[0 & [m 5 (R %8+R) 25 tLlipi:.

BUBEE £ (MR / B+ +R) 5 “HEE" FEE IR,

BE it % (0+F | 98+ 10 +F) #5 % BLARLE,

G T (38++ 1 88+~ 1 88+0) FA T4 /N FEL T HIB 28

EL L/ AR T AT (Q /1 U) KFMHBARC h B 3R 3L

IS () BRI E 4328, BT R S S ) 20 o Y i BRR  FTA H

PRt/ BB AR ICARIC/BUSARIC PRk BUSARIC Y B

W Bi1E
tR1TEl5GRZ5HID
HALIB S T = e
G NEX t=amsmae

[2024-05-10]

B ==

RITREM, REFPRITERANESETA, 5 F 10 HMFRBIRAAFTRT 20 27T 7 RS EIWERE, PInFERD 1.8%.
Wind iR ER, SHEZZELIMEIS, FLRRFRK20127T. A (R4HES5RA10H) , RITFART 100 2T EIMERF,
A 4500 2o EWRIH, £REFE%E 4400 {Z7T.

Ef#75E 260D 240002 1.67-1.675; 334D 200005 1.7625-1.7675; 3.21Y 220016 2.045-2.06; 4.43Y 230022 2.123-
2.145; 6.63Y 230028 2.27-2.291; 9.55Y 230026 2.3375-2.355; 28.93Y 230009 2.59-2.62,

I A I L R O

MEHE Ef&R %) 1.6300 1.9900 2.1550 2.2875 2.3550 2.5990
S HE®%) 1.6200 1.9700 2.1475 2.2800 2.3475 2.6075
&%) —0.0100 —0.0200 —0.0075 —0.0075 —0.0075 0.0085

L

TR A E 120D 230211 1.79; 257D 240301 1. 85-1.86; 2.79Y 220203 2.095-2.10; 4.35Y
230415 2.225-2.245; 6.81Y 210205 2.355-2.365; 9.34Y 230215 2.44-2.4575,

I N R A N

FEB IEE S FR(%) 1.7200 2.1000 2.2400 2.3850 2.4400
S BHIEEHFSRE%) 1.7200 2.0900 2.2350 2.3900 2.4500
T H(%) 0.0000 —0.0100 —0.0050 0.0050 0.0100
FE B E & (%) 1.7900 2.0900 2.1850 2.3250 24500
4B E R %) 1.7900 2.0800 2.1750 2.3400 2.4450

T H(%) 0.0000 —0.0100 —0.0100 0.0150 —0.0050

B eomns



SHBTEERTIZRAER, BREEERT Q2 HiR, EinHH,
RITHLES,; 68D 012481340.B 24 Fi&@
£ 2.06%H (HE-1UE) ,

(fhE+10 I &) ,

H, 102D 012384250.1B

23 R;13#% SCPOO01

AA+

)58 SCP003

AAA  TE 2.10% B3

13D 012480632.IB 24 R4 SCP008 2.04 AAA  7E 2.04%H%
(f41E-6 IE) ,

WITHLARIT. PRIEA

HEEHBLA5RT; 143D 012481189.B 24 HFl

SCPOO2(HBIFHE) AAA  TE2.10%mMR (AE-3(IE) , RITHLEES. KiwAHHE, 202D 012481417.1B 24 I SCP002 AAA  1£2.20%
R (HE-5AIE) , RITHEES; 262D 012481544.1B 24 LI EH SCP005 AA+  TE 2.24% MR, ME-2UE, RITHAES., BMAME,
1=im . PRIEHRIGRRSZ E1T.
—““““m
IR
AA+ 2.2 2.27 2.2 2.25 2.4
AA 2.35 2.25 2.35 2.44 2.35
AA- 3.0 3.53 3.46 4.02 4.25
SrEA KRz TEEhFIER AAA 1.96 2 2.08 2 2.13 -1 2.18 -1 2.2 0
(BP) AA+ 213 7 2.15 12 2.23 -3 2.28 -3 2.3 10
AA 245 10 @ 2.28 -3 245 | 10 @ 255 | -1 2.36 -1
AA- 3.03 -3 35 3 3.47 -1 4.05 -3 4.2 5
B ou=e
SHAERRBERANEE, 1-3FERIRHE, 22 RERE MTNOOT (AAA, 1.08Y) £ 2.15%F3, SfdHfE bp B3R =3& MTNOOS8

(AAA, 1.55Y) £ 2.36%R3, RIH1E 2bp B3S; 24 FEIE MTNOO04 (AAA, 2.97Y) HARTE 2.33%, ={h{E 2bp FI3;
(AAA, 4.47Y) 1£ 2.38%m%, SfhfE bp B3
BEJR MTNOO1 (AAA, 9.87Y) HBIRTE 2.70%, {K{H1E 1bp iR, BAEME, SHHAZEKEES.

T e
2.41 2.63

3 Bl 5 FHARR, 23L&

MTNOO6B ; 24 [®E L MTNOO2 (AAA, 4.94Y) FNRTE 2.65%, {HERZZ. 5Y MU LHARR, 24 3%

U R 2.07 Null
AAA 2.18 2.41 2.57 Null Null
AA+ 2.27 2.53 2.76 Null Null
AA 2.39 2.73 3.09 Null Null
SHEH TR AAA+ 2.09 -2 2.3 0 2.41 0 2.62 1 Null Null
(BF) AAA 2.19 -1 2.4 1 2.56 1 Null | Null | Null | Null
AA+ 229 -2 2.52 1 2.76 0 Null  Null | Null | Null
AA 2.4 -1 2.72 1 3.09 0 Null | Null | Null | Null

B cus

SHBWRR

21 51 10 AAA BIRRTE 2.50%, BEEH, REIAN, 23 Rk 06 AAA FIRRTE 2.40%, BEEEHEEIA,

SREH, BIFEN, 218833 03 AAA FIRRTE 2.28%, EEFEE, EESIAN, 24 BIEHR 01 AAA BIRRTE 2.59%, KiRAE, 24 F1t 02 AAA R TE

2.74%, 24 &l K1

T

SHIRITORRIFE MR, AXRESEENTLT
2.51%M%, BEEMRIEIN, FEZH,
X, fhfE-2bp, TRFEIETHIEEBMESE, 3.5 FA1T

B

RENER, BE, 58, ®17, KRNSERENESS5. AREAE, G213 I 1 AAA R 2.37%, FAZL, FEEA.

AAA RRXTE 2.84%,

KBTI 01 BIRTE 2.26%, HEMUBEEEESF.

-

BRIAMIpEERERY . RERHHE, KERBES
T &ABE Lk 0.1-0.2pt, JFUFFE 100.6/100.9, BWREFKMEIFLET

FERIR, BHEREERER

% HAERR3Z

hERRMIR,

REHANK,

B%, £EN 3-5FKT1

T XKREDES., FFE 4.38 1 23 B1TK 4 &
BEIS 5 FERIAITIRRTE 2.48% MBS tkn, (f{E-1bp, ESESE. 2 EHHAIA
IRREIEE 2.42%E,

IR AE, 22 %01 AAA BAITE 2.26%,

02 AR EUE

1TKEETE 2.29-2.30%1iL

hfE+2bp, AEMEESERE 1-3Y BRD1T, 2.86 FAJ 24 ¢

wEIRINER LI, MEKEFNENAR. . FifE KR 5K 1-2pt,

FRRMIBINF AR HRIE S HIDMTE 6.1%&%
™7, FREIEEBINZHIZMAE 8%HHA

IRARIR,

AR IRETN

2RI THRE10%LAT, it

012383837.1B 23 ;2538 SCPO16 2.20%
7D 012383837.1B 23 2338 SCPO16 2.20% 7D
13D 012480632.I1B 24 54 SCP008 2.04% 13D
13D 012480632.1B 24 54 SCP008 2.04% 13D
14D 012480633.1B 24 54 SCP009 1.93% 14D
14D 012383267.1B 23 R B 12/% SCP008 2.20% 14D
15D(¥k 2) 012383286.18 23 22 SCP057 2.30% 15D({K 2)
33D 012480804.1B 24 HiR SCP002 1.93% 33D
33D 012480804.1B 24 thi SCP002 1.93% 33D
35D 042380322.1B 23 LA Xk CPOO1 2.20% 35D
44D({k 1) 012383642.I1B 23 ;B Mk SCP0O05 2.06% 44D(1K 1)
49D 012480965.18 24 i@k SCP002 1.99% 49D



/%

68D
74D
77D
91D
102D
102D
102D
110D
116D
128D({k 3)
140D
140D
143D
143D
167D
168D
175D
196D
202D
202D
221D
242D
254D({k 1)
262D
298D
302D(fk 2)

HEpRA3Z

FRRE
10D
14D
38D

42D+2Y({k 1)
52D+NY({k 1)

65D(fK 1)

65D({k 1)
76D

87D+NY
91D

91D+NY
97D
98D
107D(fK 1)
12D
135D({k 1)
164D
166D
172D
185D+364D
196D
200D+2Y
235D
298D
308D
310D({k 1)
319D
325D+1Y
338D(#k 1)
343D
350D
350D
355D
361D
364D
364D
364D+2Y({k 1)
1Y+2Y
1.03Y
1.05Y+1Y
1.05Y+1Y
1.1Y

012481340.1B
012481435.1B
012480390.1B
012481329.1B
012384254.1B
012384250.1B
012384250.1B
042380495.1B
012480726.1B
012384525.1B
012384599.1B
012384599.1B
012481189.1B
012481189.1B
012480431.1B
012480422.1B
012480478.1B
012481471.1B
012481417.1B
012481417.1B
012481000.1B
012481260.1B
012481418.1B
012481544.1B
042480111.1B
042480125.1B

£z 08 )

102200152.1B
101900733.1B
102101110.1B
102101149.1B
102101226.1B
102101288.1B
102101290.1B
101900986.1B
102281702.1B
102381930.1B
102101482.1B
101901072.1B
102101556.1B
102101671.1B
102101735.1B
102101918.1B
102102098.1B
101901432.1B
102102191.1B
102282490.1B
102103046.1B
102103104.1B
102103359.1B
102000216.1B
102380486.1B
102380525.1B
102280631.1B
102380767.1B
102000636.1B
102280818.1B
102382900.1B
102280929.1B
102000943.1B
102000940.1B
102381152.1B
102381150.1B
102281053.1B
102281079.1B
102281100.1B
102381264.1B
102381264.1B
102281341.1B

24 386818 SCP003
24 [EgEFTEE SCPOO1
24 H$h SCP002
24 EgE/KE SCP002
23 iF Ml SCP0O02
23 R13#% SCPOO1
23 £7TR#% SCPO01
23 RIFEE CP004
24 3 BREZFF SCPOO1
23 R R SCPON
23 /8iB1% ¥ SCPO14
23 3815 SCPO14

24 FF| SCPO02(RIBIEE)
24 EFF| SCPO02(RIBIZER)
24 & SCPOONRIBIZER)

24 BEx& SCP001
24 [~ M#=Bg SCP002
24 i & SCP002
24 1% SCP002
24 T3 SCP002
24 f2EH.EE SCPOO1
24 & 73 SCP005
24 RMKZ SCP002
24 E¥ ¥ SCPO05
24 [~% CP0O01
24 ZM 3258 CPOO1

A (R1THH4)

22 BIER MTNOO6

19 #%58 MTNOO1
21 P& MTNOO!1
21 55881 MTNOO1
21 X5 EH MTN004
21 2M3%E MTNOO2
21 5KfRSAl MTNOO2
19 F12FF MTNOO1
22 Bk MTNOO3
23 MAFF Tl MTNOO1
21 FZX$% MTNOOT
19 Z= L EHF MTNOO1
21 JREIREE MTNOO3
21 K2 & MTNOO2
21 gk R MTNOO2
21 EXF#% MTNOO2
21t E=$ MTNOO3
19 @& T\ MTNOO2
2146EB7E MTNOO6
22 ¥ T = MTN002
21 FEafA& MTNOO3
21 E7IH#s MTNOO2
21 [RIEH MTNOO4
20 RVLEZF MTNOO1
23 ¥R E MTNOO1
23 F53t& MTNOO1
22 BRI MTNOOT

23 B 1%F MTNOO1(#&
20 1E5EIZERE MTNOO1B

22 iP#5 MTNOOT1
23 AN HE MTNO15
22 7K & &EHE MTNO02

20 KT MTN002

20 £&5E1ER% MTNOO2B

23 B[R MTNOO1
23 B RE MTN002
22 T81E7K$%5 MTNOO!1
22 RRAEEMEY MTNOO1
22 T4t3#% MTNOO2
23 A% MTN0O2
23 HAIE MTNOO2
2217780 MTNOO1

fix

)

2.10%
2.02%
2.25%
2.04%
2.27%
2.06%
2.06%
2.27%
2.28%
2.17%
2.19%
2.19%
2.10%
2.10%
2.28%
2.09%
2.1%
2.10%
2.20%
2.20%
2.32%
2.17%
2.20%
2.24%
2.44%
2.35%

AAA

AAA
AAA
AA+
AAA
AA
AA
AA+

AA+

AA+

AA+

AAA/AA+

AA+

AA+

AA+

AA+

AA+
AA+

AA+
AA+

68D
74D
77D
91D
102D
102D
102D
110D
116D
128D(fk 3)
140D
140D
143D
143D
167D
168D
175D
196D
202D
202D
221D
242D
254D({K 1)
262D
298D
302D(fk 2)

2.05%
2.00%
2.00%
2.70%
2.30%
2.22%
2.23%
2.08%
2.20%
2.25%
2.15%
2.15%
2.09%
2.16%
2.08%
2.22%
2.15%
2.18%
2.17%
2.28%
2.09%
2.17%
2.10%
2.30%
2.27%
2.28%
2.30%
2.25%
2.30%
2.09%
2.35%
2.48%
2.26%
2.30%
3.53%
3.53%
2.25%
2.31%
2.25%
2.44%
2.44%
2.19%



1.29Y 102382233.1B 23 FEF &R MTNOO1 AA+ 2.39%
1.29Y 102382233.1B 23 F &% MTNOO1 AA+ 2.39%
1.3Y+NY 102382272.1B 23 FIHE MTNOO3 AAA 2.35%
1.35Y 102282090.1B 22 BIF{R MTNOO2 AAA 2.25%
1.37Y 132280090.1B 22 #% X GN002 AAA 2.18%
1.38Y+2Y 102282158.1B 22 XFFT IR MTNOO1 AA+ 2.40%
1.43Y 102382695.1B 23 E1HiZ MTNO06 AAA 2.42%
1.47Y+NY 102282383.1B 22 %I MTNOO2 AAA 2.44%
1.47Y 102282404.1B 22 E=ER MTNOOT AAA 2.19%
1.51Y 102282496.1B 22 EREZ A MTNOO1 AAA 2.25%
1.54Y+1Y 102383161.1B 23 i@ MTNOO3 AA+ 2.43%
1.55Y+NY 102282576.1B 22 &£5i& MTNOOS AAA 2.36%
1.55Y+NY 102282576.1B 22 &£5i& MTNOOS AAA 2.36%
1.6Y 102002303.1B 20 )I1%k3% MTNOOS AAA 2.28%
1.82Y+NY 102380396.1B 23 ¥33#% MTN002 AAA 2.38%
1.83Y 102380461.1B 23 BFF MTN002 AAA 3.50%
1.83Y 102380461.1B 23 BFF MTN002 AAA 3.50%
1.84Y+NY 102480813.1B 24 FA 2 1% MTNOO1 AAA 2.48%
1.84Y+NY 102480813.IB 24 IS #% MTNOO1 AAA 2.48%
1.84Y+NY 102480813.IB 24 IS #% MTNOO1 AAA 2.48%
1.88Y 102380686.1B 23 TEEZ MTNOO1 AAA 2.45%
1.88Y+2Y 102380729.1B 23 B MTNOO3 AAA 3.44%
1.88Y+2Y 102380729.1B 23 BFF MTNOO3 AAA 3.44%
1.92Y+2Y 102380833.1B 23 B MTN004 AAA 3.48%
1.93Y 102481497.1B 24 FIFELE MTNOO2 AA+ 100
1.94Y+3Y 102481576.1B 24 EFF MTN0O4 AAA 3.42%
1.94Y+2Y 102380899.1B 23 FAKE MTNOO1 AAA 2.32%
1.94Y+NY({k 2) 102481574.1B 24 #5%E MTNO04 AAA 2.41%
1.94Y+NY({k 2) 102481574.1B 24 #53%E MTNO04 AAA 2.41%
1.94Y+NY({K 2) 102481574.1B 24 #5iE MTN004 AAA 2.41%
1.96Y(fk 1) 102100824.1B 21 £03RIH MTN002 AAA 2.41%
1.96Y(fk 1) 102100824.1B 21 £03RIH MTN002 AAA 2.41%
1.97Y 102100918.1B 21 HBIE I MTNOO1 AAA 3.48%
2.05Y+NY 102381260.1B 23 )I|gE¥ MTNOO1B AAA 2.51%
2.17Y($k 1) 102381644.1B 23 )| #&#F MTNOO1 AAA 2.44%
2.2Y 102381756.1B 23 £7XEE MTN002 AAA 3.26%
2.2Y 102381756.1B 23 £7XEE MTN002 AAA 3.26%
2.2Y 102381756.1B 23 &R E MTNO02 AAA 3.26%
2.28Y+NY({K 2) 102382163.1B 23 &8 MTNO10 AAA 2.41%
2.31Y 102101753.1B 215 BIH% MTNO04 AAA 2.46%
2.48Y({k 1) 102382945.1B 23 ZEMIE MTNOO1 AA+ 2.65%
2.52Y 102383057.1B 23 EFEE MTNOO1 AA+ 2.44%
2.61Y 102383370.1B 23 [ FE4H MTNOO2 AAA 2.40%
2.61Y+2Y 102383386.1B 23 I % MTNOO3 AA 2.60%
2.65Y 102480007.1B 24 B MTNOO1 AA+ 2.45%
2.71Y(k 1) 102280196.1B 22 #£3 MTN002 AAA 2.41%
2.84Y({k 1) 102480880.1B 24 EREZ MTNOO2 AA+ 2.90%
2.93Y 102000670.1B 20 A% MTNOO1 AAA 2.38%
2.94Y+2Y 102481580.1B 24 B M MTNOO1 AAA 3.47%
2.94Y+NY 102481594.1B 24 thzx — fii MTNOO1(RIEIEHR) AAA 2.53%
2.96Y({k 2) 102481722.1B 24 BREE MTNOORIEIEE) AAA 2.43%
2.96Y({k 2) 102481732.I1B 24 55 MTNOO1 AAA 2.36%
2.96Y 102481828.1B 24L& MTN002 AAA 2.30%
2.96Y 102481774.1B 24 FHRM A& MTNOO2( 2 FHRM%) AAA 2.41%
3.31Y 101771009.1B 17 $h & EEH MTNOO1 AA+ 2.48%
4.88Y 102481214.1B 24 87 EE MTNO02B AAA 2.70%
4.88Y 102481294.1B 24 ;L% MTNOO1 AAA 2.40%
4.88Y 102481294.1B 24 ;L& MTNOO1 AAA 2.40%
4.88Y 102481294.1B 243 MTNOO1 AAA 2.40%
4.88Y 102481294.1B 24 ;L& MTNOO1 AAA 2.40%
4.88Y 102481294.1B 24 ;L& MTNOO1 AAA 2.40%
4.94Y 102481612.1B 24 ZBRX$% MTNOO1 AAA 2.54%
4.95Y(1k 1) 102481679.1B 24 ERfB % % MTNOO1A AAA 2.67%
S A RAE3Z
IS I O N I TN
185842.SH 22 iR AA/AAA 2.30%
32D 188247.SH 21 %3z 03 AA/AAA 2.33%
32D 188247.SH 21 #£3% 03 AA/AAA 2.33%
38D 178756.SH 21 #1& 03 AA/AAA 2.40%

46D 178385.SH 21412 03 AA+ 3.00%



49D
59D+1.99Y
84D+2Y(fk 1)
104D
105D
105D
108D+3Y
12D
17D
17D
131D+361D(fk 1)
140D
154D
168D
172D
176D(fk 2)
178D+2Y
188D+1Y
194D
217D+4Y
219D(1k 1)
220D+1Y
231D
234D+2Y
245D
246D(fk 2)
271D
290D+2Y
305D+NY
305D+NY
305D+NY
312D+2Y
314D+1Y
319D
319D
319D
324D+2Y
326D+5Y
326D+5Y
333D+2Y
343D
354D
359D+1Y
359D+1Y
1Y(1k 2)
1Y(¥K 1)
1Y(#K 1)
1.01Y+5Y
1.01Y+5Y
1.04Y
1.04Y
1.04Y+2Y
1.04Y+2Y
1.1Y+2Y
1.1Y+2Y
11Y
1.1Y+2Y
113Y+2Y
1.18Y+5Y
1.2Y
1.21Y+3Y
1.22Y
1.27Y+2Y
1.28Y+2Y
1.32Y+2Y({K 1)
1.35Y+2Y
1.35Y+2Y
1.35Y+2Y
1.38Y+2Y
1.39Y+2Y
1.47Y+NY
1.54Y+NY({k 1)

178963.SH
188346.SH
188457.SH
252156.SH
182487.SH
182487.SH
133291.5Z

188663.SH
112962.5Z2

112962.5Z2

139476.SH
197194.SH

252698.SH
1680422.1B
188937.SH
197502.SH
188870.SH
240206.SH
253103.SH
2180501.1B
1780403.1B
138735.SH
163079.SH
185190.SH

196165.SH

185213.SH

253862.SH
185410.SH

166204.SH
166204.SH
166204.SH
2280109.1B
250133.SH

092280007.1B
092280007.1B
092280007.1B

184283.SH
2023005.1B
2023005.1B
185642.SH
194395.SH
163482.SH
250950.SH
250950.SH
149912.57
163484.SH
163484.SH
2023010.1B
2023010.1B
163563.SH
163563.SH
185806.SH
185806.SH
149945.57
149945.57
149949.57
194742.SH
2080167.1B
2022025.1B
167220.SH
115716.SH
194958.SH
182386.SH
137685.SH
182612.SH
182653.SH
182653.SH
182653.SH
148080.5Z
175181.SH
138508.SH
240317.SH

21 Ha3E; 01

21 % 02
21 R G1

23 J#FA D1
22 [XFH 03
22 FifH 03
22 35 02
21387@ 08
19 RE 01

19 RE 01

21 PR

21 5%R 04
23 &t D1
16 BRX 5
GC #£8E 04
21334 04
21 R G3
23 RfH 12
23 312 D5

21 [RFNH{ER 02
17 BB

22 % G3
19 #RE 06
21 38 23
22 fAEE
GC Rl 04
24 %K% D1
22 &5 G2
20 EZE Y1
20 EZE Y1
20 EZE Y1

22 FIR NG

G +iz 01V

22 &I E R 01BC
22 I ERAR 01BC
22 &I E R 01BC

22 £% 01
20 FRAE
20 FRAE

22 )13z 01

22 £k 01
20 %% G3

23 Afk—

23 Afk—
22§ 02

20 i 01

20 i 01
20 AN
20 AN

20 @7t 01

20 @7t 01
22 8% 02
22 2% 02
22 t= 03
22 tx= 03
22 7aEf 06
22 k%02

20 #=FRF A& 01
20 BRMAE 2

20 E¥£ 01
23 {63 G2
22 5Tt 03
22 R% 02
22401
22 i@k 03
22 /R 01
22 ®RR 01
22 RR 01
22 B 05
20 {&¥] 06
22 thg Y1
23 Hft, Y9

AA+
AAA
AA+

223

AA+
AAA
AAA
AAA
AA+
AA+
AA+

AAA

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

2.20%
2.10%
2.17%
2.45%
2.41%
2.41%
3.10%
1.99%
2.08%
2.08%
2.27%
2.55%
2.80%
2.25%
2.06%
2.38%
2.18%
2.25%
2.37%
2.20%
2.25%
2.05%
2.35%
2.18%
2.31%
2.21%
2.45%
2.32%
2.10%
2.10%
2.10%
2.35%
2.40%
2.30%
2.30%
2.30%
2.26%
2.24%
2.24%
2.21%
2.54%
2.10%
2.32%
2.32%
2.19%
2.18%
2.18%
2.22%
2.22%
2.32%
2.32%
2.19%
2.19%
2.56%
2.56%
2.20%
2.39%
2.65%
2.27%
2.34%
2.58%
2.35%
2.42%
2.29%
2.29%
2.30%
2.30%
2.30%
2.57%
2.52%
2.30%
2.27%



1.54Y+NY/(fk 1)
1.55Y
1.55Y
1.74Y
1.76Y
1.82Y
1.84Y

1.85Y({k 1)
1.87Y
1.88Y+1Y
1.88Y({k 1)
1.92Y(k 2)
1.92Y(k 2)
1.92Y({k 1)
1.94Y
1.95Y
1.96Y
1.96Y
1.96Y
2.04Y
2.1Y
2.21Y
2.23Y+2Y
2.24Y
2.38Y+3Y
2.41Y+NY
2.45Y
2.47Y
2.49Y+2Y
2.6Y+NY
2.6Y
2.7Y
2.8Y+NY
2.82Y
2.84Y
2.84Y({k 1)

2.86Y+NY(fk 2)

2.86Y+NY(fk 2)
2.95Y
2.96Y

2.96Y+NY

2.97Y+2Y(fK 1)

4.18Y+3Y
4.35Y+NY
8.62Y
8.62Y
90D+1Y
121D(K 1)
122D
157D+1Y
203D+3Y
322D
347D
347D
1.02Y
1.11Y

1.13Y+1Y($k 2)

1.13Y+1Y($k 2)

1.14Y($K 1)
1.78Y(fk 3)
2Y(1k 2)
2.53Y+2Y
2.85Y
2.85Y
25D+NY
25D+NY
28D
63D+5Y

101D+5Y(#k 2)

101D+5Y(#k 2)

101D+5Y(#k 2)

109D+5Y

240317.SH
2022049.1B
2022052.1B
175733.SH
138885.SH
115004.SH
177979.SH
250284.SH
178220.SH
133801.8Z2
175907.SH
250696.SH
250696.SH
250489.SH
115252.SH
115254.SH
115301.SH
115301.SH
115301.SH
188126.SH
115516.SH
115722.SH
148403.5Z
188497.SH
149648.5Z2
092100012.1B
240076.SH
240151.SH
240208.SH
240389.SH
148545.5Z2
240517.SH
253906.SH
254048.SH
194010.SH
240620.SH
240775.SH
240775.SH
2422019.1B
2422018.1B
254164.SH
254692.SH
148374.SZ
115977.SH
184656.SH
184656.SH
032280701.1B
032101004.1B
032101009.1B
032280855.1B
032281080.1B
032200153.1B
032280433.1B
032280433.1B
032280497.1B
032000551.1B
032380596.1B
032380596.1B
032200219.1B
032380134.1B
032380453.1B
032300535.1B
032480266.1B
032480266.1B
1928013.1B
1928013.1B
2128020.1B
1920046.1B
1428011.1B
1428011.1B
1428011.1B
1928022.1B

23 Hft, Y9
20 FERERL(R 01
20 TR %1 02
21 #%k 02
23 fii G1
23 518 04
21 T8 01
23 £ 01
21 3 O1
24 Bz 01
21HE& 03
23 R, 02
23 R, 02
23 15#% 01
23 1BilE G2
23 %% C2
23 %48 C1
23 148 C1
23 %48 C1
G213K5T 1
23 75 01
23 {5 C6
23 BiBHA 02
21E#& 10
21 &, 10
21 KB A1 01BC
23 1@ C2
23 &RiE C3
23 15 05
HR{E Y11
23 8% K2
24 7%l 01
24 FFF Y2
24 {yT 01
22 1R 02
24 7R75 01
24 HAfE Y1
24 At Y1
24 THRE MR 03
24 XER&af 02
24 BRIE Y1
24 =71 01
23 7% 06
FEK KY06
22 [HER
22 [HEiR
22 RFF#% PPNOO3
21 #BM/A%E PPNOOT1
21 F3i34Mi#% PPNOOT1
22 HfEElR PPNOO1
22 5 581% PPNOO1
22 I3 im#% PPNOO1
22 B)I3H#% PPNOO1
22 &)13m % PPNOO1
22 fEpR 2% PPNOO3
20 E134% 5 PPNOOT1
23 jE % PPNOO2
23 jEI% PPNOO2
22 Im 8% 5 PPNOO1
23 FZX@ PPNOO3

23 3 1EM £ PPNOO1(RIBIZEE)

23 EXI#% PPNO0O4
24 tRlE R PPNOOT
24 tRNER PPNOOT
19 RARITKESR
19 RARITKEL R
21 HBrERIT/ MR 02
19 TIRERIT 2R
14 #17 4% 01
14 #1724 01
14 81T 4R 01
19 MW ER1T 2% 01

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

AA+

AA+
AAA
AA+
AA+

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

2.27%
2.24%
2.24%
2.68%
2.30%
2.22%
2.40%
2.65%
2.36%
4.60%
3.40%
2.60%
2.60%
2.69%
2.24%
2.40%
2.39%
2.39%
2.39%
2.37%
2.23%
2.35%
2.55%
2.26%
2.50%
3.28%
2.41%
2.38%
2.40%
2.40%
2.36%
2.32%
2.90%
2.60%
2.55%
2.49%
2.49%
2.49%
2.38%
2.44%
5.18%
2.50%
2.40%
2.59%
2.62%
2.62%
2.70%
2.20%
2.38%
2.65%
2.31%
2.31%
2.50%
2.50%
2.40%
2.41%
2.41%
2.41%
2.50%
2.44%
2.85%
2.50%
2.98%
2.98%
2.04%
2.04%
1.86%
2.01%
2.04%
2.04%
2.04%
2.06%



131D+NY(fk 2) 1928024.1B 19 BBRITKEE R AAA 2.35%
132D+5Y 1928026.1B 19 MVARIT 4R 02 AAA 2.06%
137D+5Y 1928028.1B 19 FERITZLR 01 AAA 2.05%
137D+5Y 1928028.1B 19 FERIT LR 01 AAA 2.05%
140D+NY 1928031.1B 19 [T R SRATKER AAA 2.10%
223D+5Y 190311.1B 19 #H 11 2.10% 174
223D+5Y 190311.1B 19 #iH 1 2.10% 17X
312D+NY 2028006.1B 20 HRAZERITKEER AAA 2.15%
312D+NY 2028006.1B 20 HRAEERIT KL AAA 2.15%

315D 2226003.I1B 22 JCF5R1T 01 AAA 2.14%
1.01Y+NY 2028017.1B 20 RV FRITKEE15 01 AAA 2.16%
1.01Y+NY 2028017.1B 20 R FRIT K EE45R 01 AAA 2.16%
1.03Y+5Y 2028018.1B 20 RBRIT 4 AAA 2.16%
1.03Y+5Y 2028018.1B 20 XBRIT R AAA 2.16%
1.03Y+5Y 2028018.1B 20 XBRIT R AAA 2.14%

1.14Y+5Y(fk 2) 2028022.1B 20 RERITZR AAA 2.27%

1.14Y+5Y(fk 2) 2028022.1B 20 RESRITZR AAA 2.27%

1.24Y 2228046.1B 22 F{FR1T 02 AAA 2.14%

1.24Y 2228046.1B 22 {FR1T 02 AAA 2.14%

1.24Y 2228046.1B 22 {FR1T 02 AAA 2.14%

1.35Y+5Y({k 2) 2028033.1B 20 BiZRIT R AAA 2.23%

1.35Y+5Y({k 2) 2028033.1B 20 BiZRIT R AAA 2.22%
1.36Y+5Y 2028034.1B 20 HRBITZR 03 AAA 2.26%
1.36Y+5Y 2028034.1B 20 MARRITZZK 03 AAA 2.25%

1.37Y+5Y({K 2) 2028038.1B 20 FERIT 4R 01 AAA 2.23%

1.37Y+5Y(fk 2) 2028038.1B 20 PERITZH 01 AAA 2.23%

1.37Y+5Y(fk 2) 2028038.1B 20 PERITZH 01 AAA 2.23%
1.37Y+NY 2028037.1B 20 JERERITREEMR AAA 2.26%
1.38Y+5Y 2028041.1B 20 THERITZ4R 01 AAA 2.22%
1.38Y+5Y 2028041.1B 20 THE$RIT =4 01 AAA 2.23%
1.38Y+NY 2028040.1B 20 RIBERITKEEMR AAA 2.22%
1.43Y+NY 2028042.1B 20 3l ERATKEER AAA 2.27%
1.43Y+NY 2028042.1B 20 3l ERATKEE R AAA 2.23%
1.43Y+NY 2028042.1B 20 3l ERATKEER AAA 2.23%

1.88Y+5Y({k 2) 2120018.1B 21 ZRERIT 2R 01 AAA/AA+ 2.32%

1.88Y+5Y({k 2) 2120018.1B 21 REHRIT AR 01 AAA/AA+ 2.32%

1.94Y 2320015.1B 23 TIRERTT 01 AAA 2.25%
1.95Y+NY 2128016.1B 21 RAERITKEER 01 AAA 2.48%
2.02Y+NY 2128019.1B 21 PERITKE R 01 AAA 2.33 171X
2.08Y+NY 2128021.1B 21 TRR1TKEER 01 AAA 2.30%
2.08Y+NY 2128021.1B 21 TRR1TKEER 01 AAA 2.30%
2.08Y+NY 2128022.1B 21 BRI T KR AAA 2.29%
2.08Y+NY 2128022.1B 21 RIBIRITKEESR AAA 2.29%
2.08Y+NY 2128022.1B 21 RIBIRITKEESR AAA 2.30%

2.25Y+5Y({K 1) 2128025.1B 21 BIRBIT R 01 AAA 2.30%

2.25Y+5Y({K 1) 2128025.1B 21 BIRBIT R 01 AAA 2.30%

2.28Y 2320039.1B 23 KEHRIT/IMVRMR AA+ 2.40%

2.29Y+5Y(fk 2) 2128028.1B 21 HRfiERIT 2% 01 AAA 2.29%

2.38Y({k 2) 212380021.1B 23 X175 02 AAA 2.23%
2.38Y({k 2) 212380021.I1B 23 321713 02 AAA 2.23%
2.38Y({k 2) 212380021.I1B 23 321713 02 AAA 2.23%

2.38Y+5Y({k 2) 2128030.1B 21 RBRITZS AAA 2.29%

2.38Y+5Y({k 2) 2128030.1B 21 RBRITZS AAA 2.29%
2.44Y+NY 2120089.1B 21 L RBAITKEE 01 AAA 2.43%
2.52Y+NY 2128038.1B 21 RAVARITIKEE O1 AAA 2.39%
2.55Y+5Y 2128042.1B 21 MV ERIT 4R 02 AAA 2.37%
2.55Y+NY 2120107.1B 21 M ERAT KR AAA 2.42%
2.55Y+NY 2120107.1B 21 A ERAT KR AAA 2.42%

2.81Y 212480001.1B 24 BT 01A AAA 2.26%
2.86Y 212480005.1B 24 FKERIT13R 01 AAA 2.28%
2.86Y 212480005.1B 24 FERERIT R 01 AAA 2.27%
2.88Y(fk 1) 212480008.1B 24 R RITR 02 AAA 2.29%
2.92Y(fk 1) 212480009.1B 24 FiBRITH 01 AAA 2.29%
2.92Y+NY 2228023.1B 22 RERITKEER O1 AAA 2.42%
2.97Y+NY 2228029.1B 22 PERITKEER 02 AAA 2.42%

2.97Y 212480010.1B 24 KDERIT 15 01 AAA 2.32%
3.08Y+5Y 2228035.1B 22 BIEIRITZ4R 02 AAA/AA+ 3.12%
3.31Y+NY 092280083.1B 22 7KL 01 AAA 2.45%
3.31Y+NY 092280083.1B 22 BB1TKE 01 AAA 2.45%
3.31Y+NY 092280083.1B 22 BB17KE 01 AAA 2.45%
3.31Y+NY 092280083.1B 22 ETKEE5 01 AAA 2.45%
3.31Y+NY 092280083.1B 22 BB1TKE 01 AAA 2.45%




~

3.31Y+NY 092280083.1B 22 BB1TKE 01 AAA 2.46%
3.31Y+NY 092280083.1B 22 BTKEE5 01 AAA 2.46%
3.31Y+NY 092280083.1B 22 7KL 01 AAA 2.46%
3.31Y+NY 092280083.1B 22 BB1TKE 01 AAA 2.44%
3.32Y+NY($k 1) 092280086.1B 22 RATKEAR 02 AAA 2.46%
3.32Y+NY({k 1) 092280086.1B 22 RATKEER 02 AAA 2.46%
3.32Y+NY($k 1) 092280086.1B 22 RATKEAR 02 AAA 2.46%
3.46Y+5Y 092280108.IB 22 TR B AR 02A AAA 2.42%
3.46Y+5Y 092280108.IB 22 RITZERBI AR 02A AAA 2.42%
3.46Y+5Y 092280108.IB 22 RITZERBI AR 02A AAA 2.43%
3.46Y+5Y 092280108.IB 22 TR B AR 02A AAA 2.44%
3.5Y+5Y 092280134.1B 22 THTZRE AT 04A AAA 2.43%
3.5Y+5Y 092280134.1B 22 THTZRE AT 04A AAA 2.42%
3.5Y+5Y 092280134.1B 22 TTZREAMR 04A AAA 2.41%
3.5Y+5Y 092280134.1B 22 TATZERBAMR 04A AAA 2.41%
3.5Y+5Y 092280134.1B 22 TITZERBEIAMR 04A AAA 2.41%
3.5Y+5Y 092280134.1B 22 TITZERBIAMR 04A AAA 2.40%
3.5Y+5Y 092280134.1B 22 TATZERBIAMR 04A AAA 2.40%
3.5Y+5Y 092280134.1B 22 TITZERBIAMR 04A AAA 2.38%
3.5Y+5Y 092280134.1B 22 THTZRE AT 04A AAA 2.38%
3.5Y+5Y 092280134.1B 22 TTZEREAMR 04A AAA 2.39%
3.52Y+5Y 092280139.IB 22 RITZRE AT 02A AAA 2.41%
3.52Y+5Y 092280139.1B 22 RATZERBI AR 02A AAA 2.39%
3.62Y+5Y 232280007.1B 22 TAT 4R B A5 05A AAA 2.44%
3.87Y+5Y 232380006.1B 23 RIT R B AR 01A AAA 2.44%
3.87Y+5Y 232380006.1B 23 RITZERBE AR 01A AAA 2.44%
4.05Y+5Y({k 1) 232380021.I1B 23 A HRIT ZREA 01 AAA 2.56%
4.05Y+5Y({k 1) 232380021.1B 23 A RIT ZRE AR 01 AAA 2.53%
4.17Y+NY 242300001.1B 23 TR ERITKEER 01 AAA 2.58%
4.17Y+5Y 232380026.1B 23 B TER R EALR 01 AAA 2.68%
4.31Y+5Y 232380034.1B 23 EITER &K E AR 02 AAA 2.70%
4.35Y+5Y 232380052.1B 23 RITZRBE AT 02A AAA 2.48%
4.35Y+5Y 232380052.1B 23 RITZERBEI AR 02A AAA 2.48%
4.47Y+NY 242380023.1B 23 BEER1T K £ 01 AAA 2.70%
4.47Y+NY 242380023.1B 23 BB ERIT K £ 01 AAA 2.70%
4.61Y+5Y 232380089.1B 23 RIEIRIT - RE AR 01A AAA 2.54%
4.73Y+5Y 232480001.I1B 24 RITZRE AT 01A AAA 2.50%
4.73Y+5Y 232480001.1B 24 PITZRB AR O1A AAA 2.51%
4.73Y+5Y 232480001.1B 24 PITZRB AR 01A AAA 2.51%
4.73Y+5Y 232480001.1B 24 AT ZREA MR 01A AAA 2.52%
4.73Y+5Y 232480001.I1B 24 RITZIRBE AR 01A AAA 2.48%
4.74Y+5Y({K 1) 232480006.1B 24 BT ZREAME 01A AAA 2.53%
4.75Y+5Y 232480004.1B 24 RITZRE AT 01A AAA 2.48%
4.85Y+NY 242400005.1B 24 RATKER 01 AAA 2.56%
4.85Y+NY 242400005.1B 24 RITKEE 01 AAA 2.55%
4.85Y+NY({K 1) 242400004.1B 24 HRfiEK 4L 01 AAA 2.55%
4.85Y+NY({k 1) 242400004.1B 24 WBfi#K £ 15 01 AAA 2.55%
4.91Y+5Y({k 2) 232480008.1B 24 HPIT ZIRBI AR 02A AAA 2.48%
4.94Y+5Y 232480010.1B 24 S ERIT —RE AR 01 AAA 2.61%

X / Derek Huang, Ethan Yuan, Teddy Chen




