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SHRITHE 2012 7 REIBEIWHRE, BEEWEE 20 2, 2ONREEFRBFLE.
E5#75E 249D 240002 1.60-1.605; 323D 200005 1.66-1.6625; 3.18Y 220016 2.025 -2.031;
2.12; 6.6Y 230028 2.272-2.29; 9.52Y 230026 2.335-2.35; 28.9Y 230009 2.60-2.61,

_—

4.4Y 230022 2.105-

WE H E65i(%) 1.6100 1.9425 2.1050 2.2650 2.3085 2.5720
A H E (%) 1.6100 1.9500 2.1075 2.2675 2.3120 2.5730
AR (%) 0.0000 0.0075 0.0025 0.0025 0.0035 0.0010

L

£EEAE 109D 230211 1.65;
230415 2.21-2.22; 6.78Y 210205 2.34-2.3475;

I O I I I

246D 240301 1.74-1.76; 2.76Y 220203 2.0575-2.065;
9.31Y 230215 2.4425-2.455,

4.32Y

FEE IEEFF £ 5aR(%) 1.7800 2.0730 2.2250 2.3600 2.4500
S HIEEFSRRHR(%) 1.7700 2.0775 2.2300 2.3600 2.4525
THN(%) —0.0100 0.004b 0.0050 0.0000 0.0025
rEH B F5R(%) 1.75650 2.0300 2.1540 2.3250 2.4080
4 BEFFR%) 1.7700 2.0400 2.1575 2.3325 2.4110
THN(%) 0.0150 0.0100 0.003b 0.0075 0.0030
B e

SHFTEERTIZRE—MR, RRXEEEPT Q3HAIR, Ein/AHE, 26D 042380473 23 #3358 CP005 AAA 7£ 2.09%mM3X (f&{E-11I
24 EZREERE SCP007 AAA  7E1.99%HR (BEMIE) , BITHLAEE. PKIHHH,
24 TFIKFHER SCPO06  AAA 7£ 2.09%p3RX (HIEAIE) , fRITHLAIEN; 121D 012481379 24 B SCPO17 AAA 7

((EE-4UE) , EEHAE
. BRI IGIR Y PR

B) , BITHLAES; 86D 012481595

150D 012481282
1.99%mR ((HELE) ,

% 248D 012481586.1B 24 FEiE#RA% SCP003 AAA £ 2.13% WAL, HENE, HEEAEN, SAmS, Hin

L s Twm e e e [E ]
AAA 1.88 1.9 2.02 2.1 212

B R

SHE B K ERIA IR

(BP)

B oome

AA+

AA

AA-

AAA

AA+

2.05

2.2

2.94

1.89

2.07

2.21

2.97

2.04
2.27
3.44
-1 1.93 -3
-2 2.07 -3
-1 2.28 -1
-3 3.48 -4

2.03

217

2.3

3.4

HLHA5RT, KiEAE, 210D 012481024.1B 24 ERGF SCP004 AAA £ 2.12%RHR

214

2.26

3.36

2.22

2.38

3.98

21 -1

2.25 -3

2.38 0

4.0 -2

2.24

2.35

4.15

214 -2

2.25 -1

2.4 -5

4.2 -5



SHAERIGIFE—M, 1-3FEIFEHPE, 20;CE MTNO07B (AAA, 1Y) 7 2.03% M3, {HEMMIS; 22 KEAHE MTNOO5 (AAA, 1.09Y)

£ 2.09%R3%, B{h1E 2bp A3T; 23 f£BE MTNOOGA (AAA, 1.1Y) £ 2.22%R8%%, &H1E 1bp 3Z; 3 2 5 FEHARR, 23 £ MTNOO1 (AAA, 3.66Y)
£ 2.48%R43%, B 1op 3; 24 B MTNO02 (AAA, 4.78Y) HIRTE 2.41%, {EE1E 3bp i3S, 5Y KRUALHARR, 213¢AKEH MTNOO1B (AAA,

7.23Y) HRTE 2.66%, &fH1E 3bp AR, BkmE, SHYEKTEZ, RAI—HBMLFH.

I O I T T A
2.29 2.41 2.61

U R 2.07 None
AAA 217 2.38 2.56 None None
AA+ 2.25 2.47 2.77 None None
AA 2.39 2.69 3.04 None None
SR K R AAA+ 2.07 0 2.29 0 2.4 1 2.6 1 None ' None
(BF) AAA 2.16 1 2.38 0 2.55 1 None | None | None & None
AA+ 2.25 0 2.46 1 2.76 1 None | None | None & None
AA 2.4 -1 2.68 1 3.03 1 None | None | None @ None

B cus

SHEWHRRRBRAER, &, 56,

SN, KIHAE, 24T 8 04 AAA FIRRTE 2.81%, 24 H1ff, 06 AAA FRZTE 2.83%, 24 517\ f% 01

R

S RBITHERIRBEENER, L GUNFEEE+2 UEEBS

, BIT-REFREGERIER
FEAEMENMGEH UERR, FTEDIHFRLT, KERRKEMGE2 UE. 3-5Y #R, 23 PT R
23 BR1TKEEMR 01 (4.07Y) 7£2.505F1 2515 MIBEEZEMK, ESMSHEEH,
£, FENRT. FELE, BEE. FHEREIA,

BEEHTRRZE, B2
+1GVN, EfHH
2.47-2.475 oA, 5.

-

ERMRBELT, MINEREFE. RERHE, RN S FREXAHHRERYD, &
IRARIR, EEENS KRR FR@mRRETT, 5

RREXNTF 5Y EAINERITIZER
B . EHE TR 1-2pt,

% HAERR3Z

BMERYBEIA,
REQFZFEEN, 24 JERIRITIR 01 (2.83Y) £ 2.24 (UEMRZ

RABIRE.

WRITHISFEES .

, BEfE E1TE+1 M,

XA

TKN, BREZEHT 1-5Y Kf
ZIERREMERIGE2 B

o

d)

AUEERENE,
RIDMRBLAZTE 9% M3

R1T, RSB RENESS., IRMAE, 2118iF GO AAA FRTE 1.90%, HEERELH, EEX
No 22 55T AAA BIRTE 2.12%, 1REQSEH, HFEEAN, #% T YKO3 AAA RIRRTE 2.32%, BEEEH, FITEMIAN,

WIRFE, 22 & 01 AAA BEZ
£215%, EEEH, FEEN, 23 fiR 02 AA pRRTE 2.35%, HFRABESZH, RITEMEN, 24 T G AA+ BIRTE 2.44%, fRITSES, fRITIEN
AAA FIAZTE 2.92%, HEEH, BRI,

ToK, HWERMNITHEERZMR
nn/u\ﬁ's{%?_fo

REE

S T=EN
BEREESEME
BAMR 03A (4.42Y) 7

SRS, RZAHAE,
o WTFRIRGERER LFK, 7

=T mtes S T

3D
3D
7D
7D
15D
17D
17D
18D(fk 3)
25D(fk 2)
26D(fk 1)
26D({K 1)
26D(fK 1)
26D(fK 1)
26D(fk 1)
38D
46D(fk 2)
46D(fk 2)
58D
59D
59D
69D
84D
86D
86D
86D
87D
92D
106D
112D
121D
121D

012480477.1B
012480635.1B
012480633.1B
012480382.1B
012480630.1B
012384410.1B
012480088.1B
012383433.1B
012480692.1B
042380324.1B
042380473.1B
042380473.1B
042380473.1B
042380473.1B
042380473.1B
012481263.1B
012481254.1B
012481254.1B
012480966.1B
012383850.1B
012383850.1B
012400345.1B
012481575.1B
012481595.1B
012481595.1B
012481595.1B
012480822.1B
042380470.1B
012480781.1B
012384487.1B
012481379.1B
012481379.1B

24 [E[E %R SCP005
24 HXIEIF SCP023
24 &4 SCP009

24 i3 SCPOO1
24 ££8E5 SCPO01
23 [ Nihek SCP018
24 HHZZER R SCPOOT(RIBIZLR)
23 JH A& HE SCP007
24 KE#ZN SCPOO01
23 5i2§2i% CP006
23} CP0O05
3 #E3Z#% CPO05
$331% CP005
$331% CP005
23} CP0O05
24 X @ifl SCPO37
24 3REREEF SCPO02(RIBIZER)
24 REAEBETF SCPO02(FIBIZHE)
24 S TT 42 SCP003
23 H&#% SCP005
23 H 1% SCP005
24 #BAIRE SCPOO1
24 [E|FE SCP003
24 EZREER SCP007
24 EZKEER SCP007
24 EZKEER SCP007
24 L FHEE SCP004
23 l5/RIE# CPOO1
24 8% EPR SCPOO1
23 1FE3#% SCPO11
24 B SCP017
24 B SCP017

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

AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA

1.95%
1.85%
1.85%
1.95%
1.85%
1.90%
1.91%
1.95%
2.15%
2.05%
2.09%
2.09%
2.09%
2.09%
2.09%
100
2.19%
2.19%
2.02%
2.05%
2.05%
2.30%
1.98%
1.98%
1.99%
1.99%
2.05%
2.35%
2.07%
2.02%
1.99%
1.99%



127D
150D
150D
150D
158D(fk 2)
161D
210D
235D(1k 2)
246D
248D
340D(1k 2)

SEFERS

41D+2Y
45D+2Y({Kk 1)
56D+2Y

62D+363D(fk 1)

62D+2Y
83D
84D+2Y
104D+2.99Y
129D
150D
152D({k 1)
174D
185D
186D(fk 2)
189D
190D
192D+1Y(fk 2)
192D+NY
192D+1Y({k 2)
209D+NY
216D+NY
217D
230D
243D(fK 1)
244D
245D
245D
282D+NY
285D(#k 1)
294D
298D(fk 2)
300D
309D
320D(#k 1)
338D+1Y
342D+2Y
1.07Y
1.08Y+1Y(fK 1)
1.08Y+1Y({K 1)
1.08Y+1Y({K 1)
1.08Y+1Y(fK 1)
1.09Y
1.09Y
1.09Y
1.13Y+NY
117Y+NY
1.22Y(fk 2)
1.25Y+2Y(fk 1)
1.34Y
1.36Y
1.46Y
1.52Y
1.71Y
1.71Y
1.82Y
1.89Y
1.89Y

012481144.1B
012481344.1B
012481282.1B
012481282.1B
042300059.1B
012481365.1B
012481024.1B
042480020.1B
042480047.1B
012481586.1B
042480246.1B

102101229.1B
102101243.1B
102101303.1B
102281581.1B
102101347.1B
102101504.1B
102101533.1B
102200212.1B
101758043.1B
101901378.1B
102102091.1B
102102278.1B
102103048.1B
102103062.1B
101901617.1B
101901616.1B
102282599.1B
102103123.1B
102282599.1B
102282727.1B
102200276.1B
102103322.1B
102280011.1B
102280141.1B
132000001.1B
102280166.1B
102280166.1B
102000179.1B
102280407.1B
132280020.1B
102280468.1B
102280545.1B
102000475.1B
102300334.1B
102381004.1B
102281010.1B
102281293.1B
102381514.1B
102381514.1B
102381514.1B
102381514.1B
102281369.1B
102281390.1B
102281390.1B
102281492.1B
102281602.1B
102381971.1B
102200198.1B
102282144.1B
102282202.1B
102282471.1B
102383173.1B
102380142.1B
102380142.1B
102380550.1B
102380808.1B
102380808.1B

24 EMIKI% SCP002
24 BRERFE SCPOO1
24 TRIKFAEE SCPO06
24 TFIKFHER SCPO06
23 FX[EEE CP004
24 75[E{E SCPO10
24 Rl SCP004
24 RIFEI% CPOO1
24 TEE#Z CP001
24 m/8¥2R% SCP003
24 I im% CPOO1

B35 $i% MTNOO1
21 2% &R MTNOO2
21 ## 7t MTNOO1
22 LR MTNOOT
21 12 &£ # MTNOO8
21 6 K& H MTNOO1A
215 MZE MTNOO3
22 KEE#Z MTNOO03
17 L FH & MTNOO4
19 §27K#% MTNOO1
21 3k B MTNOO1
21 XK &E MTNOO2A
21 #iKT MTNOO3
21 EFRi=AE MTNOO3
19 #RIMIKE MTNOO2
19 Kt&Z MTNOO1
22 &R MTNOO2
21 KEEEE MTNO09
22 LR MTNOO2
22 FEE % MTNO40
22 1333 MTNOO3A
21 FUMEZE MTNOO2
22 5% MTNOO1
2 i@F MTNOO1
20 7538 GNOO1
22 BRB#EAE MTNOO1
22 LR MTNOO1
20 B3 MTNOOT
22 IBA=E# MTNOO1
22 iM% GNOO1
22 B/REHE MTNOO1

22 ZREEE MTNOO2(BR P FI(ER)

20 211 MTNOO1

23 #II' TS MTNOO3

23 BRMIEE MTNOO2

22 HEliA MTNOO1
22 1% & B MTNOO3A
23 H k& MTNOO3

23 H el A MTNOO3

23 geliA MTNOO3

23 H k& MTNOO3

22 KFE&H MTNOOS(4:8Y

22 [IZR#E 0O MTNOO1
22 LLZ#EQ MTNOOT1
22 HHEEE MTNOO2
22 #iZiE MTNOO6
23 A% =T MTNOO4
22 JLfRSC MTNOO2
22 [HEER MTNOO4

2 ZHEM MTNO25
22 A& MTNOO1
23 Pfin#A%E MTNOO3
23 5KkZREZFF MTNOO1
23 3KZRKLZFF MTNOOT
23 M EPR MTNOOT1
23 MBE MTNOO1
23 MBE MTNOO1

)

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

AA+
AAA

AAA
AAA
AAA

AA+
AAA
AAA
AAA
AAA
AAA
AA+
AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AA+
AA+
AAA

AAA
AAA
AAA
AA+

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

2.12%
2.07%
2.09%
2.09%
2.25%
2.00%
2.12%
2.19%
2.19%
2.13%
100

2.00%
2.09%
2.10%
2.21%
2.05%
1.97%
2.03%
2.36%
2.19%
2.09%
3.28%
2.05%
2.10%
2.10%
2.20%
2.10%
2.26%
2.10%
2.30%
2.1%
2.16%
2.09%
2.18%
2.10%
2.06%
2.18%
2.18%
2.20%
2.25%
2.14%
2.65%
2.10%
2.23%
2.33%
2.25%
2.83%
2.35%
2.86%
2.86%
2.86%
2.86%
2.09%
2.18%
2.18%
2.21%
2.25%
2.28%
2.50%
2.18%
2.25%
2.18%
2.25%
2.29%
2.29%
2.29%
2.29%
2.29%



1.89Y
1.93Y(fk 1)
2.05Y({k 1)
2.05Y({k 1)
2.22Y+2Y
2.24Y(4K 1)
2.26Y
2.34Y
2.55Y
2.66Y+NY
2.68Y
2.72Y+NY({k 6)
2.72Y+NY({k 6)
2.76Y+2Y
2.8Y
2.8Y
2.8Y
2.8Y
2.82Y
2.82Y+2Y({K 1)
2.83Y(fk 2)
2.85Y(fk 2)
2.88Y+NY
2.88Y+NY
2.92Y+NY
2.93Y({K 1)
2.96Y(#k 2)
2.97Y+2Y
2.97Y+2Y
2.99Y
4.83Y
4.85Y
4.85Y
4.89Y
4.89Y
4.91Y
4.92Y+5Y({K 1)
4.93Y
7.16Y($K 1)
9.56Y(fk 1)
9.56Y(fk 1)
9.56Y(#k 1)
9.67Y(#k 1)
9.89Y
9.91Y

S HEWHRMIZ

FRRE R B
9D

9D
31D
55D+2Y
69D
83D+1.99Y
83D
94D+2Y({k 1)
97D
98D+NY
99D
104D+2Y
129D+1Y({k 2)
158D(fk 2)
173D(fk 1)
180D(#k 1)
180D({ 1)
186D(f 2)
196D
210D
249D+2Y
271D+1Y
272D

102380808.1B
102100824.1B
102381317.1B
102381317.1B
102382040.1B
102381275.1B
102101651.1B
102481956.1B
102383262.1B
102480188.1B
102480308.1B
102480467.1B
102480467.1B
102480521.1B
102480742.1B
102480742.1B
102480742.1B
102480742.1B
102280560.1B
102480952.1B
102480996.1B
102481215.1B
102481348.1B
102481348.1B
102481673.1B
102481739.1B
102481905.1B
102481925.1B
102481925.1B
102481941.1B
102481023.1B
102481294.1B
102481294.1B
102481385.1B
102481477.1B
102481605.1B
102481694.1B
102481821.1B
102101324.1B
102383298.1B
102383298.1B
102383298.1B
102480252.1B
102481412.1B
102481186.1B

155435.SH
155435.SH
185915.SH
188390.SH
188458.SH
149590.5Z
188567.SH
188579.SH
1922034.1B
162006.SH
252192.SH
155661.SH
182757.SH
188924.SH
188962.SH
185021.SH
185021.SH
185032.SH
162373.SH
185141.SH
149794.57
114913.SH
166069.SH

23 [TMBEE MTNOOT
21 AR MTNOO2
23 SREXE MTNOO2
23 SBEXIZ MTNOO2

23 FEEER MTNOO1
23 &4 B MTNOO1

21 =530 MTNOOT1
24 Z=EER MTNOM

23 gk MTNOO1
24 25 3% MTNOOT1
24 a5 MTNOO1
24 )I|&3& MTNOO3
24 )I|&3& MTNOO3
24 HE 1% MTNOO4

24 =% MTN0O5
24 =¥ MTN005
24 =% MTNOO05
24 =% MTN0O5

22 B3 MTNOO1

24 % E£H MTNOOS
24 FEZ MTN004

24 {RF & & MTNOO3
24 EBl% MTNO02
24 HEl% MTNOO2
24 B2 F MTNOO5

24 FrfnEig MTNOO1

24 &5 58% MTN002
24 TFE MTNOO1A
24 TFE MTNOO1A

24 SRESF MTNOO2

24 FgFE MTNO04
24 3L MTNOO1
24 3L MTNOO1
24 Y738 MTNOO2
24 F B E{E MTNOOS

24 SPHEEE MTNOO2(RIBIZEE)

24 PR = FT MTNOO2
24 1EBA& B MTNOO1
21 EFZA% MTNOO1
23 H{F5%H MTNOO5B
23 H{F5%H MTNOO5B
23 HA{E5%H MTNOO5B
24 B 1A% MTNOO3A
24 BiEIRE MTNOOGA
24 thZE & MTNO02

mEFRE (RiTHE)
19 FIKY 04
19 FIKY 04
22 f8(5 G2
217K 01
217818 06
2135 01
21181 G9
2153 01
19 BfEERifR 02
19 5% Y1
23 E#E D3
19 #5= 05
22 {3 05
21N 04
2178@ 10
G21 457 2
G21 5 2
21 ¥4 02
19 B4z 01
2141 01
22 XIE 02
23 i3 02
20 < C1

AAA
AAA
AAA
AAA
AAA

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

AAA
AA/AA+
AA/AA+

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

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

2.29%
2.31%
2.42%
2.42%
2.45%
2.44%
2.38%
2.65%
2.48%
2.49%
2.55%
2.44%
2.44%
2.55%
3.24%
3.24%
3.24%
3.24%
2.40%
2.73%
2.34%
2.69%
2.60%
2.60%
2.75%
2.60%
2.58%
2.70%
2.70%
2.48%
2.40%
2.40%
2.40%
3.26%
2.62%
2.65%
2.53%
2.75%
2.73%
2.70%
2.70%
2.70%
2.86%
2.875%
2.71%

1.96%
1.96%
1.99%
2.03%
1.93%
2.44%
1.90%
2.15%
1.93%
2.00%
2.45%
2.36%
2.80%
1.99%
2.03%
2.07%
2.07%
2.12%
2.45%
2.00%
2.26%
2.32%
2.05%



278D(#k 1)
293D
294D

297D+2Y(fk 1)
306D+1Y
315D+21Y(fk 1)
326D+2Y

334D(1K 1)

334D(fk 1)

334D(fk 1)

334D(1K 1)

336D+NY

341D({K 1)

341D(fk 1)
342D
343D

1.03Y+2Y

1.05Y({k 2)

1.07Y+3Y

1.09Y+2Y

1.11Y(4K 1)

1.12Y+1Y({k 1)
113Y
1.14Y+2Y(fK 1)
1.14Y+2Y(fK 1)
1.16Y
1.16Y+2Y(fK 1)
1.16Y+2Y(fk 1)
1.16Y+2Y(fkK 1)

1.2Y(4K 1)

1.24Y+2Y

1.27Y+2Y({K 1)
1.27Y+2Y({k 1)
1.27Y+2Y({k 1)
1.33Y+NY
1.34Y+2Y
1.36Y
1.43Y
1.43Y

1.47Y({k 1)
1.65Y
1.68Y
1.71Y

1.72Y+5Y(#k 1)
1.84Y+2Y
1.85Y+2Y

1.9Y

1.93Y+NY/($k 1)

1.93Y+NY/(fk 1)

1.96Y

2.06Y(tk 2)

2.17Y+12Y

2.17Y+12Y
2.18Y+NY
2.18Y+NY
2.24Y+NY
2.24Y
2.25Y
2.26Y
2.26Y

2.27Y(4K 2)
2.28Y
2.44Y
2.5Y
2.53Y

2.68Y+6Y(fk 1)

2.68Y+6Y({k 1)

2.78Y

2.83Y(fk 2)

2.85Y+2Y
2.9Y

2.91Y(fK 1)

149809.5Z
152410.SH
185525.SH
149843.5Z
148218.5Z
185617.SH
115210.SH
166608.SH
166608.SH
149099.5Z
149099.5Z
149889.5Z
115217.SH
115217.SH
185689.SH
194424 .SH
185850.SH
185847.SH
251348.SH
194134.SH
251298.SH
251626.SH
167144.SH
194882.SH
194882.SH
251698.SH
137539.SH
137539.SH
137539.SH
194847.SH
182386.SH
137713.SH
137713.SH
137713.SH
137793.SH
137826.SH
167845.SH
252774.SH
252774.SH
114116.SH
149348.5Z
253747.SH
149376.SZ
152753.SH
115102.SH
114948.SH
250655.SH
188054.SH
188054.SH
188081.SH
251320.SH
152522.SH
152522.SH
115688.SH
115688.SH
115816.SH
115809.SH
115839.SH
115843.SH
252128.SH
1980264.1B
252278.SH
252856.SH
133712.8Z
1980360.1B
253753.SH
253753.SH
2422002.1B
240739.SH
254354.SH
254468.SH
133825.5Z

22 FAif 03
20 EFRfR
22 M 01
22T /& 01
23 XIE 01
22 R1{& 01
23 RFH 06
20 i C1
20 i C1
20HBIS01
20HBISO1
228’ Y1
231K =
23 IR =
22 X 02
22 X1t 01
22 & 01
22 [EEX 04
23 B3 01
22 187 02
23 #iR 02
23 k%02
20 Fi 01
22 7% 01
22 7% 01
23 JEFT 05
223K T =
2251
2251
22333202
22 R#02
GC B 01
GC ®#E 01
GC ®#E 01
228/EVY1
22 78 09
20 A% 03
23 572 05
23 872 05
22 £k 02
217832 01
24 &4 01
21 BR4E 01
21 885% 01
GC B K1
23 AE W1
23 X & 01
21HPF Y2
21HPF Y2
217K% 01
23 B 03
20 Rf® 02
20 Rf® 02
T YKO3
T YKO3
£7%5 KYO01
23 R C1
23 E#E K1
23 Hllt G3
23 1E 02
19 E¥ 5 02
23 %l 02
23 ®#h 03
23 %508
19 [E% 15 03
24 Fi% 01
24 FN¥% 01

24 XFmEFE SR 01

24 1BilE C1
24 3% 01
24 R5R 01
24 1145 01

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

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

2.07%
2.16%
2.14%
2.17%
2.29%
2.15%
2.30%
2.13%
2.13%
2.20%
2.20%
2.20%
2.40%
2.40%
2.22%
2.40%
2.84%
2.12%
2.45%
2.35%
2.35%
2.40%
2.40%
2.25%
2.25%
2.35%
2.12%
2.12%
2.12%
2.40%
2.33%
2.30%
2.30%
2.30%
2.27%
2.23%
3.00%
2.39%
2.39%
2.60%
2.19%
2.63%
2.42%
2.23%
2.30%
2.35%
2.36%
2.31%
2.31%
2.96%
2.34%
2.30%
2.30%
2.32%
2.32%
2.40%
2.50%
2.22%
2.23%
2.38%
2.31%
2.41%
2.48%
2.28%
2.31%
2.44%
2.44%
2.36%
2.35%
2.60%
2.60%
2.50%



2.91Y($Kk 1) 133825.SZ 24 1145 01 AA+ 2.50%
2.92Y+2Y(fk 2) 185694.SH 22 {7 02 AAA 2.67%
2.92Y+2Y(fK 1) 253636.SH 24 1% 01 AAA 2.44%

2.94Y 185741.SH 22 [EE% 03 AAA 2.30%

2.98Y+2Y 240991.SH 24 B% 03 AA+ 2.49%

2.98Y(fk 2) 240985.SH 24 £& G1 AA+ 2.44%

2.98Y({k 2) 240985.SH 24 £% Gl AA+ 2.44%

2.98Y({k 2) 240985.SH 24 £% Gl AA+ 2.44%

2.98Y(fk 2) 240993.SH 24 FhF0 02 AAA 2.45%

2.99Y({k 1) 2422025.1B 24 PERHTER /LR O1 AAA 2.38%

3.05Y+NY 149939.87 22 HEk Y1 AAA 2.56%

3.07Y+NY 185901.SH 22 EF Y4 AAA 2.52%

3.27Y+NY 137700.SH 22 E* Y6 AAA 2.56%
3.34Y+2Y(fk 2) 2280419.1B 22 HRER3EIR R AA+ 2.60%

4.23Y({K 2) 152991.SH 21 BEMR AA/AAA 3.00%

4.23Y({k 2) 152991.SH 21 &R AA/AAA 3.00%

4.91Y 240922.SH 24 1B C4 AAA 2.475%
5.91Y 163448.SH 20 210 AAA 3.80%
5.91Y 163448.SH 20 2% 10 AAA 3.80%

4.07Y+NY 242380008.1B 23 FR{TKEER 01 AAA 2.515%

4.07Y+NY 242380008.I1B 23 1Tk &% 01 AAA 2.515%

4.07Y+NY 242380008.I1B 23 1Tk &5 01 AAA 2.515%

4.16Y+NY 242380013.1B 23 BB1TKER 01 AAA 2.515%

4.16Y+NY 242380013.I1B 23 17K 01 AAA 2.515%

4.16Y+NY 242380013.I1B 23 17K 01 AAA 2.52%

4.16Y+NY 242380013.1B 23 EATKEER 01 AAA 2.52%

4.16Y+NY 242380013.1B 23 EATKEER 01 AAA 2.515%

4.16Y+NY 242380013.1B 23 17K 01 AAA 2.515%

4.27Y+NY 242380017.1B 23 RATKEEA 01 AAA 2.525%

4.27Y+NY 242380017.1B 23 RITKER 01 AAA 2.525%

4.27Y+NY 242380017.1B 23 RATKEEA 01 AAA 2.525%

4.27Y+NY 242380017.1B 23 RITKEEA 01 AAA 2.525%

4.27Y+NY 242380017.1B 23 RAITKEEAR 01 AAA 2.52%

4.28Y+5Y 232380036.1B 23 TITZRBE AR 02A AAA 2.465%

4.32Y+5Y 232380052.1B 23 RITZRBE A 02A AAA 2.47%

4.34Y+5Y 232380057.1B 23 RIT R E A 02A AAA 2.475%

4.34Y+5Y 232380057.1B 23 RIT R E A 02A AAA 2.475%

4.34Y+5Y 232380057.1B 23 RIT R B AT 02A AAA 2.47%

4.34Y+5Y 232380057.1B 23 TR B AT 02A AAA 2.47%

4.34Y+5Y 232380057.1B 23 PITZRE AR 02A AAA 2.47%

4.41Y+NY 242380019.1B 23 HpfiEK 4215 01 AAA 2.53%

4.41Y+NY 242380019.I1B 23 HpfiEk 4215 01 AAA 2.53%
4.42Y+5Y({k 1) 232380066.1B 23 PIT 2R B AR 03A AAA 2.47%
4.42Y+5Y({k 1) 232380066.I1B 23 PIT 2R B AT 03A AAA 2.475%
4.42Y+5Y({k 1) 232380066.I18 23 RITZRBE AN 03A AAA 2.475%
4.42Y+5Y({k 1) 232380066.I18 23 TR B AT 03A AAA 2.475%
4.42Y+5Y({k 1) 232380066.1B 23 RITZLRBI AR 03A AAA 2.475%
4.42Y+5Y({k 1) 232380066.I18 23 TR B AT 03A AAA 2.475%
4.42Y+5Y({k 1) 232380066.I18 23 TR B AT 03A AAA 2.475%
4.42Y+5Y({k 1) 232380066.1B 23 RITZLRBI AN 03A AAA 2.47%
4.42Y+5Y({k 1) 232380066.1B 23 TR B AT 03A AAA 2.47%

4.43Y+5Y 09230205.1B 23 AT ZREARR 01A AAA 2.41%

4.43Y+5Y 09230205.1B 23 EFF T ZRERR 01A AAA 2.41%

4.43Y+5Y 232380069.1B 23 BITZRBE AR 02A AAA 2.47%

4.43Y+5Y 232380069.I1B 23 BT ZRBE AT 02A AAA 2.475%

4.43Y+5Y 232380069.1B 23 BT ZRBE AT 02A AAA 2.475%

4.43Y+5Y 232380069.1B 23 BT REAMF 02A AAA 2.475%

4.45Y+5Y 232380073.1B 23 RITZLRBEIANR 03A AAA 2.48%

4.7Y+5Y 232480001.1B 24 ITZRBEAMR 01A AAA 2.485%

4.7Y+5Y 232480001.1B 24 PIT ZRB AR 01A AAA 2.4825%
4.7Y+5Y 232480001.1B 24 PIT ZRB AR 01A AAA 2.485%
4.7Y+5Y 232480001.1B 24 ITZRBEAMR 01A AAA 2.49%
4.72Y+5Y 232480004.1B 24 RITZR/AEAT O1A AAA 2.49%
4.72Y+5Y 232480004.1B 24 RATZRBEAMH O01A AAA 2.49%
4.78Y 212480002.1B 24 ##171% 01B AAA 2.32%
4.78Y 212480002.I1B 24 #1717 01B AAA 2.32%
4.88Y+5Y({K 2) 232480008.1B 24 T ZRB AT 02A AAA 2.49%
4.88Y+5Y({K 2) 232480008.1B 24 T TR AT 02A AAA 2.49%
4.88Y+5Y(fk 2) 232480008.1B 24 TR B AT 02A AAA 2.49%

4.93Y+NY 242480002.1B 24 P ERTT K41 01 AAA 2.55%

4.93Y+NY 242480002.1B 24 PV ERAT K 4R O1 AAA 2.55%

4.93Y+NY 242480002.1B 24 P ERTT K41 01 AAA 2.54%




~

4.93Y+NY 242400007.1B 24 PEERATKEER O1 AAA 2.54%
4.93Y+NY 242400007.18 24 PEERATKEEMR O1 AAA 2.55%
4.93Y+NY 242400007.18 24 HPEERATKEEMR O1 AAA 2.55%
4.94Y+5Y({K 2) 232480014.1B 24 AT ZREAFR 01A AAA 2.49%
4.94Y+5Y({K 2) 232480014.1B 24 AT ZREAFR O01A AAA 2.49%
4.96Y+5Y(fk 2) 232400016.1B 24  TREARE1T ZREA R 01 AAA/AA+ 2.76%
4.98Y+5Y 232400018.I1B 24 TR RIT Z R AR 01 AAA 2.56%
4.98Y+5Y 232400018.I1B 24 TR RIT Z R AR 01 AAA 2.56%
17D 2128020.1B 21 BRI R1T/ V3R 02 AAA 1.82%

17D 2128020.1B 21 BRI R1T/ V3R 02 AAA 1.82%
24D+5Y 1921021.1B 19 BERRE LK AAA 1.95%
24D+5Y 1921021.1B 19 BERRE R AAA 1.95%
55D 2120065.1B 21 HEMERIT =R MR 02 AAA 1.94%
70D+NY 1928018.1B 19 TRFRITKES R AAA 2.01%
87D+5Y 1928019.1B 19 RIBERIT 2R 01 AAA 2.00%
91D+NY 1928021.1B 19 RAVER1TKEEAR 01 AAA 2.03%
91D+NY 1928021.1B 19 RAVER1T5KELAR 01 AAA 2.03%
91D+NY 1928021.1B 19 RAVER1T KL 01 AAA 2.03%
122D+NY 1928025.1B 19 RIBIRAT KL AAA 2.04%
129D+5Y 1920059.1B 1971 4RIT 2R AAA 2.04%
129D+5Y 1920059.1B 19 IBRIT R AAA 2.04%
129D+5Y 1920059.1B 19 IARIT R AAA 2.04%
172D({k 2) 2120098.1B 21 ZRER1T 02 AAA 2.02%
175D+5Y 1920066.1B 19 BBRITZR AAA 2.07%
241D+NY 2020002.1B 20 MUMERITKEEMR AAA 2.17%
241D+NY 2020002.1B 20 MUMERITKEE R AAA 2.17%
276D 2228009.1B 22 FERBIT/IVMR AAA 2.04%
276D 2228009.1B 22 KRBTSR AAA 2.04%
276D 2228009.1B 22 KRBTSR AAA 2.04%
280D 2220012.1B 22 R ERAT/ VR 01 AAA 2.07%
342D 2228028.I1B 22 F{F5R1T 01 AAA 2.08%
1Y+5Y 2028018.1B 20 RBRITZR AAA 2.13%
1.02Y 2228033.1B 22 [T RER1T 01 AAA 2.08%
1.02Y 2228034.1B 22 [T RR1T7 02 AAA 2.07%
1.02Y 2228034.1B 22 [T RER1T 02 AAA 2.07%
1.05Y 2228036.1B 22 THRITHREBERH 01 AAA 2.02%
11Y+5Y($k 2) 2028022.I1B 20 RESRITZR AAA 2.20%
1.11Y+5Y($k 2) 2028022.I1B 20 RERITZR AAA 2.20%
1.11Y+5Y($k 2) 2028022.1B 20 RERITZR AAA 2.20%
11Y+5Y(fk 2) 2028022.I1B 20 RESRITZR AAA 2.20%
1.1Y+5Y(fk 2) 2028022.1B 20 RESRITZR AAA 2.20%
1.11Y+5Y($k 2) 2028022.I1B 20 RERITZR AAA 2.20%
1.1Y+5Y(fk 2) 2028022.1B 20 RESRITZR AAA 2.20%
11Y+5Y(fk 2) 2028022.I1B 20 RESRITZR AAA 2.20%
1.2Y({k 1) 2228045.1B 22 MlRTT 04 AAA 2.09%
1.21Y 2228046.1B 22 P{F5RTT 02 AAA 2.09%
1.21Y 2228046.1B 22 P{F5RIT 02 AAA 2.09%
1.21Y 2228046.1B 22 P{F5R1T 02 AAA 2.09%
1.23Y+5Y 2028024.1B 20 PIEHRITZR AAA 2.14%
1.23Y+5Y 2028024.1B 20 PEHRIT R AAA 2.14%
1.23Y+5Y 2028024.1B 20 PEIRIT R AAA 2.14%
1.23Y+5Y 2028024.1B 20 FIEHRITZR AAA 2.14%
1.32Y+5Y({k 2) 2020055.1B 20 EIIBRIT =R AAA/AA+ 2.53%
1.33Y+5Y 2028034.1B 20 HRBRITZHR 03 AAA 2.15%
1.35Y+NY 2028040.1B 20 KB RITKEER AAA 2.18%
1.4Y+NY 2028042.1B 20 Ml ERITKEE R AAA 2.21%
1.4Y+NY 2028042.I1B 20 6l ERATKEE R AAA 2.21%
1.41Y(fK 1) 2228051.1B 22 FRERAT/IVRIR AAA 2.12%
1.42Y 2228050.1B 22 HKERIT AAA 2.12%
1.42Y 2228050.1B 22 NKRIRIT AAA 2.115%
1.42Y 2228050.1B 22 FKERIT AAA 2.11%
1.51Y+NY(4K 1) 2028051.1B 20 JHR RITKEEMR AAA 2.21%
1.51Y+NY 2028052.1B 20 1BFRITKEMR AAA 2.38%
1.54Y+5Y 2020080.IB 20 KIDIRIT R AAA/AA+ 2.24%
1.57Y+NY($k 1) 2028053.I1B 20 PE$RITKEER 03 AAA 2.22%
1.57Y+NY($K 1) 2028053.1B 20 FERITKEEAR 03 AAA 2.22%
1.57Y+NY($k 1) 2028053.I1B 20 PE$RITKEER 03 AAA 2.22%
1.84Y+NY 2128011.1B 21 HRAEERAT K 4L O1 AAA 2.25%
1.9Y 2328009.1B 23 F{F5R1T 01 AAA 2.17%

1.9Y 2328009.1B 23 F{F5R1T 01 AAA 2.17%

1.9Y 2328009.IB 23 F{F4R1T 01 AAA 2.17%

1.9Y 2328009.1B 23 F{F5R1T 01 AAA 2.17%




1.9Y 2328009.1B 23 {EHR1T 01 AAA 2.17%
1.9Y 2328009.IB 23 F{F4R1T 01 AAA 2.17%
1.99Y+NY 2128019.1B 21 FRERAT K EE R O1 AAA 2.27%
1.99Y+NY 2128019.1B 21 RERITKEEAR 01 AAA 2.27%
2.05Y+NY 2128021.1B 21 TRy4RAT K 4R 01 AAA 2.27%
2.05Y 2328018.1B 23 M RITER B BRI 02 AAA 2.16%
2.49Y+NY 2128038.1B 21 RAVERAT K LR 01 AAA 2.31%
2.49Y+NY 2128038.1B 21 RAVERAT K LR 01 AAA 2.31%
2.52Y+5Y 2128042.1B 21 VER1T 4R 02 AAA 2.30%
2.52Y+NY 2128044.1B 21 TEHR1TKEER 02 AAA 2.32%
2.52Y+NY 2128044.1B 21 TRyHRATKEER 02 AAA 2.32%
2.52Y+NY 2120107.1B 21 MR K 4R AAA 2.39%
2.55Y+NY 2128047.1B 21 1BRERIT K 413 AAA 2.34%
2.68Y+5Y(fk 2) 2228006.1B 22 FERIT 4 01 AAA 2.29%
2.76Y+NY 2228011.1B 22 RV ERIT K415 01 AAA 2.345%
2.76Y+NY 2228011.1B 22 RV ERAT K4 O1 AAA 2.34%
2.83Y 212480005.1B 24 JERERATHR 01 AAA 2.24%
2.89Y({k 1) 212480009.I1B 24 FiBR1T1EH 01 AAA 2.265%
2.89Y+NY 2228023.I1B 22 PER1TKEER 01 AAA 2.365%
2.93Y({k 1) 212400004.1B 24 FERERAT/ VR AAA 2.25%
2.94Y+NY 2228029.1B 22 FERITKEER 02 AAA 2.37%
2.94Y+NY 2228029.1B 22 FERITKEER 02 AAA 2.37%
2.94Y 212480010.1B 24 KIDERITIER 01 AAA 2.30%
3.11Y+5Y 2220054.1B 22 AL ERIT 2R AAA/AA+ 2.48%
3.11Y+5Y 2220054.1B 22 AL ERIT 2R AAA/AA+ 2.48%
3.25Y+5Y({k 1) 092280065.1B 22 TATRE A5 03A AAA 2.345%
3.25Y+5Y(fk 1) 092280065.I1B 22 TTZRZEAMF 03A AAA 2.35%
3.43Y+5Y 092280108.I1B 22 RITZRB AN 02A AAA 2.37%
3.49Y+5Y 092280139.IB 22 RITZRB A 02A AAA 2.375%
3.49Y+5Y 092280139.1B 22 RATZRFE A 02A AAA 2.375%
3.49Y+5Y 092280139.IB 22 RATZRB AT 02A AAA 2.375%
3.61Y+5Y 232280014.1B 22 RERETZREAME 01 AAA/AA+ 2.60%
3.61Y+5Y 232280014.1B 22 REREITZRE AR 01 AAA/AA+ 2.60%
3.84Y+5Y 232380006.1B 23 RITZRE AR O01A AAA 2.42%
3.84Y+5Y 232380004.1B 23 RITZREARO1A AAA 2.4175%
3.84Y+5Y 232380004.1B 23 RITZRZE AR 01A AAA 2.4175%
3.85Y+5Y 232380009.1B 23 BT ZREAMOIA AAA 2.43%
9.92Y({k 1) 2480064.1B 24 KTl A5 01 AAA 2.92%
9.92Y({k 1) 2480064.1B 24 KTl A5 01 AAA 2.92%
21D+2Y 032100633.I1B 21 EPASH PPN002 AA 2.60%
59D 031900572.1B 19 HEE# PPN002 AAA 2.08%
104D 032100975.1B 21 Rz PPN0O05 AA+ 2.18%
126D 032101060.1B 21 RHLEUFT PPNOO5 AAA 2.12%
241D 032380086.1B 23 &8 PPN002 AA+ 2.36%
308D 032200152.I1B 22 ETE% PPN0O0O2 AA+ 2.25%
336D+2Y 032280434.1B 22 B EBER PPNOO1 AA+ 2.30%
336D+2Y 032280434.1B 22 R EBETR PPNOO1 AA+ 2.30%
336D+2Y 032280434.1B 22 B EBER PPNOO1 AA+ 2.30%
341D(fk 1) 032380422.1B 23 VU PPNO0O5 AA+ 2.32%
344D 032000444.1B 20 EBM1E PPNOO1 AA+ 2.40%
1.05Y+2Y 032280522.1B 22 B PPN0O1 AAA 3.01%
1.16Y(#k 2) 032380667.1B 23 ¥ PPNOO3A AA+ 2.48%
1.18Y(#k 1) 032280671.1B 22 E[E¥=A% PPNOOT AA+ 2.70%
1.35Y+1Y(fk 1) 032380961.1B 23 &)I1#&%# PPN0O02 AA/AA+ 2.50%
1.45Y+1Y 032381059.I1B 23 L i83% PPNOOT1 AA/AA+ 2.47%
1.52Y+1Y 032381103.1B 23 F5i51E PPNOO2CEABIRIAIE AAA 2.42%
1)
2.62Y({k 1) 032381261.1B 23 JFEIKIEE PPNOO6 AA+ 2.45%
3.39Y({% 1) 032280845.1B 22 BNE% PPNOOT AAA 2.44%
4.01Y 032380474.1B 23 AT PPN0O1 AA+ 2.57%

X / Derek Huang, Liyuan Zhong, Austin Lin




