BT
RITERF TS

HEHRERN

G NEX taamsmae

[2023-08-10]

B ==

SHRTIFRE 50 12 7 REBFEINGEIE, FRIWEIER 30 12, £OFEEFR 20 2.
Shibor FllFEL4TT, HPRETMIR 1.3410%, 77T 20.10 MRS, 7 REFMR
1.7580%, 1T 240 MRS, 1 MEAREMR 1.9410%, TT 1.10 MRS, 3 MARFMR
2.0670%, T470.70 MER. SHESEREZIYERIN, FROREKE, IBREIRES
M8 TT,

ElfR7aE 161D 239941 1.79, 353D 230016 1.7-1.80, 2.77Y 230011 2.23-
2.2325, 3.01Y 210011 2.245, 4.69Y 230008 2.42-2.4225, 6.63Y 230006 2.6025,
9.8Y 230012 2.6465-2.649, 29.69Y 230009 2.986-2.988

RERE(R (%) 1.6300 2.2175 2.4125 2.5360 | 2.6775 3.0100



SHER(%) 16500 22250 | 2.4175 2.5360 2.6770 | 3.0100

TEN(%) 0.0200 0.0075 0.0050 0.0000 = -0.0005 0.00

B =us

$EIE7E 154D 210202 1.80-1.81, 219D 230301 1.92, 1.87Y 200208 2.26, 2.43Y
230202 2.342-2.345, 3.86Y 220208 2.5075-2.51, 4.43Y 230203 2.52-2.5275, 6.59Y
200205 2.71, 9.79Y 230210 2.747-2.75, 18.25Y 210220 3.021-3.0225

I KN N BN RN

FERIEEIFSEIER(%) 1.9000 2.2175 2.4775 2.6800 @ 2.8325
SHIEEFERER(%) 1.9000 2.2200 2.4800 2.6800 @ 2.8400
EEN (%) 0.0000 ' 0.0025 0.0025 = 0.0000 | 0.0075
FEREFHE(%) 1.5300 = 2.2000 2.5225 2.6750  2.8275
SBEEFHR%) 1.5300 = 2.2050 2.5275 2.6725  2.8300
TEN(%) 0.0000 = 0.0050 0.0050 -0.0025 | 0.0025

B ooz

SRERMIRBEER . R EEEPESHIR AAA AA+FEREm. *EimJ/3E,

4D 012283975.1B 22 )I|3%28EJR SCP003 AAA FARTE 1.95%(UE, EE&HLRIE,



76D 012382812.1B 23 E3ffifig SCP006 AAA FRAITE 2.08%1IE, $HITHLAHS : i
iw/5mE, 124D 012382230.1B 23 finfEEE SCPO03 AAA FR3IITE 2.21%&E, RiT7H
S 166D 012382837.1B 23 153518 SCPO05 AAA  FRASTE 2.18%1iE, YWhigH
R1T: KiEAE, 211D 012382638.1B 23 EHES&EA SCP004 AAA FRAITE 2.30%MIE,
IRITHLEES, 253D 012382801 23 jEASEHR SCP004 AAA BE3Z 2.30%NE, fRITH
HLEE, RAME, SHERMKTEES.
M A I T T T K
2.42
AA+ 2.21 2.33 2.48 2.58 2.73
BITU =R
AA 2.74 2.85 3.1 3.48 3.74
AA- 3.16 3.88 3.98 445 | 4.44
AAA 205 -5 218 -3 221 4 238 22420
AA+ 222 -1 234 -1 248 0 257 12712
51ERILs3Eth*IEE (BP)
AA 274 0 285 0 31 0 348 03740

AA- 316 0 388 0 398 0 445 0 4440

. hRIRIE

HPERBERAER. 1-3 FERTER, XEARE, RITEM. 22 EH
MTNOO4 (AAA, 1.72Y) 7 2.80%pkaZ, EEfA{E Tbp BIEALES; 22 EFiE MTNO08
(AAA, 2.29Y) 1£3.13%m22, {RI&1E 3bp BIEAEZ; 23 KEHEE MTNOO2 (AAA,
1.93Y) BEAXE 2.87%, WihfE 3bp MiARas; 32 5 IR, AR, 22 s
MTNO02 (AAA, 3.59Y) 7 3.05%Ha, fifEMRAAAES; 21 UIEZR MTNOO5 (AAA,
3.04Y) RRATE 3.20%, fHEFMHEMAE. 5Y RUALERR, paxZE, Sihms, SAPRK
mEREEE T,



_---

AA 2.33 2.7 None
AA+ 2.47 2.93 3.26 3.34 None
YT R
AA 2.7 3.17 3.62 None None
AA- 2.9 3.65 3.97 None None

AAA 2.341 2.69 112891 314 0 NoneNone

AA+ 248 293 10 325 1 3.34 0 NoneNone
SHERTENRIRE (BP) 1

AA | 2.72 5 3.19 5 3.61 1 None NoneNoneNone

AA- 29 0 3.63 2 3.95 2| None NoneNoneNone

B cus

SHEWGRRBRAER, B2, 58, R7, REASERENESS. IS
|, 217£01 AAARERTE 2.40%, EEEH, BMIN, 197&5 01 AAA BETE
2.44% BIAsEH, BUEN. &A@, 21803 HAE 2.82%, IE5EY, EEX
AN, 233811 AAA BRRTE7.40%, RT3, RIGSEN. Kim/E, 21 K702 AAA BY
RAE 3.02%, BIrsEH, BESIAN, 21 BT 03 AAA BATE 3.02% (REGsEH, ESLA.

B =



BT 5%
RIREI DB 1 FUAEE, DURIMNTESEH.
BREBERY, BHS

INEA==

WRE, 1G HIES
PR,

B, Kum AR TEE 1.5-2pt,

fRHFRB (&
TEEEEI

SHERIR

RIRKE

7D

7D

7D

8D

8D

14D

14D

15D

16D(fk 2)

30D(fk 2)

33D

012283975.1B

012284475.1B

012284475.1B

012284475.1B

012380622.1B

012380622.1B

072210136.1B

072210136.1B

012381992.1B

042280390.1B

012380935.1B

072310127.1B

BrEE % HE Tk 2-3pt,

m}f

SEET

BRAEE
AR 1 BEIE

22JH?‘%&
SCP003
22 B
SCP026
22 B8R
SCP026
22 B8R
SCP026
23 FEEHG
SCP004
23 FEEHG
SCP004
22 {EESIES
CP005
22 {EESIES
CP005
23 =N
SCP001

—sp4n

22 =Hek
CP0O05

23 PR
SCP001
23 FEERIES
CP007

BRBEXANE.

xE 7 B CPLEIERT, TIRRABR. RARTHERRH, SRERE
PRIZARER, FHRBFR

A B ot #e ) SBLC SFM UM, H

AZFERE 10 KM

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

1.95%

1.85%

1.85%

1.85%

1.85%

1.85%

1.80%

1.80%

1.90%

3.85%

2.60%

1.90%

. iz

SRIEZ



34D

49D

62D

71D

71D

76D

88D

88D

88D

88D

88D

96D

97D

929D

929D

929D

99D

072310053.1B

012382654.1B

042280445.1B

072310157.1B

012382769.1B

012382812.1B

012382297.1B

012382297.1B

012382297.1B

012382297.1B

012382297.1B

012380559.1B

012382675.1B

012300285.1B

012300285.1B

012300285.1B

012300285.1B

23 LIS
CP003
23 FRGE
SCP059
22 Z=EIR
CP001
23 LIS
CP008
23 FEfnAg
SCP005
23 EEfnpR
SCP006
23 =i%
SCP021
23 =%
SCP021
23 =%
SCP021
23 =%
SCP021
23 =%
SCP021
23 PRSI
SCP002
23 IHER
SCP002
23 BHFNRLER
SCPO13
23 BhFNRLER
SCPO13
23 BhFNRLER
SCP013
23 BhFIRLE
SCP013

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

1.88%

2.08%

2.72%

2.00%

2.08%

2.08%

6.30%

6.30%

6.30%

6.30%

6.30%

2.55%

100

2.23%

2.23%

2.23%

2.23%



103D

124D

124D

127D

127D

127D

138D

140D

148D

155D

155D

160D

165D

166D

173D

179D

198D (K
2)

012380664.1B

012382230.1B

012382230.1B

012382300.1B

012382300.1B

012382300.1B

012382558.1B

012382969.1B(08.11

L)

012381771.1B

072310012.1B

072310012.1B

012382992.1B(08.11

£m)

012381780.1B

012382837.1B

012382881.1B

012382956.1B

012382938.1B

23 FIERHTR
SCP001
23 fnFEEE
SCP003
23 AR
SCP003
23 PRURE
SCP001
23 PRURE
SCP001
23 PRIRE
SCP001
23 Big
SCP005
23 B
SCP004
23 FrEaEE
SCP009
23 {EE
CP002
23 SRR
CP002
23 EnksE
SCP049
23 BEE®
SCP004
23 fRAcs
SCP005
23 =AEIR
SCP004
23 EnksE
SCP048

—

23 =RgR
SCP005

AA+

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.60%

2.21%

2.23%

2.40%

2.40%

2.40%

2.09%

100

2.33%

2.13%

2.13%

5.35%

2.27%

2.18%

4.22%

5.80%

4.28%



198D ({f
2)
198D ({k
2)
198D ({k
2)
211D

FREER

RIRKEY

8D

8D

8D

16D ({4 2)

18D+NY

46D

65D (1% 2)

73D({X 1)

84D +2Y({&

1)

109D +2Y

117D

012382938.1B

012382938.1B

012382938.1B

012382638.1B

RS

102101586.1B

102101586.1B

102101586.1B

102001640.1B

102001672.1B

102001835.1B

102001883.1B

102001860.1B

102002060.1B

102002204.1B

101801423.1B

23 =REER

SCP005
23 =R’
SCP005
23 =R’
SCP005
23 EREEAR
SCP004

B (R1T

i3)
21 FI %
MTNOO1

21 I 1%
MTNOO1

21 I 1%
MTNOO1

20 IR
MTNOO1
20 SXFHY
MTNOO1
20 BEEIE
MTNO003
20 FRFEH
MTNO003
20 BLIEHE
MTN002
20 F=UpgE
MTNOO1
20 IR
MTNO002

18 FETHI%
MTNOO1

AAA

AAA

AAA

AAA

4.28%

4.28%

4.28%

2.30%

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

1.90%

1.90%

1.90%

2.18%

2.59%

1.99%

2.09%

2.41%

2.53%

2.09%

2.13%



123D

152D

187D ({k 3)

222D

250D

254D(fk 2)

257D

257D

297D+2Y

309D

321D

331D({% 2)

365D

1.04Y

1.1Y({K 1)

1.18Y({x 1)

1.18Y({x 1)

101355011.1B

101900015.1B

101455002.1B

102100491.1B

102100707.1B

102280837.1B

101900579.1B

102100787.1B

102101015.1B

101900795.1B

101900853.1B

102281478.1B

102381930.1B

101901141.1B

102101893.1B

102102038.1B

102102038.1B

13 BNERE
MTNOO1
19 FhEiH
MTNOO1
14 U
MTNOO1
21 8=l
MTNOO1

21 EBEIE
MTNO002

22 HaeiEl
MTNO07

19 Kk EEH]
MTNO003
21 FEiEd
MTNO002
21 BxXiz
MTNOO3

19 &%
MTNOO3
19 il
MTNO002
22 i
MTNOO1

23 Tl
MTNOO1

19 I-MESR
MTNOO1

21 HfRtiA
MTNOO1
PA =0
MTNO004
PR
MTNO004

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA

AAA

AA+

AAA

AAA

2.25%

2.11%

2.32%

2.32%

2.47%

2.48%

2.52%

2.54%

2.40%

2.33%

2.40%

2.29%

2.90%

2.40%

3.42%

2.80%

2.80%



1.24Y

1.3Y

1.31Y

1.52Y+NY

1.68Y

1.68Y
1.71Y+NY({k
1)

1.71Y({X 1)

1.71Y({X 1)

1.71Y({K 1)

1.72Y+NY

1.9Y (% 2)

1.92Y({X 1)

1.93Y+NY

2Y+3Y

2.29Y+NY

2.35Y+2Y

102102250.1B

102103128.1B

102103092.1B

102380190.1B

102380914.1B

102380914.1B

102280979.1B

102280956.1B

102280956.1B

102280956.1B

102281038.1B

102381596.1B

102281521.1B

102381662.1B

102281663.1B

102282576.1B

102282724.1B

21 iR
MTNOO1(4362)
21 )11%:7g
MTNOO1
21 BRI
MTNO002
23 i
MTNO002

23 EErEE
MTNOO1

23 BEkE
MTNOO1
22 PE#E
MTNOO1
22 PSR
MTN002
22 PG
MTN002
22 PG
MTN002
22 i&@H
MTNO004
23 FEEHG

MTNO024

22 E5EE

MTNOO1
23 KEEHHEE
MTNO0O02
22 BRREE
MTNO0O02
22 EFR
MTNOO8
22 B
MTNOO1

AA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+/AAA

AAA

AAA

3.12%

3.70%

3.80%

2.78%

2.56%

2.56%

3.15%

2.74%

2.74%

2.74%

2.80%

2.54%

3.03%

2.87%

3.68%

3.13%

2.70%



22 BENHGE

2.35Y+2Y | 102282724.1B MTNOO1 AAA 2.70%
23 PR
2.68Y+NY | 102380859.IB MTNO002B AAA 3.14%
23 BhT5EE
2.68Y+NY | 102380859.IB MTNO002B AAA 3.14%
23 HESH
2.69Y+2Y | 102380918.1B MTNO003 AA+ 3.61%
23 I8
2.82Y+NY | 132380035.1B GNO001 AAA 3.20%
23 HEEErE
2.86Y(fk1)  102381503.1B MTNOO1 AAA 3.20%
2.96Y+NY({k 23 KBS
1) 102381815.1B MTNO05 AAA 3.06%
23 ZPEXIZ
2.98Y 102381940.1B MTNO003 AAA 3.82%
23 BINEH
2.99Y+NY | 102381959.IB MTNO05 AAA 3.52%
21N IESE
3.04Y 102101675.1B MTNO05 AAA 3.20%
21 N IEE
3.04Y 102101675.1B MTNO05 AAA 3.20%
21 iBBEEIR
3.2Y 102102115.1B MTNO003 AA+/AAA  3.05%
22 =&
3.59Y+2Y  102280506.1B MTN002 AAA 3.05%
22 34
3.71Y+2Y  102280943.IB MTNOO1 AA+ 3.33%
22 [RIBE
3.84Y(fk 1)  102281250.1B MTNO008 AAA 3.15%
SBEIERRESR
o ase 1o o
HR T FET ""‘%1;:2) Lk



15D 167519.SH 20 752 01 AA 2.90%
18 REFAET
41D+5Y 1822030.IB % AAA 2.20%
18 REFAET
41D+5Y 1822030.IB % AAA 2.20%
65D(fk 2) 114838.5Z 20 REfR AAA 2.30%
98D 155033.SH 18 Fh48 04 AAA 2.22%
111D 185065.SH 21 %63 07 AAA 2.13%
123D +NY({k
1) 197884.SH 21 54, Y6 AAA 2.64%
123D+NY({k
1) 197884.SH 21 3%81,Y6 AAA 2.64%
126D +2Y ({k
1) 175538.SH 20 3T#2 01 AAA 2.18%
157D(fk 1) = 175631.SH 21 Y4 G1 AAA 2.17%
162D 175642.SH 21 g 02 AAA 2.25%
164D(fk 1) = 155155.SH 19 %7K 01 AAA 2.32%
172D 151179.SH 193835 01 AA+ 2.43%
199D(fk 1) = 155192.SH 19 {5502 AAA 2.26%
212D+NY({k
2) 175739.SH 21 K5 Y1 AA+ 2.70%
217D 155216.SH 19 &1, 01 AAA 2.44%
218D+2Y(fk
1) 175820.SH 21 & 01 AAA 3.00%
219D +NY/({k
2) 250354.SH 23 &K Y1 AA+ 3.28%
241D+2Y  178297.SH 21 ¥fith 01 AAA 2.49%
255D({k1) = 188008.SH 21 37T 01 AAA 2.38%
274D+2Y(fk
1) 178423.SH 21 127 03 AA+ 2.45%
294D 251186.SH 23802 = AA/AA+ | 2.89%
315D+1Y  115511.SH 23 #4511 AAA 7.40%
320D 149526.5Z 21 €01 AAA 2.40%




332D({k1) = 149972.5Z 22 R4 03 AAA 2.36%
355D+2Y | 177701.SH 21 Bt& 01 AAA 2.89%
1.01Y 137666.SH 22 %= G2 AAA 2.34%
1.02Y+2Y = 188518.SH 21 482 03 AA+ 2.85%
1.12Y 162174.SH 19 7= 01 AA 4.08%
1.13Y+2Y({k
1) 197204.SH 21 3132 03 AAA 2.82%
1.19Y+2Y({k
1) 188834.SH 215+ 02  AA+/AAA  2.52%
1.37Y 184179.SH 213%I 04 AAA 2.73%
1.39Y+NY = 138791.SH 22 g2 Y2 AAA 2.70%
1.39Y+NY  138791.SH 22 g2 Y2 AAA 2.75%
1.45Y 196229.SH 22 224501 AAA 2.60%
1.45Y 196229.SH 22 %= 01 AAA 2.60%
1.46Y+4Y = 184219.SH 22 £FH 01 AA+ 3.80%
1.55Y+2Y = 149812.5Z 22 APFH G1 AA+ 2.77%
1.55Y+2Y = 149812.5Z 22 AFH G1 AA+ 2.77%
22 KIZPI 2R
1.56Y+NY = 2280077.1B 02 AAA 2.89%
1.57Y+NY = 148195.5Z 23 EEIR V1 AAA 2.79%
1.6Y 115086.SH 23 $BiF C3 AAA 2.67%
1.62Y+5Y({k
2) 2023001.1B = 20 ARMK AAA 2.70%
1.67Y 250204.SH 23 B\ 01 AA+ 3.23%
1.69Y+NY = 185665.SH G2243 Y2 AAA 2.81%
1.69Y+1Y({k
2) 250832.SH 23 XX, 03 AAA 3.56%
1.7Y+2Y 194366.SH 22 g5 02 AAA 6.20%
1.76Y+5Y = 2023010.B = 20 HitkA S AAA 2.73%
1.86Y 185891.SH 22 245 C1 AAA 2.79%
1.91Y+2Y | 194878.SH 22 42 02 AA+ 3.17%
1.97Y+2Y = 182317.SH 22 B 02 AA+ 3.05%




2.01Y+2Y 148023.5Z 22 =4 01 AA+ 2.98%
2.03Y+NY = 137662.SH 22 BRs Y1 AAA 2.84%
2.08Y+NY = 137772.SH 22 3% Y2 AAA 2.87%
2.08Y 137795.SH 22 i3 01 AAA 2.75%
2.14Y+2Y 182835.SH 22 7B 01 AA/AAA | 411%
2.2Y+2Y 137945.SH 22 &7 02 AAA 2.80%
2.25Y+2Y 138528.SH 22 IREK 05 AAA 3.30%
20 FRERR
2.29Y 2022049.1B 01 AAA 2.69%
2.44Y 175657.SH 21 5 G1 AAA 2.99%
2.86Y 148325.5Z 23 154 01 AA+ 3.38%
2.86Y(fk2) = 1483385SZ 23 353 01 AA+ 3.07%
2.92Y+NY = 148371.5Z 23 )IlBE Y3 AAA 3.25%
2.93Y+2Y 251755.SH 23 =i 03 AA+ 3.93%
2.94Y(fk1) = 115675.SH 23 ER} 01 AAA 2.87%
2.94Y 212380008.IB 23 z{7{& 01 AAA 2.615%
2.96Y+2Y 133590.5Z 23 3Rl 02 AAA 3.44%
3.02Y+NY({k 21 FREISIAR
1) 092100008.1B 01 AAA 3.98%
3.07Y 188706.SH 21 FiL 03 AAA 3.02%
3.17Y+2Y 188845.SH 21 K57 02 AA+ 3.02%
3.71Y 152470.SH G203&T AA/AAA | 3.30%
23 HHAOTZ
4.78Y+5Y | 092303003.1B &AM 01 3.125%
16 EXIAkIZ
103D 031679018.1B PPNO003 AA 2.67%
20 RABIF
108D(fk 1) | 032001002.1B PPN006 AAA 2.22%
18 Bz
131D 031800784.1B PPN002 AA+ 2.89%
21 RIEIH
161D 032100050.1B PPN002 AAA 2.33%




21 FREBIHT

171D({k 1)  032100168.1B PPN004 AAA 2.35%
21 A=
362D 032100823.1B PPN005 AAA 3.22%
21 FLWKR
‘ 1.04Y 032100887.1B PPNOO1 AA+ 3.31%
21 BBEE
1.25Y 032180025.I1B PPN002 AAA 2.93%
21 Ehith
‘ 1.25Y 032180027.1B PPN002 AA/AA+ | 3.18%
22 BNATI]
1.41Y 032200098.I1B PPNO01 AAA 2.64%
‘ 20 SEREHT,
1.64Y 032000313.1B PPNOO1 AA+ 3.62%
22 B
2.31Y 032281092.1B PPNOO1 AA+ 3.63%
23 IR E
‘ 2.8Y+2Y  032380485.1B PPN003 AA+ 3.65%
20 FsHRIT/N
10D({k 1) 2028031.1B RifR AAA 2.05%
‘ 20 FHFRIT/N
10D({k 1) 2028031.1B RifR AAA 2.05%
20 FsRIT/N
10D({k 1) 2028031.1B TRfR AAA 2.05%
20 FhsHRIT/N
‘ 10D({k 1) 2028031.1B TRfR AAA 2.05%
18 BIRIRIT
46D +5Y 1828010.I1B % 01 AAA 2.06%
18 FRiRRIT—
‘ 46D +5Y 1828010.I1B % 01 AAA 2.06%
18 FRRIRIT—
46D +5Y 1828010.I1B % 01 AAA 2.06%
74D +5Y (K 18 PEIRITZ
1) 1828012.1B % 02 AAA 2.22%




81D+5Y({k 18 EIRIRIT—

1) 1828013.1B % 02 AAA 2.21%

81D+5Y({k 18 BIFIRIT—

1) 1828013.1B % 02 AAA 2.21%
95D 2028047.1B 20 2ZERTT 02 AAA 1.97%
95D 2028047.1B 20 2ZERTT 02 AAA 1.97%
95D 2028047.1B 20 2ZERTT 02 AAA 1.97%

21 FNERITE:
172D 2120004.1B BEER AAA 2.13%
221D 2128007.1B 21 #£EiR17 01 AAA 2.17%
221D 2128007.1B 21 #£EiR17 01 AAA 2.17%
19 RIAMRIT—
222D +5Y 1928004.1B % 02 AAA 2.32%
| 228D 2128012.1B 21 iB&ER1T 01 AAA 2.15% ‘
19 ERIRTR
337D+NY 1928016.1B FR AAA 2.53%
19 FRERIT— ‘
1.12Y+5Y 1928028.1B 7% 01 AAA 2.45%
19 FREKRIT—
1.12Y+5Y 1928028.1B 7% 01 AAA 2.445%
19 FESRIT— ‘
1.28Y+5Y 1928033.1B 7% 03 AAA 2.485%
19 FRERRIT—
1.28Y+5Y 1928033.1B 2% 03 AAA 2.50%
‘ 20 ERAERITA ‘
1.6Y+NY 2028006.1B R AAA 2.705%
20 RASRIT—
1.74Y+5Y 2028013.1B 2% 01 AAA 2.605%
20 RAARIT ‘
1.75Y+NY 2028017.1B %K 01 AAA 2.74%
20 FASRITK
1.75Y+NY 2028017.1B 2243 01 AAA 2.745%
20 RASRITA ‘
1.75Y+NY 2028017.1B 2243 01 AAA 2.74%




20 RIVERITIK

1.75Y+NY = 2028017.1B “5tE 01 AAA 2.74%
20 RARTTK
1.75Y+NY = 2028017.1B “51F 01 AAA 2.74% ‘
20 RARTTK
1.75Y+NY = 2028017.1B “R1E 01 AAA 2.74%
20 RAVERTTK
1.75Y+NY = 2028017.1B “51& 01 AAA 2.74% ‘
20 RBFRITZ
1.78Y+5Y 2028018.I1B x AAA 2.62%
1.88Y+5Y({k 20 RERITZ
2) 2028022.1B & AAA 3.56% ‘
20 1EERITK
1.91Y+NY = 2028023.1B £5(% 01 AAA 2.82%
22 bR TER
‘ 2.01Y 2220062.1B &k AAA 2.61% ‘
2.04Y+NY (fk 20 RIVRTTK
1) 2028032.1B &% 02 AAA 2.82%
2.04Y +NY (fk 20 RIVRTTK
1) 2028032.1B &% 02 AAA 2.82% ‘
2.04Y+NY(fk 20 RIVRTTX
1) 2028032.1B &% 02 AAA 2.82%
2.04Y+NY ({k 20 RIVRITX
1) 2028032.1B &5 02 AAA 2.82% ‘
2.04Y+NY(fk 20 RIVERITX
1) 2028032.1B £5{% 02 AAA 2.82%
| 2.19Y 2228050.1B 22 FEKIRTT AAA 2.515% |
23 HRRI T/
2.52Y 212380001.1B 15 01 AAA 2.63%
21 BRAERTTX
2.62Y+NY = 2128011.1B &84 01 AAA 2.97%
2.67Y 2328009.1B = 23 m{ZiR4T 01 AAA 2.60%
2.67Y 2328009.1B = 23 F{=$R1T 01 AAA 2.5925%
2.67Y 2328009.1B = 23 m{ZiR1T 01 AAA 2.595%



23 MSR1T4

2.71Y(¢fk 1)  222380003.1B & 01 AAA 2.60%
23 PIRITER
2.71Y(¢fk 1)  222380003.1B & 01 AAA 2.60%
| 2.71Y 222380002.1B 23 3{T4Rf= 01 AAA 2.585% ‘
23 PEERTTER
2.76Y(fk2) = 2328013.1B BERR 01 AAA 2.595%
21 FERITK
2.77Y+NY = 2128019.1B £E{3 01 AAA 3.005%
2.78Y 2328016.1B = 23 R4E4R1T 01 AAA 2.67%
23 JLRERIT/N
2.79Y({k 1) = 2320019.1B 1% 02 AAA 2.63%
21 KIHRITZ
2.79Y+5Y 2120044.1B & AAA/AA+ 3.18%
23 MIRITER
‘ 2.83Y 2328018.1B BERElR 02 AAA 2.6175%
23 MIRITER
2.83Y 2328018.1B BERElR 02 AAA 2.6175%
| 2.92Y({k1) = 2320026.1B 23 HER1T AAA 2.69% ‘
23 BLBIRITER
2.94Y({k2) = 2320028.1B =154 AAA 2.72%
23 FiEIRITIR ‘
2.94Y({k2) = 2320028.1B =154 AAA 2.72%
23 B HRIT/
2.96Y 2320033.1B 15 01 AAA 2.69%
21 BigRIT—
3Y+5Y(fk1) 2128025.1B % 01 AAA 2.905%
21 RARTTK
3.27Y+NY = 2128038.1B &84 01 AAA 3.09%
21 RARTTK
‘ 3.27Y+NY = 2128038.1B &84 01 AAA 3.09% ‘
21 RARITK
3.27Y+NY = 2128038.1B £Et& 01 AAA 3.10%



21 RAVERITIK

3.10% ‘

3.27Y+NY 2128038.1B 225 01 AAA
21 3lRIF—
3.29Y+5Y 2128042.1B % 02 AAA 3.04%
21 YlARIT— ‘
3.29Y+5Y 2128042.1B % 02 AAA 3.04%
21 lRIF—
3.29Y+5Y 2128042.1B % 02 AAA 3.03%
21 BRSSRAT ‘
3.33Y+NY 2128047.1B ESUGY AAA 3.16%
21 BRI A
3.33Y+NY 2128047.1B ESUG AAA 3.16%
22 HRfERAT ‘
3.44Y+NY 2228001.1B 25{%E 01 AAA 3.12%
22 RARFTA
3.54Y+NY 2228011.1B 5% 01 AAA 3.14%
22 chESRfTA ‘
3.67Y+NY 2228023.1B 5% 01 AAA 3.16%
22 FERITX
3.67Y+NY 2228023.1B 5% 01 AAA 3.16%
22 thERAT ‘
3.67Y+NY 2228023.1B 5% 01 AAA 3.16%
22 chERfTA
3.67Y+NY 2228023.1B %K 01 AAA 3.16%
22 chERfTA ‘
3.67Y+NY 2228023.1B %K 01 AAA 3.16%
22 chERfTA
3.72Y+NY 2228029.1B (%K 02 AAA 3.17%
22 BIRIT—
3.85Y+5Y 2228039.1B 2% 01 AAA 3.0625%
22 BIRIT—
3.85Y+5Y 2228039.1B 7% 01 AAA 3.0625%
22 EIRRIT—
3.85Y+5Y 2228039.1B 7% 01 AAA 3.0625%




22 RAERIT—

3.86Y+5Y 2228041.1B 2% 01 AAA 3.07%
4.05Y+5Y({k 22 HKIRITZ
1) 092280080.1B k&A= 01A AAA 3.185%
4.05Y+5Y({k 22 HKIRITZ
1) 092280080.1B k&A= 01A AAA 3.185%
4.07Y+NY({k 22 TATREAR
1) 092280086.1B 02 AAA 3.225%
4.2Y+NY({k 22 BIRTRITIK
1) 092280105.1B “51& 01 AAA 3.61%
4.2Y+NY (K 22 FAFIRITK
1) 092280105.1B 253 01 AAA 3.61%

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



