W2 BT
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B e=

RITREMR, NHEHPRITRRRNMESIERAE, 8 B 24 BLRIRBIRGIUTET 610 1270 7 KEBFRIME(E, irfI= 1.8%., ZH 1680 12T

[EMaZIEE, HEHSEZE 1070 {27T.
EfR75HE 4.83y 230002 2.345-2.3475; 6.25y 220012 2.465; 9.67y 220025 2.585-2.59; 9.95y 230004 2.565-2.576; 29.61y

220024 2.894-2.899,

FEBE(R (%) 1.6600 2.1800 2.3500 2.4625 2.5875 2.8975
SHER(%) 1.6700 2.1800 2.3450 2.4650 2.5875 2.8970
TN (%) 0.0100 0.0000 -0.0050 0.0025 0.0000 -0.0005

T

ERYERAE, 311d 190203 1.8775-1.88; 1.66y 210218 2.1025-2.115; 2.71y 220412 2.27-2.2725; 2.93y 210203 2.272-2.2775; 3.95y
220203 2.39-2.3925; 4.25y 220208 2.4225-2.43; 4.44y 220407 2.455-2.4575; 4.82y 230203 2.4325-2.44; 4.89y 230305 2.4975-2.50;
9.58y 220410 2.765-2.77; 9.61y 220220 2.737-2.749; 9.92y 230310 2.765-2.77; 9.95y 230402 2.7675-2.77; 9.97y 230205 2.715-2.724,

| = s | 7 | w0

FEBIEEFERLR (%) 1.8900 2.1950 2.4200 2.6100 2.1675
SBIEEAFERLR(%) 1.8800 2.1875 24075 2.6100 2.7575
(%) -0.0100 -0.0075 -0.0125 0.0000 -0.0100
KER EF{R(%) 1.6500 2.1675 2.4350 2.5900 2.7550
SHEFHER(%) 1.6500 2.1600 2.4400 2.5900 2.7575
(%) 0.0000 -0.0075 0.0050 0.0000 0.0025
B e

SHEMIRIEE MR, MRTEEFEZIR AAA AA+IGRIF =M. Eim/ME, 5D 012382050.1B 23 HEKEE SCP002 AAA REARTE 2.05%fi1
&, {RITHEES, 78D 012382644.1B 23 {KEH, SCP008 AAA RRAXTE 2.07%fIE, ELHBEN ; Kig/AmE, 103D 012380904.1B 23 dhjH
T2 SCP001T AAA FRTE 2.10%(IE, fRITHLEES, 141D 012382226.1B 23 BFIELES SCPO12 AAA FRASTE 2.26%(UE, $RITHE %Eﬁ, Kis
F5E, 215D 012382491.1B 23 EERRTE SCP0O07 AAA BYIZFE 100 NI E, RITHAEES, 360D(R 1) 042380466.1B 23 FhME

CP002 AAA RAZTE 100 & NNIE, (R1T &, BEMNmsE, SHERKREES.
—““““m
AA+ 2.2 2.21 2.58 2.62 2.68
HXYER==
AA 2.63 2.8 2.99 3.36 3.6
AA- 3.08 3.88 39 4.45 447
AAA 1.95 4 208 -2 218 | -1 2.31 0 2.4 -1
SRS ARIE AA+ 2.14 6 2.2 1 2.6 2 2.62 0 2.68 0
(BP) AA 266 -3 2.8 0 3 1 3.36 0 3.68 -8
AA- 3.1 2 3.88 0 393 -3 445 0 447 0

B ou=me

SHPERRBE TR, 1-3 FERTER, LEAIEE, RITHEM. 22 Bk MTN037 (AAA, 1.27Y) 1£ 2.60%p3, BihE 2bp M3z, 20
BBEE MTNO02 (AAA, 1.5Y) £ 2.91%m3, {RfE{E 4bp pl3Z; 22 gkt MTNOOT (AAA, 1.94Y) pRTE 2.49%, =Sif(E 2bp LR, 325
FHARR, AT/, 23 Wi MTNOOS (AAA, 4.98Y) 7£ 3.22%p3Z, fHIEMTIEALAE; 22 EFiik MTNO04 (AAA, 4.15Y) BRAXFE 2.86%, fhH{EMIA
PRRZ. SY RLAEHRRR, piazZE. RWRms, S HETERERRE L7,

I T AN R T R TR



B EEE

SHERIEIERNIIER

(BP)

B cum

AAA+

AAA

AA+

AA

AAA+

AAA

AA+

AA

2.25

2.37

2.55

2.84

2.28 2.64
24 2.84
2.57 3.1
2.84 3.6
3 2.63 1
3 2.83 1
2 3.08 2
0 3.57 3

2.86

3.18

3.61

3.91

2.84

3.16

3.57

3.9

3.11
33
None
None
3.1 1
3.28 2
None

None

None @ None

None
None
None
None
None | None
None | None
None | None

None | None

SHPWRZIRRER, B, 58, BT, REIISHEENE2S5S. OEWAE, 20 3 03 AAA BATE 2.04%, HEHAESEH, 8L
No 21 4335% 01 AAA FRAZTE 3.11%, IESSEH, ESLA. WM, 21 % 03 AAA BASTE 2.41%, SEEH, EEIA., 19 3% 24 AAA FRASTE
400 %, HEEH, HETA, KiEAE, 193215 06 AAA F3STE 8.8%, 21 K Y2 AAA FRATE 2.86%.

e

7w 1L Jackson Hole RATHE &, MBI TIIH ST 5 L%, BBHELHBEEIR. Ssgm, ki

(795

K7 2bps (Reoffer SOFR+60bps), ahk IR BAAS G IN. Jedchiobh, k@K RASTE 6. 30%0 B, T ateysb.

PN
Tk 3-5pto

SRR

RIRKE

5D

5D
12D
12D
15D

17D(fk 1)

18D
27D
27D
27D
29D
34D
34D
46D
47D
48D

52D({% 1)

57D
60D
61D
62D
62D
63D
64D
64D
64D
64D
68D
78D
78D
82D
84D
84D
84D
84D
84D
84D
85D

87D({kx 1)

89D
89D
89D
90D
90D
102D

012382050.1B
072310050.1B
072310050.1B
012382106.1B
012382106.1B
072310056.1B
012380955.1B
012382173.1B
012383102.1B
012383102.1B
012381166.1B
012383085.1B
012381312.1B
012381312.1B
012382571.1B
012380161.1B
042380228.1B
012380315.1B
012382298.1B
012381754.1B
012382754.1B
072310042.1B
042280472.1B
042280479.1B
012380635.1B
012380635.1B
012382884.1B
012382884.1B
012381814.1B
012382644.1B
012380479.1B
012382663.1B
012383115.1B
012383115.1B
012383115.1B
012383115.1B
012383115.1B
012383115.1B
012381932.1B
012380609.1B
012381984.1B
012381984.1B
042280508.1B
012382150.1B
012381182.1B
012380863.1B

=358

RHRB (R1T19)
23 EBXE SCP002
23 HhisE CP006
23 h{ZEEz CPO06

23 #XE#E SCPOO1
23 FERERE SCPOOT
23 EMSIES CP004
23 BZRETFF SCP002
23 FgEx#& SCPOO0T1
23 4L SCPO16
23 E4E SCPO16
23 FEHR SCPOO1
23 g/ \/3 SCP009
23 prFEERL SCPOOT
23 BrFgERE SCPOOT
23 227 SCP009
23 p#ERE#r SCPOO1T
23 FHIMFFZ CP002
23 fEMpdE SCPOOT
23 1R T &H] SCP010
23 EfRRIE SCPOO0T
23 152 SCP003
23 E&il5 CP006
22 EhigZR7T CP002
22 Kk CP0O01
23 &l5 SCP0O03
23 &:ll5 SCP0O03
23 7538 SCPO15
23 733518 SCPO15
23 $B7§B SCP005
23 18 SCP008
23 TRaeiEAe SCPOO1
23 733518 SCPO14
23 75358 SCP016
23 733518 SCP016
23 753218 SCP016
23 733518 SCP016
23 75328 SCP016
23 733518 SCP016
23 Fafnfg SCP004
23 &)11#&#s SCPOO1
23 E=iEM SCPO05
23 EEiEE SCP005
22 KiFEH3Z CP004
23 FhEE{% SCPO10
23 FBRH% SCP002
23 {FEUM SCPOO1

AAA

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

2.05%

1.81%
1.81%
2.20%
2.20%
1.96%
2.65%
2.08%
1.99%
1.99%
2.17%
2.01%
2.27%
2.27%
2.10%
2.14%
2.86%
2.13%
2.15%
2.11%
2.18%
2.10%
2.60%
2.45%
2.25%
2.25%
2.04%
2.04%
2.07%
2.07%
2.04%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%
2.06%
2.10%
3.05%
2.15%
2.15%
2.33%
2.07%
2.14%
2.71%

T
SR
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103D
110D
110D
110D
110D
120D
120D
125D
125D
125D
125D
141D
183D
200D
213D({k 1)
213D({Kx 1)
215D
215D
215D
215D
232D
246D
246D
246D
360D(fk 1)

SHEPERHS
HRKE

13D
13D
24D(1k 1)
24D({k 1)
28D+NY
28D+NY
53D+NY
53D
60D+NY
60D
73D({k 1)
169D({% 7)
213D(1K 1)
229D
229D
236D
236D
236D
239D+2Y({k 1)
248D+2Y
248D+2Y
259D
282D(1k 2)
311D(fk 1)
339D+NY({k 1)

344D +2Y({K 1)
348D+2Y
351D+NY
362D+NY

365D
1.01Y
1.05Y+NY
1.06Y({X 2)
1.07Y+NY({k 1)
1.18Y({x 1)
1.2Y
1.2Y
1.2Y
1.24Y+NY
1.24Y+NY
1.24Y+NY
1.24Y

012380904.1B
012381038.1B
012381038.1B
012381038.1B
012381065.1B
012381239.1B
012382772.1B
012383154.1B
012383154.1B
012383154.1B
012383154.1B
012382226.1B
042380102.1B
012382243.1B
042380183.1B
042380183.1B
012382491.1B
012382491.1B
012382491.1B
012382491.1B
012382682.1B
012382897.1B
012382897.1B
012383113.1B
042380466.1B

=358

102001679.1B
101801035.1B
101661029.1B
102101888.1B
102101888.1B
102001803.1B
102001803.1B
102001911.1B
102001905.1B
102001962.1B
102001957.1B
102002092.1B
132100014.1B
102100528.1B
102100641.1B
102100641.1B
101900535.1B
102100703.1B
102100703.1B
102100718.1B
102100694.1B
102100889.1B
101900688.1B
102101011.1B
102101126.1B
102101392.1B

102101439.1B
102101470.1B
102101482.1B
102101617.1B
102101622.1B
102101711.1B
101901238.1B
102101686.1B
102101905.1B
102102151.1B
102102223.1B
102102260.1B
102102260.1B
102180034.1B
102180034.1B
102180034.1B
102103033.1B

23 FRifTFE SCPOOT
23 @&, SCPOO1
23 @&, SCPOO1
23 @& SCPO01
23 SBAIZ SCP002

23 FEL#r SCP003

23 Fi7KE#Z SCP005
23 FhzxzE SCP008
23 hzzgEE SCPO08
23 FhzxzE SCP008
23 hzz5EE SCPO08

23 BiFNRAEE SCPO12
23 E#eES CP002

23 tRMNER SCP002

23 R8s CP0O03

23 SEHI% CP003

23 [EE%R#E SCP007

EE iz SCP007

23 BER= SCP007

23 [EE%R#E SCP007

23 BLF#% SCP003
23 £1F SCP004
23 413 SCP004

23 mitE# SCP002
23 FR3ES CPO02

RHRB (R1T19)
20 1R, MTNOO1
18 &1t MTNOO2
16 ¢ KEHE MTNOO1
21 HhEE% MTNO10
21 HhEE% MTNO10
20 [RIE MTNOO4
20 BEiFE MTNOO4
20 1% MTNOO1B
20 FBIE MTNO002
20 $FEgiRkEE MTNOO1
20 =H&% MTNOO5
20 fEkEEE MTNOOT
21 =ik GNOO1
21 fH5EE MTNOO1
21 E3T MTNOOT
21 BT MTNOOT
19 ZFEE MTNOO1
21 18557 MTNOO1
21 ¥BERE MTNOOT
21 FEIEEE MTNOO1
21 k@R MTNOO1
21 ZHRE MTNOOT
19 EAEEE MTNOO3
21 EZREER MTNOO1
21 #1E MTNOO1 (42 E)
21 FIEEEA MTNOO02

21 SHhEE MTNOOT (ZFiHR

A/
S

21 J1IEE MTN006
21 324 MTNOO1
21 BEEEH MTNO03
21 FaEgzKie MTNOO1
21 REUIE MTNOO3
19 XFEE MTNOO2

21 HREL MTNOO4(Z Fi#fr3

21 KEEE MTN004
21 f&MET MTNOOT
21 F3ZFEEE MTNOO1

21 A3 MTNOO2A
21 #ZAEEE7] MTNOO2A

21 3P#T MTN002

21 ;P#T MTN002

21 3P#T MTN002

21 ZE#erE71 MTNO06

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

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

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

2.10%
2.23%
2.23%
2.23%
2.18%
2.29%
2.40%
2.06%
2.06%
2.06%
2.06%
2.26%
2.30%
4.30%
5.50%
5.50%
100
100
100
100
2.62%
2.48%
2.48%
2.32%
100

2.24%
2.45%
2.00%
2.05%
2.05%
2.20%
2.20%
2.19%
2.35%
2.43%
3.66%
2.24%
2.15%
2.50%
2.39%
2.39%
2.32%
2.32%
2.32%
2.52%
2.33%
2.52%
2.38%
2.26%
2.51%
2.54%

2.59%
2.37%
2.56%
2.61%
2.40%
2.60%
2.50%
2.32%
2.51%
2.70%
2.60%
2.35%
2.35%
2.68%
2.68%
2.68%
2.56%



1.25Y
1.3Y
1.4Y+1Y

1.49Y+NY
1.59Y+3Y

1.64Y
1.65Y({K 1)
1.82Y+1Y

1.82Y+NY(fk 2)
1.89Y+3Y
1.93Y
1.95Y
2.01Y
2.19Y
2.3Y+NY
2.3Y+NY
2.53Y+NY
2.67Y+2Y
2.87Y+NY
2.99Y
3.43Y
3.7Y

4.04Y

4.15Y

4.15Y

SHEIEREREEE
FIRKE

32D+NY({k 1)
55D
64D +3Y
70D
91D+3Y
111D
111D
113D
142D+2Y
150D({k 1)
150D+1Y
193D
211D+5Y
212D +2Y
244D+1Y
291D({K 1)
294D
296D ({4 2)
324D({% 2)
330D
347D
352D +NY({k 2)
1.02Y+2Y({k 1)
1.04Y
1.05Y+3Y
1.07Y
1.1Y({k 1)
1.1Y({k 1)
1.15Y
1.16Y({k 1)
1.16Y({k 1)
1.32Y+5Y
1.32Y+5Y
1.34Y
1.48Y
1.5Y
1.52Y
1.52Y
1.52Y
1.56Y

101901600.1B
102103229.1B
102380081.1B
102280282.1B
102380727.1B
102000667.1B
102380992.1B
102381463.1B

102381484.1B
102381683.1B
102200186.1B
102281704.1B
102281936.1B
102282412.1B
102282677.1B
102282677.1B
102380396.1B
102381025.1B
102381616.1B
102382151.1B
102280245.1B
102281051.1B

102282050.1B

102282267.1B

102282267.1B

EEiape
175163.SH
175194.SH
136765.SH
175301.SH
175299.SH
185030.SH
152041.SH
152041.SH
177287.SH
175626.SH
155155.SH
114656.5Z
155201.SH
1923001.1B
175892.SH
166662.SH
188202.SH
188482.SH
188239.SH
188341.SH
152956.SH
188502.SH
188504.SH
188675.SH
148058.5Z2
182652.SH
127636.SH
184078.SH
188807.SH
184087.SH
197386.SH
197386.SH

190311.1B
190311.1B
163079.SH
185384.SH
196396.SH
152402.SH
152402.SH
152402.SH
163319.SH

19 BRIEL MTNOO6
21 KEHE MTNOO2
23 F{EE MTNOO1
22 iZiagE% MTNOO1
23 KFEHE MTNOO1
20 IkiEis MTNO02
23 3 MTN002
23 &IxE% MTNOO1

23 #5E8 MTNOOSA (BETR{R{E

FFRUR)

23 HEZE MTN002
22 A4 MTNOOT
22 iEHzEER MTNOO1
22 HEM3ZE MTNO04
22 E%E873 MTNOO1
22 T2 MTNOO1
22 F{t T2 MTNOOT1
23 83548 MTN002
23 BFF MTNOO5
23 LT MTNOO4
23 JATEREE MTNO12
22 EFriEps MTNOO1

22 JtERE MTNOO2B
22 EFE MTNOO2 (BETRIR

53R

22 EFfrizfk MTNOO4(SETR{R

IR

22 EFEAE MTNOOA(BERIR

HHUSHIR)

RHRB (R1T19)
20 R G2
20 FEEK Y2
16 BRIA 01
20 i 03
20 ¥ G3
21 fargE 02

18 BE#%

18 B51%

20 52 04
21 4335 01

19 37K 01

20 =1 01

19 Bfx 01
19 FEAFE
21 3@ 01

20 Figk 03

21 /918 05

21 $B3iE G7
21 %3 G7
21 7413

21 JNE 02
21 7§k 14
21 A Y1

21§82 05
22 1738 02
22 &Ml 04
PR iEZR{R

21 ipFith 02
21 Bz% 03
21 LWgE 03
21 $557] F8
21 $Ri7] F8
19 B 11

19 #H 11

19 k= 06
22 MR 04
22 ;1% 01

20 53z 01

20 5Baz 01

20 £33z 01

20 i 01

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

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

AAA
AAA

AAA

AAA

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

2.51%
2.53%
3.07%
2.73%
5.80%
2.64%
2.63%
3.10%

2.76%
3.40%
2.98%
2.97%
3.76%
2.53%
2.91%
2.91%
2.93%
3.70%
3.33%
3.63%
2.75%
3.48%

2.84%

2.86%

2.86%

1.97%
2.25%
2.26%
2.04%
2.21%
3.10%
2.21%
2.21%
2.23%
3.11%
2.27%
2.48%
2.35%
2.41%
2.30%
3.20%
2.28%
2.25%
2.28%
2.32%
2.40%
2.33%
2.52%
2.71%
2.37%
3.90%
2.63%
2.49%
2.41%
2.49%
2.51%
2.51%
2.44%
2.43%
3.70%
2.41%
2.84%
2.53%
2.53%
2.53%
2.52%



1.58Y+2Y
1.68Y
1.68Y
2.08Y
2.1Y+2Y
2.62Y
2.75Y+NY
2.8Y(F 2)
2.84Y+2Y
2.95Y
2.99Y+NY
2.99Y+NY

4.02Y+2Y({X 1)

4.14Y
4.14Y
5.52Y
5.52Y
5.54Y
9.21Y
9.25Y
63D
63D
63D
81D
165D
181D+1Y
330D
330D
1.24Y
1.25Y
1.5Y
1.65Y
1.76Y
2.01Y
20D+5Y
20D +5Y
32D+5Y
65D(f# 2)
65D({X 2)
81D
228D
339D(fk 1)
362D+NY
362D+NY
362D
362D
1.01Y
1.01Y
1.07Y+5Y
1.09Y
1.09Y
1.09Y
1.25Y+5Y
1.3Y
1.5Y({K 1)
1.56Y+NY
1.72Y+NY
1.94Y({K 1)
2.08Y+NY
2.08Y+5Y
2.08Y+5Y
2.09Y+NY
2.09Y+NY
2.19Y({k 2)
2.19Y({% 2)
2.19Y({% 2)
2.19Y({% 2)
2.19Y({% 2)
2.19Y({% 2)
2.23Y+NY
2.58Y+NY

2.67Y+NY({X 1)

185599.SH
166716.SH
166716.SH
175188.SH
137886.SH
148137.5Z
149485.5Z
115520.SH
251407.SH
188497.SH
115792.SH
115792.SH
182610.SH
2280447.1B
2280447.1B
155197.SH
155197.SH
184259.SH
2280465.1B
2280479.1B
032000906.1B
032000906.1B
032000906.1B
032000968.1B
032100205.1B
032280205.1B
031900572.1B
031900572.1B
032191229.1B
032180060.1B
032300325.1B
032280417.1B
032300393.1B
032280768.1B
1828008.1B
1828008.1B
1828010.1B
2021030.1B
2021030.1B
2028047.1B
2128013.1B
2128024.1B
1928021.1B
1928021.1B
2120071.1B
2120071.1B
2128027.1B
2128027.1B
1928026.1B
2120086.1B
2120086.1B
2120086.1B
1928033.1B
2128048.1B
2280051.1B
2028006.1B
2028017.1B
2228045.1B
2028037.1B
2028041.1B
2028041.1B
2028040.1B
2028040.1B
2220073.1B
2220073.1B
2220073.1B
2220073.1B
2220073.1B
2220073.1B
2028048.1B
2128011.1B
2128017.1B

22 £7% 02
20 *BaZ 01
20 #BzZ 01
20 5k G1
22 k& 03
23 {01
215K Y2
23 7R 02
23 &tk 01
21 EE 10
23 L Y6
23 L Y6
22 X#% 02
22 B 13
22 $RE 13
19 #4206
19 #4% 06
22 JZEFHR
22 $KE 16
22 #5818
20 I AIE PPNOO1
20 34384 PPNOO1
20 A E PPNOO1
20 E3R#E PPNOOT
21 E23ZE PPN0OO1
22 ¥R =T PPNO02
19 HEEZE PPN002
19 EEE% PPN002
21 g PPNOO1
21 3&FAHZ PPNOO7
23 KFEFHE PPN002
22 B PPNOO2
23 KFFHZ PPN0O3
22 EZEEE PPN0O02
18 HEHRIT K 01
18 HR{FHRIT LK 01
18 FIRIRIT 2R 01
20 LAy 01
20 i 01
20 3Zi@R1T 02
21 ZIBRITIVRIR
21 FEERTT 02
19 RASRITKER 01
19 ZVERITKEE % 01
21 EiBR1T
21 BT
21 BEERIT/MAIR 03
21 SBERITIVRIR 03
19 3ARIT 4% 02
21 HEERIT/IMAIR 01
21 HEERIT/IMIR 01
21 HEERIT/IMAIR 01
19 FREERIT 4 03
21 R&ER17 02
22 TRiF/IMAR
20 AR T ERlR
20 RAVERTTIKER(R 01
22 XIVER1T 04
20 FeRIRITRER R
20 TrstR1T—4% 01
20 TrfRIT—2R 01
20 RIBIRIToKER R
20 RIBIRITRER R
22 HigR1T
22 EiEiRT
22 BiBR1T
22 EiEiRT
22 BiBR1T
22 HiBR1T
20 FRERITKERR 02
21 HBAEERTTKER(R 01
21 PERITRER R

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

3.11%
2.90%
2.90%
2.79%
3.57%
2.89%
2.86%
100
4.00%
2.655%
2.92%
2.92%
3.46%
2.595%
2.595%
8.80%
8.90%
3.37%
2.80%
2.80%
4.40%
4.40%
4.40%
2.64%
2.45%
2.81%
2.41%
2.41%
2.80%
3.38%
6.90%
3.12%
7.32%
3.06%
2.15%
2.15%
2.13%
1.93%
1.93%
1.92%
2.21%
2.26%
2.49%
2.49%
2.30%
2.30%
2.265%
2.265%
2.405%
2.31%
2.31%
2.31%
2.40%
2.40%
2.98%
2.64%
2.67%
2.4325%
2.77%
2.615%
2.62%
2.77%
2.77%
100
100
100
100
100
100
2.80%
2.87%
2915%



2.79Y+NY 2128021.1B 21 TrgiR1ToKEL(R 01 AAA 2.90%
2.79Y+NY 2128021.1B 21 TrFtR1ToKER(R 01 AAA 2.90%
2.79Y+NY 2128021.1B 21 TrgtRITkER(R 01 AAA 2.90%
2.79Y+NY 2128021.1B 21 TrgtR1T7KEe(R 01 AAA 2.90%
2.9Y 212380008.1B 23 3217f% 01 AAA 2.555%
2.92Y({k 1) 2320035.1B 23 FERIT/IVE 01 AAA 2.65%
2.92Y(fk 1) 2320035.1B 23 FEIR1T/MMMR 01 AAA 2.65%
2.92Y 2328020.1B 23 #EHRIT 02 AAA 2.69%
2.92Y 2328020.1B 23 EhsR1T 02 AAA 2.69%
2.92Y 2328020.1B 23 #EHRIT 02 AAA 2.69%
2.93Y 212380015.1B 23 BRRE/IMYE 01 AAA 2.64%
2.93Y 212380015.1B 23 B BARAE/IMIR 01 AAA 2.64%
3.17Y+5Y({k 2) 2128032.1B 21 XRIT”4% 01 AAA 2.94%
3.17Y+5Y({k 2) 2128032.1B 21 }RIT 4% 01 AAA 2.94%
3.21Y+5Y({k 1) 2128033.1B 21 BIZIRIT "4 03 AAA 2.86%
3.21Y+5Y({k 1) 2128033.1B 21 BIRIRIT 4% 03 AAA 2.85%
3.23Y+5Y({k 1) 2128039.1B 21 FRERIT 4 03 AAA 2.865%
3.23Y+5Y({k 1) 2128039.1B 21 PER{T 4 03 AAA 2.865%
3.25Y+5Y 2128042.1B 21 FVERIT”ER 02 AAA 2.95%
3.29Y+NY 2128047.1B 21 BRI TKERMR AAA 3.055%
3.29Y+NY 2128047.1B 21 1R RATIRERMR AAA 3.055%
3.29Y+NY 2128047.1B 21 BRI TKERMR AAA 3.055%
3.29Y+NY 2128047.1B 21 BRI Tk SRR AAA 3.055%
3.29Y+NY 2128047.1B 21 BRI TKRER R AAA 3.055%
3.29Y+NY 2128047.1B 21 BRI Tk SRR AAA 3.055%
3.31Y+5Y 2128051.1B 21 TEiRIT 4% 02 AAA 2.87%
3.82Y+5Y 2228041.1B 22 FRAVRIT”4% 01 AAA 2.97%
3.99Y+5Y(k 1) 092280065.1B 22 TIT—4R&AN S 03A AAA 3.01%
3.99Y+5Y({k 1) 092280065.1B 22 TIT- &R 03A AAA 3.01%
3.99Y+5Y({k 1) 092280065.1B 22 TIT—4R&ANE 03A AAA 3.01%
3.99Y+5Y({k 1) 092280065.1B 22 TIT- &R 03A AAA 2.995%
3.99Y+5Y({k 1) 092280065.1B 22 TIT—R&EAR 03A AAA 2.995%
3.99Y+5Y({k 1) 092280065.1B 22 TIT =& AMRE 03A AAA 2.995%
3.99Y+5Y({k 1) 092280065.1B 22 TIT—R&EARE 03A AAA 2.995%
4.21Y+5Y 092280134.1B 22 TAT"REARNR 04A AAA 3.005%
4.75Y+5Y 092303003.1B 23 HHOT - REAME 01 --/-- 3.035%
4.75Y+5Y 092303003.1B 23 HHOIT —FEARER 01 /-~ 3.035%
4.9Y+NY 242380013.1B 23 E{TKELE 01 AAA 3.21%
4.97Y+NY 242380015.1B 23 PRERIES 1 TR ERR 01 AAA/AA+ 100
4.97Y+NY 242380015.1B 23 FEB R TKER R 01 AAA/AA+ 3.90%
4.97Y+NY 242380015.1B 23 PRERIES1 TR ERR 01 AAA/AA+ 3.90%

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




