28T
IRITEIRZSFHID

ERBERN

C NEX Ltsamsnee

[2023-03-04]

B ==

RITRARER, FEPRITRRRNEGES®E, 3 B 4 BURIRRIRG IR 100 (27T 7 REBZRIWENE, PFerE7 1.80%. Wind #4EE
7, HBA 3290 {2t EIWEIER, RLERFEFE 3190 27T,
Ef&R75HE 238D 230024 1.74-1.76; 1.04Y 230005 1.89-1.90; 2.72Y 230025 2.13-2.135; 4.63Y 230022 2.2375-2.40; 6.83Y 230028
2.35-2.3725; 9.75Y 230026 2.352-2.375; 29.13Y 230009 2.485-2.5075,

e H [ 5% ) 1.7700 2.1450 2.2675 2.3825 2.4175 2.5100
A H 7% (%) 1.7400 2.1350 2.2500 2.3675 2.4000 2.4980
257 (%) -0.0300 -0.0100 -0.0175 -0.0150 -0.0175 -0.0120

B =us

SRMEISE 194D(fK 2) 230211 1.77-1.80; 331D 240301 1.82; 2.99Y 220203 2.23-2.24; 4.55Y 230415 2.36-2.3675; 6.3Y 200210
2.4475; 9.54Y 230215 2.5175-2.535,

I I T T I I TN

WE H 3F E TT 4 il i (%) 1.7700 2.2450 2.3800 2.5100 2.5575
A H Ak B T 4l 57 (%) 1.7500 2.2450 2.3650 2.5100 2.5350
AE(%) -0.0200 0.0000 -0.0150 0.0000 -0.0225
WE H E 17 (%) 1.8100 2.2450 2.3150 2.4700 2.5175
A H [E 5 (%) 1.8000 2.2300 2.3075 2.4475 2.4975
ABE(%) -0.0100 -0.0150 -0.0075 -0.0225 -0.0200
B eeass

S BIRMTIEER AR IEER,

(fH1E-2 (I8)

109D 012383591.1B 23 #ui5ii%& SCP003  AAA 1E 2.25%53F (fH{E-1 (IB)
SCP003 AAA T1£2.32%RE3 (fH(E-3 [I8) |

UE) , ESHEESE,; 239D 012480468.1B 24 =A% SCPOO1

MR EEES/ ) \IB 1T

PR EREFT Q3 HAfR. 3

m/oE, 16D 012384541.1B 23 fhgE-tf5 SCPO02(RIBIZENE) AAA £ 2.20%pk38

AAA  TE237%RE3E (ffE-1 1 E)

, BITHEEES,; 24D 012480099.1B 24 7Sk SCP003  AAA  7£ 2.30%mk32 (fH1E-2 iE) |

IRITHAES. KigAmE, 239D 012480460.1B 24 B&45X SCP0O01

. RiTHES

RITHLART, PKIGAmE,
, RITHSES; 169D 012384262.1B 23 fEESEK
AAA 7 2.33%RE3RF (flE-3

€. DMS, Bk, Pk

A = N TN - O I
AAA 2.23 2.3 2.39 2.45 2.52

AA+ 2.41 25 2.56 2.65 2.69
EXFUTERER
AA 2.75 2.99 3.0 3.32 3.35
AA- 3.09 3.66 3.78 435 4.48
SRS AAA 224 | -1 232 -2 | 238 1 246 -1 254 | -2
(BP) AA+ 242 -1 2.51 -1 258 | -2 267 -2 271 2



AA 2.75 0 2.99 0 3.0 0 3.32 0 3.35 0

AA- 3.09 0 3.66 0 3.78 0 4.35 0 4.48 0

B oe=r

S HAPEIGIBEEGSIEFR, 1-3 FgmE, 24 BEST MTNO0T (AAA, 2.93Y) 7E 3.22%H3%, fMBEMHEAES; 22 AFEE MTNO03 (AAA, 1.43Y)
£ 2.49%R538, [HEMHEMIE; 22 FE# MTNO17 (AAA, 1.3Y) RR3ZTE 2.335%, {EKIH{E 2bp AR3S; 3 2N 5 SEHABR, 23 iAMNZE MTNOO3 (AAA,
4.73Y) 1E 2.74%FE3, {Ed1E 2bp AZZ; 22 75358 MTNO06 (AAA, 3.53Y) FRAITE 2.56%, {HEf(E 2bp Aas. 5Y RLAEHAR, 24 4 MTNO002

(AAA, 9.99Y) RMRRTE 2.895%, fIEA&(E Tbp AR, RMAMS, <HTRK@IEE 7.

I N T VI T T
2.51 2.69 2.79

AAA+ 2.32
AAA 2.43 2.59 2.79
BT
AA+ 2.49 2.84 3.02
AA 2.67 2.92 3.21
AAA+ 2.33 -1 2.51 0 2.69 0 2.81 -2
SERIESTThIIER AAA 2.44 -1 2.6 -1 2.82 -3
(BP) AA+ 2.5 -1 2.85 -1 3.03 -1
AA 2.69 -2 2.93 -1 3.23 -2

B cus

SHEEWERRRRER, BE, 5@, 17, REISHEENESS5. ARETHE, 20 2E 01 AAA IR 241%, BEEEH, BEXA. 23i#ig
= AAA BIEZTE 2.55%, 24 A% K1 AAA BEZTE 2.59%, 5R5sEt, BEELA. HiR7aHE, 21 B JHIBER 01 AAA piRtfE 2.50%. 21 HiEmERMR 02 AAA

FRARZTE 2.72%, SEAELY, ESI. 18 HEE AAA FASTE 2.50%, Kim/AmE, 24 BEE(E 01 AAA FRASTE 2.84%, 22 s 02 AA+ FRASTE

2.85%,

-

E AR L HAOHUA B{KIL A 1-2bps HREAKRIFIAE, 25265 %

H, B3, ARk, ARESERTHENE T,

Hr, VNKRLE 24 F#Xiif 87/90, B ENZHH (3 B 1H) 92.5/93 Tk

SHERER

BRFL BB BRI (R1THH) _

FRFETHHBE K.

S5pts,

PRI RIR RIS

FEERE 24, KEWRER 25 FERER

012480116.1B 24 $Br5f8 SCPOO1T 2.15%
7D 012382241.1B 23 EipgE SCP037 AAA 2.35%
16D 042380169.1B 23 117 CPOO1 AAA 2.25%
23 FrgE-tF SCPO02(RIBIE=
16D 012384541.1B 1) AAA 2.20%
23 FrgE-tF SCPO02(RIBIE=
16D 012384541.1B 1) AAA 2.20%
18D 012382388.1B 23 BEFEH SCPOOT AAA 2.17%
23 i3 =5 SCPO14(RIBIE
18D 012384564.1B 1) AAA 2.20%
23D 012384568.1B 23 %EgEEE SCP020 AAA 2.12%
24D 012480099.1B 24 7B SCP003 AAA 2.30%
24D 012480099.1B 24 73 E% SCP003 AAA 2.30%
25D 012480620.1B 24 Bt SCP002 AAA 2.26%
25D 012480240.1B 24 Hh3EIf, SCPO14 AAA 2.20%
29D 012382551.1B BLLEREF SCP004 AA+ 2.32%
30D 012383798.1B 23 M SCP004 AA+ 2.30%
34D(fK 1) 012384062.1B 23 753538 SCP025 AAA 2.22%
35D 012383693.1B 23 )I|7KEg SCP0O03 AA+ 2.30%
37D 012384199.1B 23 FMEF SCP043 AAA 2.30%
46D 012382768.1B 23 Fafings SCPO04 AAA 2.26%
53D 012382926.1B 23 FBZE(S SCP006 AAA 2.34%
53D 012382972.1B 23 TRAEEE ] SCPOOT AAA 2.25%
57D 012480380.1B 24 FREBREHE SCPO03 AAA 2.31%
57D 012384003.1B 23 ;FREIR SCP006 AAA 2.25%
79D 012480295.1B 24 #EZe3ziE@ SCPO01T AA+ 2.43%



109D
125D(fK 1)
144D
158D
166D ({A 2)
169D
176D
177D
192D
192D
192D
192D
210D
239D
239D
239D
270D
278D({k 2)

FIRKE
18D
20D({K 1)
25D
28D
29D
29D
29D
30D
35D
39D
39D
39D+2Y(fK 1)

43D
56D
67D
70D+2Y
80D
132D(1K 1)
151D
158D
158D
162D
162D
162D
162D
162D
162D
162D
168D+2Y
170D
172D
172D
175D
175D
176D
182D
210D
230D({K 1)
230D({K 1)
230D({K 1)
230D({K 1)
232D
234D
235D
261D
261D
263D
263D

012383591.1B
042380375.1B
012383956.1B
012384080.1B
012480403.1B
012384262.1B
012480662.1B
012480667.1B
012480134.1B
012480134.1B
012480134.1B
012480134.1B
012480025.1B
012480460.1B
012480468.1B
012480468.1B
042380717.1B
042380728.1B

CEAAK L]
102100508.1B
102100535.1B
102100583.1B
102100606.1B
101900451.1B
101900451.1B
102380720.1B
101900459.1B
132100028.1B
101900494.1B
101900512.1B
102100656.1B

132100036.1B
102100914.1B
102100948.1B
102100962.1B
101900722.1B
102101288.1B
102281686.1B
101901055.1B
101901055.1B
102101530.1B
102101529.1B
102101530.1B
102101527.1B
102101530.1B
102101527.1B
102101527.1B
102101591.1B
101901106.1B
101901141.1B
101901141.1B
102101687.1B
102101687.1B
102101711.1B
102101771.1B
102102011.1B
102102080.1B
102102080.1B
102102091.1B
102102083.1B
102101914.1B
101754118.1B
102102121.1B
101901578.1B
101901578.1B
102103061.1B
102103061.1B

23 Hita#s SCPO03
23 BRI CPOOT
23 480 SCPO05
23 IRMIEIEI SCPO03
24 7568 SCPOOT
23 B3k SCP003
24 ik SCPOO1
24 5% SCPO03 (Rl EHR)
24 R34EE SCPOO1
24 KULEFE SCPOO1
24 KULEFE SCPOOT
24 KULEFE SCPOOT
24 F5E5EI SCPOO1
24 B4R SCPOO1
24 [ M#=Rg SCPOO1
24 )hiF=pg SCPO01
23 JMIEEFF CPOOT
23 gZ2i% A CPO03

RENE (R1TH13)
21 Zp354 MTNOO'
21 75885 MTNOO1
21 3RS MTNOO4
21 {8iz MTNOO1
19 #£E8Z MTNOO1
19 #£E8Z MTNOO1
23 A= MTNOO3
19 ZAMNERR MTNOO2
21 JeBEtEEE GNOO1
19 BRI MTNOOT
19 BEFEZEEZ MTNOO1
21 B MTNOO02

21 £RiAEE GNOO1(FBRF0

f&®)

21 Iimipi&EE MTN002
21 FRAEPR MTNOO1
21 )18k MTNOOS
19 53 MTNOO1

= MipkE MTNOO2
22 TEE MTNOO1
19 {KE8 MTN002
19 {KE8 MTN002
21 388 MTNO0O3
21 HE# MTN0OO1
21 388 MTNO0O3
21 &40 MTNOO2A
21 388 MTNO0O3
21 &40 MTNOO2A
21 50 MTNOO2A
21 #EBHEEIE MTNOO2
19 f&@Mids& MTNOO1
19 I}HEZ MTNOO1
19 I}HEZE MTNOO1
21 f&#EEERE MTNOO1
21 f&#EEEE MTNOO1
21 fAE418 MTNOO3
21 K& 30l MTNOO3
21 Egilsd MTNO03
21 2 TEF MTNO0O1
21 2 TEF MTNO0O1
21 B MTNOO1
21 F=34HE% MTN002
21 B3 MTNOOT
7 iEtEEIE MTNOO2
21 KerBRE MTNOOS
19 iz MTNO11B
19 kg2 MTNO11B
21 BELIZE MTNO02
21 BELIZE MTNO02

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

AAA
AAA
AA
AAA
AAA
AAA
AAA
AAA

AA/AAA

AA+
AA+

AA/AAA

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

AAA/AA+

AAA
AAA
AAA
AA+
AA+

2.25%
2.53%
2.37%
2.45%
2.20%
2.32%
2.28%
2.47%
2.34%
2.34%
2.34%
2.34%
2.34%
2.33%
2.37%
2.37%
2.46%
2.52%

2.12%
2.21%
2.27%
2.39%
2.14%
2.14%
2.35%
2.22%
2.38%
2.43%
2.34%
2.26%

2.43%
2.60%
2.40%
2.27%
2.32%
2.50%
2.40%
2.26%
2.26%
2.26%
2.40%
2.26%
2.34%
2.26%
2.34%
2.34%
2.35%
2.33%
2.28%
2.28%
2.39%
2.39%
2.45%
2.54%
2.42%
2.30%
2.30%
3.15%
2.35%
2.36%
2.46%
2.26%
2.41%
2.41%
2.42%
2.42%



SHEIRERER

270D
287D
301D+2Y
315D
315D
329D
344D

362D +NY(fk 2)

362D +NY(fk 2)

362D+NY({k 2)
364D +2Y
1.02Y
1.02Y
1.04Y
1.04Y
1.04Y

1.07Y(K 1)

1.07Y({K 1)
1.07Y
1.07Y
1.07Y
1.07Y

1.11Y(K 1)

1.15Y({K 1)
1.19Y
1.21Y
1.23Y

1.28Y({K 2)

1.28Y({K 2)
1.28Y

1.53Y+NY({K 2)
1.56Y

1.57Y({K 1)

1.57Y({K 1)

1.57Y({K 1)
1.61Y

1.64Y+NY

1.64Y+NY
1.64Y+NY

1.64Y({K 2)

1.65Y({K 1)
1.66Y
1.67Y

1.7Y+NY
1.74Y
1.74Y
1.88Y
1.88Y
2.1Y
2.11Y
2.15Y+NY
2.15Y+NY
2.18Y+2Y
2.43Y+2Y
2.65Y
2.72Y+NY

2.87Y({K 1)

2.99Y(fK 1)

2.99Y(fK 1)

2.99Y+2Y
3.11Y
4.86Y

RIFKER
17D

102103114.1B
101901679.1B
102103348.1B
102280069.1B
102280069.1B
102280216.1B
102280252.1B

102380353.1B

102380353.1B

102380353.1B
102280416.1B
132280020.1B
102480456.1B
102280549.1B
102000425.1B
102000425.1B

102280679.1B

102280679.1B
102280694.1B
102280694.1B
102280694.1B
102280694.1B
102000647.1B
102280974.1B
102000987.1B
102383102.1B
102281130.1B
102281261.1B
102281261.1B
102281286.1B
102282075.1B
102382571.1B
102282171.1B
102282171.1B
102282171.1B
102282244.1B
102282329.1B
102282329.1B
102282341.1B
102282350.1B
102282370.1B
102282417.1B
102282471.1B
102383038.1B
102282592.1B
102282592.1B
102100120.1B
102100120.1B
102380800.1B
102380867.1B
102381101.1B
102381101.1B
102381159.1B
102381953.1B
102480058.1B
102383153.1B
102480173.1B
102480594.1B
102480594.1B
102480631.1B
102000670.1B
102480139.1B

115065.SH

21 &8 MTNOOT(ZFHRY)
19 i IE® MTN002
21 ;8155 MTNOO1
22 1RIMFTEE MTNOO2
22 1RIMFTEE MTNOO2
22 XBM3EEEE MTNOO1
22 7588 MTNOO1

23 FhEE MTNOO1 (RSBt

F5BUR)

23 fhEE MTNOO1 (RSBt

15511R)

23 fhEE MTNOO1 (RSBt

KRR
22 {FIKI%E MTNOO1
22 jHiEgHEk GNOO1
24 %z MTNOO1
22 FEiHzEEIR MTNOO2
20 FBES MTNO03
20 FBES MTNO03
22 E85TE MTNOO3A(FT+4k
H$9)
2 E4EIR MTNOO3A(RJ 4L
£322))
22 BT MTNOO1
22 BT MTNOO1
22 BT MTNOO1
22 BT MTNOO1
20 fRIMEFF MTNOO2
22 FEEEH MTNOO1
20 ;EMZZE MTNOO02
23 =3 MTN002
22 EafnB& MTNOO3
22 %% MTNOO6
22 %% MTNOO6
22 ;I3 MTN002
22 T4t MTNOO6
23 KASZE MTNOO1BC
22 e MTNO02
22 Je#E MTNOO02
22 e MTNO02
22 fBFEHEZ MTNOO1
22 ;I5@ MTNOO4
22 ;I5@ MTNOO4
22 4tE8 MTNOO1
22 FTmig MTNOO3
22 LLIZREE MTNOO3
22 TFEE# MTNO001
22 Ff & MTNOO1
23 &Mk MTNO10
22 BT MTNOO2
22 BT MTNOO2
21 Y% MTNOOT
21 Ytk MTNOOT
23 F Itk MTNOO1
23 BE#E MTNOOT
23 RIERE% MTNOOT
23 RIERE% MTNOOT
23 ZRRI% MTNOOT
23 Z R MTNOO3
24 E5E MTN002
23 |[@iE25F MTNOO3
24 [HNEEE MTNOO1
24 EgE MTNOO1
24 EgE MTNOO1
24 EXEE MTNOO1
20 5% MTNOO1
24 [BEFEH MTNOO1

23 #4205

AAA
AAA
AA/AAA
AAA
AAA
AA+
AAA

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

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

2.38%
2.41%
2.56%
2.40%
2.40%
2.46%
2.37%

2.44%

2.44%

2.44%
2.86%
2.43%
2.45%
2.45%
2.50%
2.50%

2.39%

2.39%
2.72%
2.72%
2.72%
2.72%
2.50%
2.37%
2.49%
2.62%
2.37%
2.49%
2.49%
2.52%
2.60%
2.48%
2.85%
2.85%
2.85%
2.52%
2.59%
2.59%
2.69%
2.74%
2.50%
2.57T%
2.43%
2.80%
2.57%
2.57%
2.57%
2.57%
2.45%
2.60%
2.82%
2.82%
2.70%
2.74%
2.96%
2.79%
2.76%
2.43%
2.43%
100 &
2.69%
2.69%

BT BB (RITI) _—

2.40%



25D+2Y({K 1)
25D+2Y({K 1)
29D
34D(fK 1)
39D
39D
39D
39D
53D
55D(fk 1)
56D+1.99Y
84D+3Y
84D
85D
119D+1.99Y
135D
140D+364D

154D +6Y({K 1)
154D +6Y({K 1)
154D +6Y({K 1)

157D
157D
179D
179D
194D ({4 4)
194D ({4 4)
194D ({4 4)
195D (1A 3)
195D (1A 3)
195D (1A 3)
198D+2Y

203D+NY({K 1)

205D
210D+1.99Y
210D+1.99Y
231D
237D(fK 1)
237D(fK 1)
237D(fK 1)
287D+1.99Y
287D+1.99Y
295D
310D
316D
318D+NY
322D
356D(fk 1)
358D
361D
1.04Y
1.06Y+NY
1.06Y

1.11Y+NY({K 1)
1.11Y+NY({K 1)

1.13Y+NY
1.13Y+NY
1.13Y+NY
1.14Y+NY
1.14Y+NY
1.19Y(fK 1)
1.19Y(fK 1)
1.19Y({KR 1)
1.23Y
1.23Y
1.26Y+2Y
1.26Y+2Y
1.26Y(fKR 1)
1.26Y(fK 1)
1.3Y+2Y
1.38Y
1.52Y
1.52Y

175907.SH
149433.5Z
155290.SH
175958.SH
175974.SH
175974.SH
175974.SH
175974.SH
188047.SH
250930.SH
250939.SH
196083.SH
188150.SH
149490.5Z
188311.SH
151762.SH
163747.SH
149581.5Z
149581.5Z
149581.5Z
148414.5Z
148414.5Z
149616.5Z
149616.5Z
188753.SH
188753.SH
188753.SH
149544.57
149544.57
149544.57
188784.SH
188772.SH
252593.SH
188808.SH
188808.SH
112983.5Z
149680.5Z
149680.5Z
149680.5Z
184156.SH
184156.SH
184179.SH
253367.SH
114651.5Z
138848.SH
185290.SH
185382.SH
149043.5Z
185427.SH
149062.5Z
149861.5Z
149078.5Z
185652.SH
185652.SH
149889.5Z7
149889.57
149889.57
185731.SH
185731.SH
163526.SH
163526.SH
163526.SH
194579.SH
194579.SH
194663.SH
194663.SH
149936.5Z
149936.5Z
149159.5Z
251770.SH
137799.SH
137799.SH

21 EH& 03
21 132 01
19 R 01
21 &£ 01
21 1 K1
21 1 K1
21 1 K1
21 1 K1
21 %% G3
23 3R 03
23 4 04
22 BB 01
21 5@ 04
21 B 04
21 EE 01
19 gk 02
20 <% 03
21 S 07
21 S 07
21 S 07
23 "R KD
23 "R KD
21 LLE C2
21 LLEE C2
ErEZ 12
ErEZ 12
ErEZ 12
21 Ef5 07
21 Ef5 07
21 Ef5 07
21 i 02
21 &5 Y4
23 15 D2
213P8% 02
213P8% 02
19TCLO3
21 4t3k G1
21 4t37 G1
21 4t37 G1
21 #£32 03
21 #£32 03
21304
24 =i D1
20 gtz 02
23 FEHT Y1
22 FHER(R
22 312 03
20 %Ef2 01
22 2T G1
20 &2 01
22BOEY1
20 B2 02
22 FFEE Y1
22 T Y1
22 BRI Y1
22 BRI Y1
22 BRI Y1
22 BRE Y1
22 BRE Y1
20 5% 01
20 5% 01
20 5% 01
223003
223003
22 A 01
22 A 01
22 R¥L G5
22 R¥L G5
20 j#fE% 01
23 KZE 01
22 /318 05
22 /318 05

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

100.60 %47t
2.65%
2.22%
2.35%
2.31%
2.31%
2.31%
2.31%
2.16%
2.67%
2.60%
2.63%
2.25%
2.21%
2.39%
2.50%
2.52%
2.38%
2.39%
2.40%
2.36%
2.36%
2.32%
2.32%
2.40%
2.40%
2.40%
2.28%
2.28%
2.28%
2.35%
2.46%
2.60%
2.36%
2.36%
2.48%
2.51%
2.51%
2.51%
2.41%
2.41%
2.39%
2.44%
2.49%
2.46%
2.42%
2.43%

101.038
2.39%
2.41%
2.46%
2.49%
2.52%
2.52%
2.49%
2.49%
2.49%
2.46%
2.46%
2.43%
2.43%
2.43%
2.75%
2.75%
2.54%
2.54%
2.41%
2.41%
2.43%
2.95%
2.39%
2.39%



1.62Y
1.62Y
1.62Y
1.65Y+NY
1.68Y+2Y
1.75Y+2Y
1.76Y({K 1)
1.84Y({K 2)
1.85Y+2Y
1.93Y
1.95Y+2Y
1.95Y+2Y
1.97Y+NY({k 1)
1.98Y+1Y
1.98Y
2.06Y
2.14Y(fK 2)
2.17Y
2.27Y+2Y
2.37Y
2.37Y
2.37Y
2.38Y+NY
2.38Y+NY
2.38Y+NY
2.38Y+2Y({K 2)
2.44Y
2.44Y
2.5Y+2Y({k 1)
2.56Y
2.63Y+2Y
2.64Y (1K 2)
2.66Y+2Y
2.67Y
2.91Y
2.91Y({K 1)
2.91Y({K 1)
2.92Y
2.93Y+2Y
2.98Y
2.98Y
3.14Y
4.3Y+NY
4.57Y
A4.T77Y+NY
4.97Y
4.97Y
4.97Y
5.25Y+NY
9.42Y
9.68Y({K 1)
9.93Y({K 1)
249D
259D
291D+1Y({k 2)
308D
1.02Y+2Y
1.02Y
1.85Y
2.65Y+2Y
11D
14D
15D+5Y
21D+5Y({K 1)
21D
21D+5Y({K 1)
21D+5Y({K 1)
21D+5Y({K 1)
21D+5Y({K 1)
21D+5Y({K 1)
21D
21D

137924.SH
137924.SH
182916.SH
138508.SH
114093.SH
114360.SH
114189.SH
133396.5Z
114661.SH
138857.SH
114898.SH
114898.SH
138968.SH
196355.SH
136234.SH
148223.5Z
133502.5Z
270022.SH
133539.5Z
115661.SH
115661.SH
115661.SH
148387.5Z
148387.5Z
148387.5Z
196695.SH
115727.SH
115727.SH
2180360.1B
252548.SH
252778.SH
252745.SH
240147.SH
149697.5Z
253784.SH
253620.SH
253620.SH
253828.SH
253861.SH
240601.SH
240601.SH
149899.57
115549.SH
252611.SH
240376.SH
240587.SH
240587.SH
240587.SH
155923.SH
115753.SH
240159.SH
2480035.1B
032191206.1B
032191229.1B
032381242.1B
032191519.1B
032200124.1B
032000214.1B
032100010.1B
032381025.1B
2128004.1B
2128007.1B
1928004.1B
1928006.1B
2128012.1B
1928006.1B
1928006.1B
1928006.1B
1928006.1B
1928006.1B
2128012.1B
2128012.1B

GC %78 01
GC %78 01
22 £FF 01
22 ha Y1
22 M 06
22 #1203
22 &= 01
23 =% 01
23 B2 01
23 %Zx G4
23 4832 01
23 4832 01
23 Y3
22 EE 01
16 7% 04
23 ERIE C3
23 431§ 01
23 H5 01
23 {3 02
23 KRR 01
23 KRR 01
23 RR 01
23 40 KY04
23 40 KY04
23 #24M KY04
21 Hi5 09
23 Hrets
23 Hrets
21 FrEE#kik 02
23 EgitA 02
23 7F = 03
23 1k#= 03
23 #f18E 03
21 8% 04
24 HE1 01
24 21 01
24 21 01
24 +1th 02
24 F=245 01
24 7 K1
24 /& K1
22 FA7z 04
BEi KY04
23 541,04
BRI KYO6
24 318 02
24 318 02
24 318 02
19CHNG6Y
23 &5 03
23 %22 16
24 FEEE{R 01
21 ZTHkig PPN004
21 JEEgH PPNOO1
23 E&1=R% PPNOOS

21 Jeipk e PPNOO4A

22 F3E 5 PPNOOT
20 P332 PPNOO1
21 FHIIEE PPNOO1
23 E£HEE1EL PPNOO1

21 EFERIT/IMAAR 01

21 #8577 01
19 &UVERIT 4R 02
19 TrgfRIT =2 01

21 BRERIT 01
19 TrgtRIT =2 01
19 TrgfRIT =R 01
19 TRt =2 01
19 TR =2 01
19 TRt =2 01

21 BRERIT 01

21 BARERIT 01

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

2.59%
2.59%
2.82%
2.54%
2.73%
2.73%
2.69%
2.711%
2.70%
2.39%
2.62%
2.62%
2.55%
3.15%
2.68%
2.51%
2.63%
2.66%
2.80%
2.50%
2.50%
2.50%
2.711%
2.71%
2.71%
2.66%
2.55%
2.55%
2.72%
2.80%
2.70%
2.93%
2.77%
2.53%
2.91%
2.72%
2.72%
2.79%
2.85%
2.59%
2.59%
2.52%
2.78%
2.84%
2.85%
2.64%
2.64%
2.64%
2.79%
3.19%
2.75%
2.84%
2.43%
2.51%
2.70%
2.47%
2.70%
2.42%
2.711%
2.85%
1.92%
1.97%
2.16%
2.185%
1.96%
2.19%
2.19%
2.185%
2.185%
2.185%
1.96%
1.96%



21D 2128012.1B 21 SEARTT 01 AAA 1.96%
35D 2128013.1B 21 3BT/ M= AAA 2.09%
35D 2128013.1B 21 3BT/ IMSE AAA 2.09%
36D 2120025.1B 21 KR T/ M= 01 AAA 2.12%
36D 2120025.1B 21 KR T/ V&S 01 AAA 2.12%
39D 2120028.1B 21 TFERTT 01 AAA 2.14%
39D 2120028.1B 21 TFERTT 01 AAA 2.14%
50D 2120033.1B 21 ALFERIT/MRIE 02 AAA 2.12%
56D+5Y({K 1) 1928010.IB 19 ELR1IT 4R AAA 2.32%
56D+5Y(fK 1) 1928010.IB 19 ELR1IT 4R AAA 2.32%
114D+NY 1928014.1B 19 e BR1TKER R AAA 2.35%
114D +NY 1928014.1B 19 He BRI TR ERR AAA 2.35%
146D (K 1) 2128024.1B 21 FERTT 02 AAA 2.23%
146D (K 1) 2128024.1B 21 FERTT 02 AAA 2.23%
165D +5Y 1928019.IB 19 Z5BERIT 4% 01 AAA 2.31%
165D +5Y 1928019.IB 19 Z5@RIT 2% 01 AAA 2.30%
165D +5Y 1928019.IB 19 Z5@RIT 4% 01 AAA 2.30%
165D +5Y 1928019.IB 19 Z5@RIT 4% 01 AAA 2.30%
169D +NY 1928021.IB 19 &RMARTT7KEEER 01 AAA 2.36%
176D +5Y 1928022.I1B 19 SUI4RIT—4% 01 AAA 2.31%
176D +5Y 1928022.I1B 19 SUI4RIT—4% 01 AAA 2.31%
185D+NY 1928023.IB 19 RAARIT7KEEER 02 AAA 2.355%
185D+NY 1928023.IB 19 RAARTIT7KEEER 02 AAA 2.355%
185D+NY 1928023.IB 19 RAARIT7KEEER 02 AAA 2.355%
185D +NY 1928023.1B 19 ZMARTT7KEL R 02 AAA 2.355%
185D +NY 1928023.1B 19 ZRMARTT7KEL R 02 AAA 2.355%
185D +NY 1928023.1B 19 ZMARTT7KEL R 02 AAA 2.365%
199D +5Y 1928026.IB 19 YU4RIT—4% 02 AAA 2.34%
199D +5Y 1928026.IB 19 YUHRIT—4% 02 AAA 2.34%
199D +5Y 1928026.IB 19 YU4RIT—4% 02 AAA 2.34%
207D+NY 1928031.1B 19 I &SR1TKER R AAA 2.365%
207D+NY 1928031.I1B 19 I RER1TKEE R AAA 2.365%
256D+NY 1928032.1B 19 BRSRITKEL R AAA 2.37%
263D+5Y 1928033.IB 19 FREERTT—%% 03 AAA 2.34%
290D+5Y 190311.1B 19 3 11 2.32%
294D 2120116.1B 21 FFER1T 01 AAA 2.25%
294D 2120116.1B 21 FFERTT 01 AAA 2.25%
351D 2220010.1B 22 FiFERTT 01 AAA 2.29%
1.04Y+NY 2028006.1B 20 HBPETRI TR &R AAA 2.405%
1.04Y+NY 2028006.1B 20 HPETRI TR &R AAA 2.405%
1.04Y+NY 2028006.1B 20 HBPETRI TR &R AAA 2.405%
1.04Y+NY 2028006.1B 20 HPETRI TR &R AAA 2.405%
1.04Y+NY 2028006.1B 20 HPETRI TR &R AAA 2.405%
1.04Y+NY 2028006.1B 20 HPETRI TR &R AAA 2.405%
1.04Y+NY 2028006.1B 20 HPETRI TR &R AAA 2.4075%
1.04Y+NY 2028006.1B 20 HBPETRI TR &R AAA 2.405%
1.05Y 2226003.1B 22 iCF5R1T 01 AAA 2.37%
1.09Y({K 1) 2228022.1B 22 215R1T 03 AAA 2.26%
1.13Y 2228027.1B 22 #54R17 03 AAA 2.27%
1.15Y 2228028.1B 22 H{FER1T 01 AAA 2.28%
1.16Y+NY 2028014.1B 20 FERTXER 01 AAA 2.42%
1.16Y+NY 2028014.1B 20 FERITXER 01 AAA 2.42%
1.17Y+5Y 2028013.1B 20 RAVRIT—4% 01 AAA 2.38%
1.19Y+NY 2028017.1B 20 RIVRTT7K &L= 01 AAA 2.43%
1.21Y+5Y 2028018.1B 20 RIBIRIT R AAA 2.38%
1.21Y+5Y 2028018.1B 20 RIBIRIT R AAA 2.38%
1.3Y({k 2) 2228043.1B 22 chERT/MS%#E 01 AAA 2.29%
1.3Y({k 2) 2228043.1B 22 chERT/MS%#E 01 AAA 2.29%
1.32Y+5Y({k 2) 2028022.1B 20 RERIT—”R AAA 2.57%
1.32Y+5Y({k 2) 2028022.1B 20 RERIT—”R AAA 2.57%
1.35Y+NY 2028023.1B 20 BRI TKER 01 AAA 2.46%
1.35Y+NY 2028023.1B 20 BRI Tk &L= 01 AAA 2.46%
1.35Y+NY 2028023.1B 20 BRI Tk &L= 01 AAA 2.46%
1.42Y+5Y({K 2) 2028025.1B 20 EAIRIT—4% 01 AAA 2.40%
1.44Y +5Y({K 2) 2020044.1B 20 FRRIT R AAA 2.43%
1.53Y+5Y({K 2) 2028033.1B 20 ERSRIT R AAA 2.41%
1.55Y+5Y({k 2) 2028038.1B 20 FERIT 4 01 AAA 2.415%
1.55Y+5Y({K 2) 2028038.1B 20 FERIT 4 01 AAA 2.415%
1.55Y+NY 2028037.1B 20 FERERT TR R AAA 2.48%
1.55Y+NY 2028037.1B 20 FERERT TR R AAA 2.48%
1.55Y+NY 2028037.1B 20 FERERT TR R AAA 2.48%
1.55Y+NY 2028037.1B 20 FERERT TR R AAA 2.48%




1.56Y+5Y 2028041.1B 20 TrtRIT—4% 01 AAA 2.42%
1.56Y+NY 2028040.1B 20 BRI TIKERIR AAA 2.46%
1.72Y+NY({K 1) 2028051.1B 20 AR TKERR AAA 2.49%
1.72Y+NY({K 1) 2028051.1B 20 JEARIRITKER R AAA 2.49%
1.72Y+NY({K 1) 2028051.1B 20 HASRITRERR AAA 2.49%
1.72Y+NY({K 1) 2028051.1B 20 JEARIRITKER R AAA 2.49%
1.72Y+NY({K 1) 2028051.1B 20 JEARIRITKER R AAA 2.49%
1.73Y+NY 2020078.1B 20 pREPRITREE R AAA 2.56%
2.05Y 2328001.1B 23 BIFRITEEERR AAA 2.33%
2.06Y 2328003.1B 23 ERERITE B ERNE 01 AAA 2.33%
2.06Y 2328004.1B 23 PSIRITEEESRR 01 AAA 2.34%
2.07Y 222380001.1B 23 HBERIT4R(R 01 AAA 2.34%
2.07Y 222380001.1B 23 HBERIT4R(R 01 AAA 2.34%
2.11Y 2320014.1B 23 HINRITERER AAA 2.40%
2.15Y+NY({k 1) 2128017.1B 21 PSIRITREER AAA 2.52%
2.15Y 222380002.1B 23 347454% 01 AAA 2.34%
2.2Y(1K 2) 2328013.I1B 23 FERITEHREERER 01 AAA 2.34%
2.21Y 212380005.1B 23 FAXERITR 01 AAA 2.35%
2.21Y 212380005.1B 23 FAXERITR 01 AAA 2.35%
2.24Y (1K 2) 212380006.1B 23 HEERTR 02 AAA 2.38%
2.26Y+NY 2128021.1B 21 TrgtR1T7KER(R 01 AAA 2.53%
2.26Y+NY 2128021.1B 21 TrgtR1T7KER(R 01 AAA 2.54%
2.27Y+NY 2128022.1B 21 BRI TRER R AAA 2.535%
2.27Y+NY 2128022.1B 21 ANBIRITREER AAA 2.535%
2.36Y({K 1) 2320026.1B 23 HESRIT AAA 2.43%
2.38Y 212380008.1B 23 32471% 01 AAA 2.36%
2.47Y+5Y(fK 2) 2128028.1B 21 HRAEERIT 4% 01 AAA 2.47%
2.53Y+5Y(fk 2) 2121039.1B 21 FERRES 4% 01 AAA/AA+ 2.59%
2.65Y 212380022.1B 23 LERTE 04 AAA 2.40%
2.65Y 212380022.1B 23 LERTHE 04 AAA 2.40%
2.65Y 212380022.1B 23 LERTE 04 AAA 2.40%
2.65Y 212380022.1B 23 HERITHE 04 AAA 2.40%
2.65Y 212380022.1B 23 HERITHE 04 AAA 2.40%
2.65Y 212380022.1B 23 HERITHE 04 AAA 2.4025%
2.69Y+5Y 2128036.1B 21 FLRIT "R AAA 2.55%
2.7Y+NY 2128038.1B 21 RAERIT7KEL(R 01 AAA 2.57%
2.7Y+NY 2128038.1B 21 RAERIT7KEL(R 01 AAA 2.57%
2.7Y+5Y(fK 1) 2128039.1 21 FERITER 03 AAA 2.51%
2.7Y+5Y(fK 1) 2128039.1B 21 FERITER 03 AAA 2.51%
2.7Y+5Y(fK 1) 2128039.1B 21 FERIT”4R 03 AAA 2.51%
2.73Y 212380027.1B 23 HERITHE 05 AAA 2.41%
2.73Y 212380027.1B 23 HEHRITHE 05 AAA 2.41%
2.74Y+NY(fK 1) 2128045.1B 21 hERITKELR 02 AAA 2.57%
2.74Y+NY(fK 1) 2128045.1B 21 FhERITKELR 02 AAA 2.57%
2.87Y+5Y 2228003.1B 22 XHRIT”4R 01 AAA 2.53%
2.87Y+5Y 2228003.1B 22 XHRIT”4R 01 AAA 2.53%
2.88Y+NY 2228001.1B 22 HBAEERTTKEL(R 01 AAA 2.59%
2.88Y+NY 2228001.1B 22 HBAEERTTKEL(R 01 AAA 2.59%
2.88Y+5Y 2228004.1B 22 TrFHRIT—4% 01 AAA 2.51%
2.97Y+NY 2228011.1B 22 RAVERIT5KER(R 01 AAA 2.60%
2.97Y+NY 2228011.1B 22 RAVERITKER(R 01 AAA 2.60%
2.97Y+NY 2228011.1B 22 RAVERIT5KER(R 01 AAA 2.59%
3.49Y+NY 092280083.1B 22 F17KEER 01 AAA 2.635%
3.55Y+5Y 092200008.IB 22 RATZREASR 02A AAA 2.57%
3.55Y+5Y 092200008.IB 22 RATZREASR 02A AAA 2.57%
3.64Y+NY(fK 1) 092280105.1B 22 AR TIKER R 01 AAA 2.72%
3.67Y+5Y 092202005.1B 22 EFHT—REALR 01A 2.485%
3.68Y+5Y({K 1) 092280131.I1B 22 BT RENR 02A AAA 2.57%
3.68Y+5Y({K 1) 092280131.I1B 22 BT RENR 02A AAA 2.57%
3.68Y+5Y({K 1) 092280131.I1B 22 BT RAENR 02A AAA 2.57%
4.28Y+NY 242380008.1B 23 FRfTKEE(R 01 AAA 2.66%
4.28Y+NY 242380008.1B 23 FRfTKkEE(R 01 AAA 2.66%
4.28Y+NY 242380008.1B 23 FRfTKkEE(R 01 AAA 2.66%
4.62Y+NY 242380019.1B 23 HpfiEsKkEERR 01 AAA 2.66%
4.64Y+5Y 09230205.1B 23 EFHTREAHF 01A 2.54% 2.54%
4.77Y+NY 242380034.1B 23 SFERITRER 01 AAA/AA+ 3.09%
4.78Y+NY 242380035.1B 23 SFEtRITRELR 01 AA+/AA 4.20%
4.93Y+5Y({K 1) 232480003.1B 24 [BFRITRE AR 01 AAA 2.90%
4.93Y+5Y 232480004.1B 24 RIT_REARE 01A AAA 2.63%
4.93Y+5Y 232480004.1B 24 RITZREARE 01A AAA 2.64%
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