y+2Y
1.47Y+2Y
1.47Y+2Y
1.55Y
1.66Y+2Y
1.67Y
1.77Y({K 1)
1.89Y({%x 1)
1.89Y
1.96Y
2Y({k 2)
2.02Y({X 2)
2.04Y+2Y
2.04Y+2Y

185035.SH
114270.SH
162657.SH
162657.SH
162657.SH
162657.SH
162657.SH
1980361.1B
185137.SH
185141.SH
253450.SH
196094.SH
138850.SH
149781.5Z
185260.SH
149782.5Z
196229.SH
185322.SH
185322.SH
196259.SH
138806.SH
138806.SH
2280072.1B
2280072.1B
194002.SH
1880032.1B
092280007.1B
2023005.1B
115015.SH
115015.SH
185683.SH
185683.SH
185666.SH
2280206.1B
163558.SH
185814.SH
133264.5Z
182304.SH
182383.SH
182383.SH
182383.SH
137795.SH
182953.SH
252774.SH
114359.SH
175599.SH
175620.SH
138857.SH
185385.SH
114972.SH
250087.SH
2380053.1B

21 %K% 02
22 1= 03
19 §E#% 01
19 §E#% 01
19 §E#% 01
19 §E#% 01
19 §E#% 01
19 jAlENfR 01
21 KEVY1
21 A/ 01
23 &% D2
21 %X 01
23 F=Rh 01
22 K101
22 %42 02
22 H#R 01
22 &5 01
22 KX, 01
22 KX, 01
22 X 01
23 EE G1
23 EE G1

22 [Bi 1% &R 01
22 [Bi 1% &R 01

22 E% 01
18 HARIE R

22 KRR 01BC

20 S AE
23 & 02
23 # & 02
22 IR G1
22 IR G1
22 @i 02

22 FE/VRMER 01

20 #2= G4
22 EE G5
22 725 01
22 7318 04
22 EE 01
22 EE 01
22 EE 01
22 théz 01
22 3N 05
23 8852 05
22 if4E 02
21 EZE 01
21 Jafz 01
23 HZR G4
22 78 03
23 HEi; F1
23 F5;T 01
23 PE(R 01

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

2.32%
2.711%
2.64%
2.64%
2.64%
2.64%
2.64%
2.53%
2.47%
2.32%
2.98%
2.51%
2.48%
2.39%
2.50%
2.60%
2.40%
2.50%
2.50%
2.64%
2.36%
2.36%
2.49%
2.49%
2.70%
2.50%
2.58%
2.54%
2.76%
2.76%
2.46%
2.47%
2.50%
2.95%
2.39%
2.40%
2.75%
2.79%
2.82%
2.82%
2.82%
2.55%
2.85%
2.98%
2.84%
2.58%
2.56%
2.48%
3.17%
2.76%
2.70%
2.80%



2.04Y+NY
2.16Y
2.19Y+2Y({k 1)
2.23Y({K 1)
2.23Y({K 1)
2.25Y(fk 1)
2.27Y(fk 1)
2.47Y
2.48Y
2.48Y
2.5Y
2.5Y
2.5Y
2.57Y
2.66Y
2.66Y
2.66Y
2.84Y({K 2)
2.89Y
2.9Y
2.91Y
2.93Y+NY
2.94Y
2.94Y+2Y
2.95Y
2.95Y
2.95Y+2Y
2.96Y
2.96Y+2Y
2.96Y
2.96Y+2Y
3.58Y+NY({X 1)
4.09Y+NY
4.32Y
4.4Y+2Y
4.69Y
4.81Y+5Y
4.81Y+5Y
4.83Y+NY
4.83Y+2Y({k 2)
4.93Y+2Y({k 1)
5.17Y
5.17Y
19.35Y
20D
55D
209D(fk 1)
210D+2Y
278D +2Y
345D ({X 4)
1.18Y+1Y
1.5Y+2Y({K 1)

148202.5Z
148257.5Z
178518.SH
188106.SH
188106.SH
188131.SH
115417.SH
148417.5Z
136635.SH
136635.SH
133621.5Z
133621.5Z
133621.5Z
188770.SH
188869.SH
188869.SH
188869.SH
253313.SH
149776.5Z
253382.SH
148580.5Z
185337.SH
240534.SH
240560.SH
240511.SH
240511.SH
253790.SH
252480002.1B
253858.SH
253782.SH
2480043.1B
137765.SH
148221.5Z
115518.SH
148378.5Z
148493.57
272380017.1B
272380017.1B
282380005.1B
240417.SH
253743.SH
091900007.1B
091900007.1B
082300317.1B
032100304.1B
032100449.1B
032101043.1B
032100984.1B
032191324.1B
032480104.1B
032380445.1B
032280741.1B

23 %K Y1
23 [ElF K1
21 Hi; 06
21 %= G4
21 %= G4
21 %5 G2
23 K301
23 /i K1
16 #4503
16 %42 03
23 jE£ 03
23 &£ 03
23 jE£ 03
21 Ek 03
21 FHiE 19
21 FHiE 19
21 FHiE 19
23 K8 04
22 Eif5 02
24 THE 01
24 [E\IE 01
22 HZR Y1
24 {455 01
24 1|55 01
24 ge12 01
24 ge12 01
24 1% 02
24 3REFAR 01
24 F1%02
24 £ 01
24 51503
22 K2 Y4
23 KT Y1
23 f3z 02
23 #5710
23 181 02
23 [EFANFRE A NFMR 01
23 [EFANF RN FMR 01
23 K ANFEKELR 01
23 FE G8
24 %% 02
19 HkfER 02BC(FRFH )
19 HkfER 02BC(FRFH )

23 )% 2 2 ABNOO1 {5t

21 SipgE#z= PPN0O1
21 FEFHTE PPNOO1
21 B#%EE PPNO02
21 &)11#&% PPN002
21 MR PPNOO3
24 FKIEEE PPN004
23 &7t PPN002
22 FHERIEEE PPN0OO4

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

AAA/AAAsE

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

2.64%
2.625%
2.70%
2.495%
2.50%
2.54%
2.60%
2.59%
3.11%
3.11%
3.08%
3.08%
3.08%
2.52%
2.54%
2.54%
2.54%
2.75%
2.57%
2.85%
2.57%
2.74%
2.825%
2.83%
3.17%
3.17%
3.73%
2.62%
3.23%
3.19%
2.81%
2.88%
3.07%
2.66%
3.35%
2.711%
3.30%
3.30%
2.92%
2.68%
3.08%
3.145%
3.14%
3.05%
2.52%
2.47%
2.46%
2.65%
2.66%
2.67%
2.73%
2.90%



1.87Y 032380007.1B 23 Z=2Upi% PPNOOT AA+ 2.92%
1.93Y+3Y 032480073.1B 24 HERE PPNOOT AA+ 4.90%
2.06Y+2Y 032380236.1B 23 jPithF= PPNOO1 AAA 2.80%
2.17Y+2Y 032380404.1B 23 jPithE= PPNOO2 AAA 2.80%

2.93Y 032480089.1B 24 5ME8I PPN002 AA+ 3.03%

2.93Y 032480089.1B 24 8BS PPN002 AA+ 3.03%

33D+5Y({x 1) 1928006.1B 19 TRFRIT—4% 01 AAA 2.25%
47D 2128013.1B 21 BRI TS AAA 2.15%
47D 2128013.1B 21 BRI TS AAA 2.15%
47D 2128013.1B 21 BRI T/ IMSS AAA 2.15%
47D 2128013.1B 21 AR T/ MSS AAA 2.15%

104D +NY 1928013.IB 19 BESRITKEE R AAA 2.53%
104D +NY 1928013.1B 19 RAIRITKEL R AAA 2.54%
104D +NY 1928013.IB 19 BESRITKEE R AAA 2.55%
104D +NY 1928013.IB 19 BESRITKEE R AAA 2.56%
104D +NY 1928013.IB 19 BESRITKEE R AAA 2.56%
142D +5Y 1920046.IB 19 FHRERIT 2R AAA 2.38%
158D({k 1) 2128024.1B 21 HERTT 02 AAA 2.25%
160D +NY 1928018.1B 19 TrgtR1TKER R AAA 2.38%
181D+NY 1928021.1B 19 ARMARTT7KE R 01 AAA 2.38%
181D +NY 1928021.1B 19 ARMARTT7KE R 01 AAA 2.38%
181D+NY 1928021.1B 19 ARMARTT7KE R 01 AAA 2.38%
183D+5Y 1920049.IB 19 REBRIT— AAA 2.39%
211D+5Y 1928026.IB 19 }AR1T 4% 02 AAA 2.37%
211D+5Y 1928026.IB 19 SAR1T 4% 02 AAA 2.37%
212D+NY 1928025.IB 19 RIBSRITIKER R AAA 2.37%
219D +NY 1928031.IB 19 I RSR1TKER R AAA 2.41%
219D +NY 1928031.IB 19 I RSR1TKER R AAA 2.41%

219D 2128031.1B 21 ITrEiRITE3EE£RE 01 AAA 2.25%
219D +NY 1928031.IB 19 I ARIRITKEER AAA 2.41%
219D +NY 1928031.IB 19 I ARIRITKEER AAA 2.42%
219D +NY 1928031.IB 19 I ARIRITKEER AAA 2.41%
219D +NY 1928031.IB 19 I ARIRITKEER AAA 2.41%
219D +NY 1928031.IB 19 I ARSR1TKEER AAA 2.41%
265D +5Y 1920066.IB 19 BRI AAA 2.40%
265D +5Y 1920066.IB 19 BRI AAA 2.39%
275D +5Y 1928033.IB 19 FEERIT—4% 03 AAA 2.37%

289D 2128046.1B 21 iEASR1T 02 AAA 2.27%

289D 2128046.1B 21 AR 02 AAA 2.27%

289D 2128046.1B 21 ERIRIT 02 AAA 2.27%
294D +NY 1928036.IB 19 SIRITKERR AAA 2.41%
1.07Y+NY 2028006.1B 20 HBfETRI TR &R AAA 2.45%
1.07Y+NY 2028006.1B 20 HBfETRI TR R AAA 2.45%
1.07Y+NY 2028006.1B 20 HBfETRI TR R AAA 2.445%
1.07Y+NY 2028006.1B 20 HBfETRI TR R AAA 2.445%

1.08Y 2226003.1B 22 iC=FER17 01 AAA 2.40%
1.22Y+NY 2028017.1B 20 ARMAR1TK 4R 01 AAA 2.47%
1.22Y+NY 2028017.1B 20 ARMAR1TK 4R 01 AAA 2.48%
1.24Y+5Y 2028018.1B 20 IBIRIT % AAA 2.42%

1.32Y 2228037.1B 22 ASEBRIT/MEHE 01 AAA 2.34%

1.32Y 2228037.1B 22 ASEBRIT/MEE 01 AAA 2.34%
1.46Y+5Y 2020043.1B 20 AHMNERIT—Y AAA/AA+ 2.52%




1.46Y({k 2) 2228048.1B 22 ABRITRESRE AAA 2.37%
1.46Y({k 2) 2228048.1B 22 ABRITRESRE AAA 2.37%
1.46Y({k 2) 2228048.1B 22 ABRITHESRE AAA 2.37%
1.46Y({k 2) 2228048.1B 22 ABRITHESRE AAA 2.37%
1.48Y+5Y 2028024.1B 20 PERIT "R AAA 2.45%
1.5Y+NY({k 1) 2028032.1B 20 RMAR1TRERF 02 AAA 2.505%
1.5Y+NY({k 1) 2028032.1B 20 RAR1TREHFR 02 AAA 2.485%
1.5Y+NY({k 1) 2028032.1B 20 RAR1TREHFR 02 AAA 2.485%
1.5Y+NY({k 1) 2028032.1B 20 RAR1TREHFR 02 AAA 2.485%
1.5Y+NY({k 1) 2028032.1B 20 RAR1TREHF 02 AAA 2.485%
1.54Y 2228049.1B 22 IBERITEHRESRR 02 AAA 2.37%
1.56Y+5Y({k 2) 2028033.1B 20 BISRIT R AAA 2.44%
1.58Y+5Y({k 2) 2028038.1B 20 FERIT—4% 01 AAA 2.44%
1.59Y+5Y 2028041.1B 20 TrsRiT—4 01 AAA 2.45%
1.59Y+NY 2028040.1B 20 ATEIRITK R AAA 2.51%
1.65Y+NY 2028042.1B 20 M SRITKRE R AAA 2.50%
1.65Y+NY 2028042.1B 20 SRR G R AAA 2.50%
1.72Y 2220076.1B 22 JbETER1T/VME 03 AAA 2.425%
2.1Y 212380003.I1B 23 #LERITE 01 AAA 2.42%
2.1Y 212380003.I1B 23 #LERITE 01 AAA 2.42%
2.16Y+NY 2128016.1B 21 BAERITKEER 01 AAA 2.88%
2.16Y+NY 2128016.1B 21 BAERITKEER 01 AAA 2.90%
2.16Y+NY 2128016.1B 21 BERITKEER 01 AAA 2.90%
2.24Y+NY 2128019.1B 21 FhEERITKER 01 AAA 2.55%
2.25Y 2320018.1B 23 BIMRIT=RIR AAA 2.58%
2.25Y({x 1) 2320019.1B 23 JbER1T/MIE 02 AAA 2.47%
2.27Y({% 2) 212380006.1B 23 HERITIE 02 AAA 2.44%
2.27Y({% 2) 212380006.1B 23 HERITE 02 AAA 2.44%
2.27Y({k 2) 212380006.1B 23 HERITE 02 AAA 2.45%
2.3Y+NY 2128022.1B 21 BRI TKEE R AAA 2.53%
2.47Y+5Y(Ik 1) 2128025.1B 21 FIRIRIT 4% 01 AAA 2.51%
2.47Y+5Y(Ik 1) 2128025.1B 21 ERIRIT 4% 01 AAA 2.51%
2.5Y+5Y({k 2) 2128028.1B 21 HBfESRIT—4% 01 AAA 2.53%
2.67Y+5Y({K 2) 2128032.1B 21 }A4R1T—4% 01 AAA 2.57%
2.76Y 2320061.1B 23 B JERREIT 01 AAA 2.54%
2.76Y+5Y 2128042.1B 21 3MRIT—4% 02 AAA 2.58%
2.76Y+5Y 2128042.1B 21 3RIT—4% 02 AAA 2.58%
2.76Y+5Y 2128042.1B 21 MRIT—4% 02 AAA 2.56%
2.79Y+NY 2128047.1B 21 BRI Tk R AAA 2.63%
2.81Y+5Y 2128051.1B 21 TRFR1T—4% 02 AAA 2.565%
2.81Y+5Y 2128051.1B 21 TRFR1T—4% 02 AAA 2.565%
2.81Y+5Y 2128051.1B 21 TRFR1T—4% 02 AAA 2.565%
2.81Y+5Y 2128051.1B 21 TRFR1T—4% 02 AAA 2.57%
2.81Y+5Y 2128051.1B 21 TRFR1T—4% 02 AAA 2.555%
2.81Y+5Y 2128051.1B 21 TRFR1T—4% 02 AAA 2.555%
2.9Y+5Y 2228003.1B 22 }AR1T—4% 01 AAA 2.585%
2.9Y+5Y 2228003.1B 22 }AR1T—4% 01 AAA 2.585%
2.9Y+5Y 2228003.1B 22 }AR1T—4% 01 AAA 2.585%
2.91Y+NY 2228001.1B 22 HRfETR Tk &L= 01 AAA 2.60%
2.91Y+NY 2228001.1B 22 HBfiEsR Tk &L= 01 AAA 2.60%
2.91Y+NY 2228001.1B 22 HRfEERITXE R 01 AAA 2.60%
2.91Y+NY 2228001.1B 22 HRfEERITXE R 01 AAA 2.60%




2.96Y({% 1) 2428002.1B 24 EZRIT=AKMR 01 AAA 2.49%
2.96Y({k 1) 2428001.1B 24 2R T/ M= 01 AAA 2.49%
2.96Y({k 1) 2428001.1B 24 2R T/ M= 01 AAA 2.49%
2.96Y({k 1) 2428001.1B 24 2R T/ M= 01 AAA 2.49%
2.96Y({% 1) 2428002.1B 24 EZRIT=AKMR 01 AAA 2.49%
2.96Y({% 1) 2428002.1B 24 EZRIT=AKMR 01 AAA 2.49%
3Y+NY 2228011.IB 22 RWAR1TK % 01 AAA 2.62%
3.01Y+5Y 2228014.1B 22 ERIT 4% 01 AAA 2.60%
3.18Y+NY 2228029.1B 22 thERITKEF 02 AAA 2.65%
3.18Y+NY 2228029.1B 22 thERITKEF 02 AAA 2.65%
3.33Y+5Y 2228041.1B 22 RAVERIT—4% 01 AAA 2.615%
3.33Y+5Y 2228041.1B 22 RAVERIT—4% 01 AAA 2.615%
3.51Y+5Y 092280069.1B 22 HeERIT B A= 01 AAA 2.66%
3.52Y+5Y({k 1 092280080.1B 22 HHKERIT B AR 01A AAA 2.66%
(& 1) 1 BAR
3.59Y+5Y 092200008.1B 22 RIT AR 02A AAA 2.66%
3.59Y+5Y 092200008.1B 22 RIT—EAE 02A AAA 2.64%
3.59Y+5Y 092200008.1B 22 RIT B AE 02A AAA 2.64%
3.59Y+5Y 092200008.1B 22 RIT B AE 02A AAA 2.64%
3.67Y+NY({%x 1) 092280105.I1B 22 FTRITKEE R 01 AAA 2.80%
3.68Y+5Y 092280108.1B 22 T REAE 02A AAA 2.66%
3.68Y+5Y 092280108.1B 22 T REAE 02A AAA 2.66%
3.83Y+5Y 232280007.1B 22 THF—4REA 5 05A AAA 2.65%
4.25Y+5Y 092303003.1B 23 HHOT =& A E 01 2.63%
4.32Y+NY 242380008.1B 23 Fh{T7KEER 01 AAA 2.75%
4.32Y+NY 242380008.1B 23 F{T7KEER 01 AAA 2.75%
4.4Y+NY 242380013.1B 23 77K EER 01 AAA 2.74%
4.56Y+5Y 232380052.1B 23 RIT AR R 02A AAA 2.72%
4.56Y+5Y 232380052.1B 23 RIT AR R 02A AAA 2.72%
4.56Y+5Y 232380052.1B 23 RIT”RAARR 02A AAA 2.725%
4.58Y+5Y 232380057.1B 23 TR AR 02A AAA 2.725%
4.66Y+NY 242380022.1B 23 B KIR Tk EE R 01 AAA/AA+ 3.080%
4.69Y+5Y 232380073.1B 23 RIT”RAEARR 03A AAA 2.72%
4.69Y+5Y 232380073.1B 23 RIT”RAEARR 03A AAA 2.74%
4.85Y+5Y 092303005.1B 23 T RE AR 02A 2.67%
4.85Y+5Y 092303005.1B 23 T B AR 02A 2.67%
4.85Y+5Y 092303005.1B 23 T B A& 02A 2.67%
4.95Y+5Y 232480001.1B 24 HIT—REAE 01A AAA 2.73%
4.95Y+5Y 232480001.1B 24 HIT—REAE 01A AAA 2.73%
4.95Y+5Y 232480001.1B 24 HIT—REAE 01A AAA 2.72%
4.95Y+5Y 232480001.1B 24 hIT—REAE 01A AAA 2.72%
4.96Y+5Y({k 1) 232480003.1B 24 fBFRIT AR 01 AAA 2.99%
4.96Y+5Y({k 1) 232480006.1B 24 BIT—REAE 01A AAA 2.74%
4.96Y+5Y({k 1) 232480006.1B 24 BIT—REAE 01A AAA 2.74%
4.96Y+5Y({k 1) 232480003.1B 24 fBFRIT AR 01 AAA 2.99%
4.96Y+5Y({k 1) 232480003.1B 24 fBFRIT KA R 01 AAA 2.99%
4.96Y+5Y({k 1) 232480006.1B 24 BT REAE 01A AAA 2.72%
4.96Y+5Y 232480004.1B 24 RITTHEARE O01A AAA 2.735%
4.96Y+5Y 232480004.1B 24 RITT/HEARE 01A AAA 2.73%
4.96Y+5Y 232480004.1B 24 RIFT-RHEAE 01A AAA 2.72%
4.96Y+5Y 232480004.1B 24 RITTHEARE O01A AAA 2.735%

3 / Derek Huang, Ethan Yuan, Teddy Chen, Oscar Wu
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