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L

SHMFRIBRARTFET 2550 27T 7 RESE B, FrF)ZE 2.0%, % H 300{ZciiEMWE R, Eitb Y B LIS 2250 27T,
E {7 17D 239908 2.03-2.05, 77D 239916 2.06-2.07, 161D 239912 2.18, 1.04Y 190004 2.15, 2.89Y 230003 2.515-2.52, 4.05Y 220007
264, 6.72Y 220027 2.8275, 9.64Y 220025 2.875-2.885, 9.92Y 230004 2.854-2.8625, 29.58Y 220024 3.228-3.235

KER ER (%) 2.2450 2.5200 2.6875 2.8300 2.8950 3.2400
SHE(RR(%) 2.2300 2.5150 2.6755 2.8200 2.8750 3.2280
TN (%) -0.0150 -0.0050 -0.0120 -0.0100 -0.0200 -0.0120

T

SRMESME 43D 220304 2.12, 127D 220306 2.24, 253D 220411 2.35, 1.14Y 220312 2.51, 1.38Y 190409 2.5525-2.56, 1.97Y 220202 2.595-
26075, 2.69Y 220313 2.7125-2.72, 4.22Y 220208 2.825-2.845, 6.48Y 190215 2.9925 , 7.06Y 200404 3.01 -3.02, 8.16Y 210405 3.035, 9.58Y 220220
3.044-3.0535, 17.35Y 200220 3.28

e e e e wm

FEBIEEI SRR (%) 2.4500 2.6550 2.8450 3.0000 3.0750
SBHIEEERR(%) 2.4375 2.6500 2.8450 2.9950 3.0600
(%) -0.0125 -0.0050 0.0000 -0.0050 -0.0150
FEBEIF=(%) 2.3300 2.6100 2.8350 2.9950 3.0370
SHEFR(%) 2.3200 2.5950 2.8225 2.9925 3.0325
(%) -0.0100 -0.0150 -0.0125 -0.0025 -0.0045

B e

SHERMIIRIEETX , MRXETEEPESHIR AAA AA+IGRIF=G. in/aHE, 24D 072210144 22 1B/FiEss CP007 AAA BRAITE 2.59%f1
B, BFHL85R1T, 59D 012380682 23 1B75/E SCP004 AAA FRASTE 2.57%(I8, {RITHEES,; PKigAmE, 156D 012380794 23 BHMER
SCP002 AAA FRATIE 2.85%NIE, RITHIEES, 173D(K2) 012284376 22 Iiiiithek SCPO10 AAA  FRASTE 2.72%NIE, RITHAEN,; Kin
J5E, 260D 012381052 23 EfSHesT SCP004 AAA RRAZHE 2.83%IE, fRITHIZEES, 305D 042380094 23#532#2 CPO0T AAA pkazfE 3.01%
VE, RITHEES, RAMs, SHERMKEES.

I I T TV I VI I I T
AAA 2.6 2.63 2.68 2.73 2.78

AA+ 2.75 2.8 2.89 2.93 3.08
EXJUTERER

AA 3.1 3.2 3.68 3.92 416

AA- 3.56 4.0 433 4.65 475
AAA 2.55 5 2.65 2 2.7 2 2.75 2 2.8 2
SHERIES IR AA+ 2.7 5 2.75 5 2.89 0 2.93 0 3.08 0
(BP) AA 3.05 5 32 0 3.68 0 3.92 0 416 0
AA- 3.56 0 4.0 0 433 0 4.65 0 475 0

B ou=me

SHPERGEEED, 1-3 FRRFE, ARERAER, E£HE 2.0Y iz, 21 EB MTN003 (AAA, 1.32Y) 7 2.87%MHAX 2 £; 21 &iF
MTNOO4 (AAA, 1.63Y) 7E 2.905%553Z 2 & ; 22 kg MTNOO3 (AAA, 2.20Y) 7E 3.06%FE% 3 &, R EEFA LT 2bp; 22 71 MTNO02 (AAA,
2.61Y) £ 3.22%m3 3 £, W EERTT 1bp; 23 FEEH MTNO04 (AAA, 2.97Y) FRAZTE 3.10%, 3 F 5 FEHARR, A3c—HE, 21 EFiEs MTNOOS

(AAA, 3.74Y) 7£ 3.25%F% 2 %&; 22 1% MTNOO1B (AAA, 4.07Y) 7£3.21%M 4 5&; 22 EFiE MTNOOG6 (BEBRIRMIASRIER) (AAA, 4.64Y) 7
3.36 B, W LEER T 1bp. 5Y RUALHARR, ARZEZE. RS, SHPEKREEERNES, HKEEI.



__

B EEE

SHERIEIERNIIER

(BP)

B cum

SHBWERGLRNERR, B, 5H, #717, RRASEREYESS5. AR5 HE, 21 M5 01 AAA pIATE 2.84%, R
1918 04 AAA FREZTE 3.01%, 21 HE 01 AAA RRACTE 3.30%, E&EH, ESIA,
3.19%, RITEWH, fRIGEAN. 2254001 AAA BIAZTE 3.36%, fR1TSEH, BEEXA. KinoHE, 21 ER 13 AAA BRZTE 3.40%. 22 1k 01 AAA pSTE

S BIREFUTE 1-2bps.

g, BEER 23 FthIgEamn.

3pt, Egiligin

S REERRE
RIRKE

2D
4D
4D
4D
4D
11D
11D
11D
11D
11D
12D(fk 2)
15D
15D
18D
24D
24D
25D
29D
42D
50D
59D
59D
62D({£ 1)
78D
81D
81D
81D
86D
86D
86D
86D
86D
86D
89Dk 2)
130D
149D
149D
156D
156D
156D
161D
165D
171D
171D
172D
173D(fF 2)

AAA+
AAA
AA+

AA

AAA+
AAA

AA+

AA

EEZ A
012380304.1B
012380304.1B
012284141.1B
012282402.1B
012380201.1B
012380201.1B
012283188.1B
012380020.1B
042280205.1B
042280205.1B
012380051.1B
042280173.1B
072210193.1B
072210193.1B
072210169.1B
072210144.1B
072210144.1B
072210219.1B
012282672.1B
012282786.1B
012380270.1B
012380682.1B
012380682.1B
012283091.1B
072210204.1B
012381088.1B
012381088.1B
012283272.1B
012381138.1B
012380457.1B
012380457.1B
012381147.1B
012381147.1B
012381147.1B
042280292.1B
012380296.1B
012380683.1B
012380683.1B
012380794.1B
012380794.1B
012380794.1B
012380856.1B
012380720.1B
012380549.1B
012380549.1B
012284357.1B
012284376.1B

Kigd, =
ek 6pt, EAEAZFTE 1pt.

2.74

2.87

2.99

3.24

EERIR, BSLiREF AR THERE, flanke

3.18

3.5

3.9

-1 280 -2

-1 3.19 -1

1 3.52 -2

PEEES 26 THIZTE 6.5% I BHITuE

3.19

3.34

3.9

422

3.36

3.88

4.2

2.97 3.39

3.55
None
None

34 -1
3.56 -1
None

None

None @ None

None
None
None
None
None | None
None = None
None | None

None | None

. SRINRLR, AT1MEEARTE, ERINGETEL 1pt. BdRIRR, 1EENER
EER, HAPIRMIEIRTE 6.3%BBEME, | FHERR 23 BafE 5.87%, #MIEER 23 BAZ(E 5.96%, | FASR 23 BARE 9.9%, FINEUIRENIIL, HiX
B, B2 N2RNSLE, W RR, SAKSES,

B (Ri5H)

2.80%
2.75%
2.40%
2.45%
2.70%
2.70%
4.01%
3.10%
2.90%
2.90%
2.80%
2.98%
2.90%
2.90%
2.90%
2.59%
2.59%
2.61%
7.40%
5.94%
2.63%
2.57%
2.57%
3.50%
2.60%
2.62%
2.62%
2.75%
2.76%
2.73%
2.73%
2.54%
2.54%
2.54%
4.08%
2.75%
4.24%
4.24%
2.85%
2.85%
2.85%
5.87%
2.67%
2.89%
2.89%
2.61%
2.72%

23 fRFSCIl SCP004
23 {EFsolk SCP004
22 7535 SCP029
22 [EBk SCPO12
23 FhR4EIT, SCPO11
23 FI3ET, SCPO11
22 HeFER SCP0O03
23 &R SCP004
22 B8 CP002
22 Fg) CP002
23 #RTE&H SCP002
22 ji3ziE CP001
22 I &iES CPO13
22 I &iES CPO13
22 I &iE#S CP009
22 $BrFiEss CPO07
22 {8k CPO07
22 $RifES CPO13
22 T=#% SCP025
22 [#EF SCP004
23 JiRE8 7] SCPOO1
23 1B/ SCP004
23 18R SCP004
22 &) 1133 SCP002
22 FEERiES CPO09
23 F{LR% SCPO10
23 H{¢h% SCPO10
22 k) SCP004
23 #iraiNEk SCPOO01
23 RU5MK{7 SCPO08
23 RU5MK{7 SCPO08
23 ZRfii SCPO04
23 ZRAi SCP004
23 ZRfii SCP004
22 HEBEE CPOOT
23 7= SCP003
23 78T SCP003
23 78T SCP003
23 #EMES SCP002
23 #MEZ SCP002
23 #MES SCP002
23 7EEE SCP010
23 £ SCPO01
23 #k SCP003
23 g% SCP003
22 FEgEE SCPO16
22 [Mitegk SCPO10

AAA
AAA
AAA
AAA
AAA
AA
AAA
AAA
AAA
AAA
AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA/A-1
AAA
AA+
AA+
AA+
AA+
AA+
AAA
AAA
AAA
AAA
AAA
AAA

G5, EELA. 22
WIAE, 20SZMCO7 AAA FRAZTE 2.67%. 22 LU 03 AAA RRAZTE

T 1-



173D({k 2)
173D({% 2)
173D({% 2)
176D
194D ({% 2)
198D
198D
198D
202D(f% 1)
242D
256D
260D
260D
266D
266D
266D
266D
266D
292D(1A 2)
297D
305D
305D
305D
347D

& BRI
HRRM

31D
56D
133D
161D+NY
178D +2Y
179D
258D
294D
294D
294D
307D
332D
1.03Y
1.04Y
1.05Y
1.05Y
1.22Y

1.29Y

1.29Y

1.36Y

1.39Y
1.41Y
1.41Y+2Y
1.43Y+2Y
1.51Y
1.59Y
1.71Y
1.71Y
1.75Y
1.88Y
1.9Y
1.9Y
1.91Y
1.94Y
1.97Y
1.97Y
2.01Y+2Y
2.01Y+2Y
2.03Y+2Y
2.08Y
2.08Y+2Y
2.08Y+2Y

012284376.1B
012284376.1B
012284376.1B
012381145.1B
012380111.1B
012380990.1B
012380990.1B
012380990.1B
012380315.1B
012380714.1B
012380937.1B
012381052.1B
012381052.1B
012381146.1B
012381146.1B
012381146.1B
012381146.1B
012381146.1B
042380025.1B
042380044.1B
042380094.1B
042380094.1B
042380094.1B
042380128.1B

&I

102000616.1B
102000845.1B
102001062.1B
101800851.1B
102001743.1B
102001801.1B
102001812.1B
101801461.1B
102100073.1B
102100073.1B
102100073.1B
102100194.1B
101900210.1B
102100605.1B
102100644.1B
102100667.1B
102100693.1B
102101114.1B

132100072.1B

132100072.1B

132100086.1B

102101562.1B
102281882.1B
102101646.1B
102101730.1B
102102019.1B
102102160.1B
101901684.1B
101901684.1B
102103330.1B
102280252.1B
102280272.1B
102280272.1B
102280325.1B
102000256.1B
102280534.1B
102280534.1B
102280671.1B
102280671.1B
102280733.1B
102280921.1B
102280923.1B
102280969.1B

22 [ MitbEk SCPO10
22 [7)Mitbgk SCPO10
22 M iBgk SCPO10
23 Eafinge SCPOO1
23 #iE&RE SCP001
23 7EipgE SCP012
23 iz SCP012
23 7EipgE SCP012
23 f@ipkdg SCPOO1
23 RYIHBEL SCPO04
23 SRt SCP003
23 HRHEISEE SCP004
23 BEHSIE SCP004
23 KRRl SCPO03
23 FERIEZ SCP003
23 Rl SCPO03
23 FERIEZ SCP003
23 F3kRHx SCP0O03
23 SPEX$Z CPOOT
23 Haeill CP002
3 FE3THE CPOOT
F3%42 CPOOT
3 FE3THE CPOOT
23 HpEp3zEE CPOO1

=HNB (R1TI19)
20 FNEFF MTNOO2
20 JZiEEE7] MTNOO1
20 ;€ MTNOO7A
18 & MTNOO1
20 755 MTNOO2
20 MEIRkEE MTNOO2
20 £FifEr MTNOOTA

18 BRIEL MTNOO6

21 $33%1%8 MTNOO1

21 $33518 MTNOO1

21 $33%1%8 MTNOO1
21 HhfFEEE MTNOO1

19 758 MTNOO1B

21 Y81IFE MTNOO1
21 75&@ MTNOO1
21 75358 MTNOOT(Z FiHRY
21 ;146X MTNOO1
21 JZKEFF MTNOO3
21 EREHEE GNOOS5 (FF0
%)
21 EgEERRE GNOOS (e
%)
21 KEEAE GNOO1(F%Fn
%)

21 fhEg MTNOO3
22 SETREFT MTNOO1
21 JETEE MTNOO2
21 # Jk#% MTNOO3

21 3iH#g MTNOO2
21 FEiEEH MTNOO2

9 2R354 MTN005

9 £p3#% MTNOO5
21 fAIERER MTNOO2

22 7588 MTNOOT
22 BAFIHEER MTNOO1
22 BERIHER MTNOOT1

B2 MTNOO1

20 #FiE MTNOO1
22 EEAZE MTNOO1
22 HEZXE MTNOO1
22 EEHIE MTNOO1
22 EEH#E MTNOOT
22 1EPEES MTNOO1

22 HfedEsg MTNOO4
22 tAIFER MTNOOTA
22 FEEIGEE MTNO02

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

_

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

AAA

AAA

AAA

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

2.72%
2.72%
2.72%
2.64%
2.94%
6.55%
6.55%
6.55%
2.81%
2.74%
2.94%
2.83%
2.83%
3.30%
3.30%
3.30%
3.30%
3.30%
3.37%
2.92%
3.01%
3.01%
3.01%
3.35%

2.85%
2.75%
2.54%
2.90%
3.00%
4.90%
2.87%
2.86%
2.83%
2.83%
2.83%
2.94%
2.90%
3.40%
3.60%
2.84%
3.00%
3.28%

2.94%

2.94%

2.87%

2.975%
5.49%
3.32%
3.66%
3.42%
3.17%
3.02%
3.02%
3.38%
3.05%
3.10%
3.10%
3.20%
3.20%
3.36%
3.36%
3.67%
3.67%
3.66%
3.31%
3.74%
4.39%



2.11Y
2.11Y
2.12Y
2.2Y
2.2Y
2.39Y
2.62Y
2.62Y
2.9Y+2Y
2.97Y
2.97Y
3.96Y
4.37Y
4.56Y
4.56Y

4.64Y

SHEPEIRREE
FIRKE
10D
14D
14D
31D+5Y
31D+5Y
31D+5Y
31D
42D +1.99Y
77D+2Y
77D+2Y
80D+5Y
91D+1.99Y
109D
119D
123D
126D +2Y
143D +5Y
144D
161D
161D
168D
182D +1.99Y
182D +1.99Y
182D +1.99Y
196D +5Y
202D({k 1)
227D
236D({k 2)
358D+5Y
364D+5Y({K 1)
1.05Y+2Y
1.05Y({x 1)
1.07Y({K 1)
1.07Y+2Y
1.07Y+2Y
1.08Y+5Y
1.08Y+5Y
1.09Y+2Y
1.14Y
1.22Y+2Y
1.33Y
1.39Y+5Y
1.4Y
1.4Y
1.4Y+NY
1.42Y
1.42Y+5Y
1.44Y+NY
1.44Y+NY
1.44Y+NY
1.44Y+NY
1.48Y+NY

102281055.1B
102281055.1B
102281071.1B
102281207.1B
102281207.1B
102281796.1B
102282492.1B
102282492.1B
102380226.1B
102380521.1B
102380550.1B
102280487.1B
102281725.1B
102282256.1B
102282266.1B

102282514.1B

&3

1680136.1B
2028009.1B
2028009.1B
1828002.1B
1828002.1B
1828002.1B
2020025.1B
152473.SH
163594.SH
163594.SH
1828003.1B
163686.SH
163731.SH
1380241.1B
163763.SH
167352.SH
1823006.1B
136626.SH
175099.SH
175099.SH
167633.SH
175190.SH
175190.SH
175190.SH
180321.1B
167839.SH
197544.SH
197627.SH
1928004.1B
1928006.1B
178339.SH
194297.SH
188009.SH
152826.SH
152826.SH
1928011.1B
1928011.1B
188041.SH
155420.SH
178643.SH
188442.SH
1928019.1B
2120071.1B
2120071.1B
1928021.IB
2128027.1B
1928022.1B
1928023.1B
1928023.1B
1928023.1B
1928023.1B
1928025.1B

22 H{¢pE MTNOO2
22 Hh{¢pE MTNO02
22 EgE8 MTNOOT (2 FHHRY
22 Hh{¢AE MTNOO3
22 P{¥EZ MTNOO3
22 MRS MTNOO2A
22 JFEKEFF MTNOO2
22 JFEKEFF MTNOO2
23 ALiTik& MTNOO1
23 FREEE MTNOO4
23 73N ERR MTNOO1
22 7588 MTN002
22 "F; MTNOO1
22 [E5% MTNOO3
22 FERFRE MTNOO1
22 EFHEAZ MTNOOG6 (BERIR
HHF5R)

RAHNRE (R1TH19)
16 UPEEFHE 02
20 HEERTT/IMAIR 02
20 HrEERIT/VMR 02
18 RAVRIT 4R 01
18 RAVERIT 4K 01
18 RARIT 4R 01
20 BERIT/VRIR 01
20 FaRj 03
20 i@ 13
20 & 13
18 #ERIT—ZKk 01
20 $38% 01
20 S¢IE G3
13 $K5& 01
20 {542 G5
20 g 01
18 FRIA RIS
G16 588 2
20 EE G5
20 EE G5
20 fREE
20 £ 09
20 < 09
20 £ 09
18 B 21
20 E% 01
21 J56EF 12
21 i 01
19 RAERIT "2 02
19 TrRIT—% 01
21 & F6
22 34l F2
21 HE T1
21 jfEE 01
21 g 01
19 TrptRiT—% 03
19 TrstRiT—% 03
21 £ 01
19 EaM 03
21 ZEr; 02
21 3¢8F 02
19 RERIT "4 01
21 EiEiRTT
21 EiBR1T
19 RAVERTTRE R 01
21 FBERITIVRIR 03
19 ERIT 4R 01
19 AV ERITKEE R 02
19 RAVERT7KE R 02
19 ZVERITKEE R 02
19 RAVERIT7KE R 02

19 BRI T/KERAR

AAA
AAA
AAA
AAA
AAA

AA/AAA

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

AAA

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

AA
AAA
AAA
AAA

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

3.05%
3.05%
2.92%
3.06%
3.06%
6.13%
4.14%
4.14%
3.43%
3.10%
3.26%
3.31%
3.38%
3.296%
3.295%

3.36%

3.48%
2.60%
2.60%
2.85%
2.84%
2.84%
2.55%
3.64%
2.80%
2.80%
2.80%
2.66%
2.60%
2.47%
2.60%
3.20%
2.88%
2.70%
2.59%
2.59%
5.07%
2.60%
2.60%
2.60%
2.80%
3.56%
2.85%
6.27%
2.93%
2.93%
2.85%
2.93%
3.15%
2.84%
2.84%
2.96%
2.96%
3.25%
2.78%
3.51%
2.84%
3.03%
2.82%
2.82%
3.17%
2.80%
3.085%
3.17%
3.17%
3.20%
3.20%
3.18%



1.48Y+NY
1.5Y
1.5Y
1.5Y
1.5Y
1.57Y
1.62Y({k 1)
1.62Y({k 1)
1.66Y({k 1)
1.7Y
1.72Y
1.75Y+NY
1.76Y+5Y({k 1)
1.76Y+5Y({k 1)
1.76Y+5Y({k 1)
1.76Y+5Y({k 1)
1.76Y+5Y({k 1)
1.76Y+5Y({k 1)
1.94Y
1.94Y
1.99Y+2Y
2Y
2.06Y+2Y({K 1)
2.06Y+2Y(fk 1)
2.09Y+NY
2.09Y+NY
2.11Y+5Y
2.11Y+5Y
2.11Y+5Y
2.11Y+5Y
2.13Y+NY
2.13Y+NY
2.13Y+NY
2.13Y+NY
2.22Y
2.28Y+NY
2.28Y+NY
2.38Y+5Y
2.38Y+5Y
2.41Y+NY({k 1)
2.41Y+NY({k 1)
2.47Y+5Y({K 2)
2.6Y+2Y
2.6Y+2Y
2.61Y+5Y({k 1)
2.68Y({k 1)
2.68Y+2Y
2.72Y(1k 2)
2.96Y({k 2)
3.15Y+NY
3.2Y+NY
3.2Y+NY
3.35Y+3Y
3.35Y+3Y
3.37Y+5Y({k 1)
3.56Y+3Y
3.73Y+5Y({k 2)
3.81Y+NY
3.81Y+NY
3.81Y+NY
3.91Y+NY
3.91Y+NY
4.16Y+NY({k 1)
4.44Y+NY({K 1)
4.48Y({k 2)
4.62Y
4.62Y
160D({%k 1)
351D+2Y
1.57Y

1928025.1B
2120086.1B
2120086.1B
2128031.1B
2128031.1B
149673.5Z
2128035.1B
2128035.1B
185035.SH
2128046.1B
2120112.1B
1928038.1B
1920091.1B
1920091.1B
1920091.1B
1920091.1B
1920091.1B
1920091.1B
163213.SH
163213.SH
194110.SH
166388.SH
184311.SH
184311.SH
2028014.1B
2028014.1B
2028013.1B
2028013.1B
2028013.1B
2028013.1B
2028017.1B
2028017.1B
2028017.1B
2028017.1B
2228037.1B
2028023.1B
2028023.1B
2028024.1B
2028024.1B
2028032.1B
2028032.1B
2028033.1B
138515.SH
138515.SH
2028044.1B
1880253.1B
2080390.1B
222280001.1B
138975.SH
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