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B ==

EfR73MHE 2.87Y 220018 AR3Z 2.36-2.4; 9.6Y 220010 A% 2.86-2.88; 9.85Y 220017 B3 2.85-2.8625; 29.51Y 220008 B3z 3.1925-

3.22,
FERER(%) 2.0000 2.3400 2.5700 2.7800 2.8775 3.2225
SHER(%) 2.0000 2.2950 2.5400 2.7600 2.8525 3.1925
TN (%) 0.0000 -0.045 -0.03 -0.02 -0.025 -0.03

T

ESRMRAME  4.38Y 220203 A 2.66-2.705; 4.68Y 220208 AZX 2.665-2.705; 9.27Y 220205 pkAZ 3.0-3.02;  9.53Y 220210 A% 2.99-

3.02; 9.77Y 220215 pgAZ 2.9375-2.97,

MEBIEEHERE(%) 2.5500 2.755 2.9200 3.035
SHIEEHERME(%) 2.23 2.50 2.71 2.89 3.0
T5(%) -0.05 -0.05 -0.045 -0.03 -0.035
MEREFE(%) 2.12 2.5100 2.725 2.925 3.04
SHEFHER (%) 2.07 2.49 2.66 2.9025 2.99
T5(%) -0.05 -0.02 -0.065 -0.0225 -0.05
B eemns

SHERAIRIBERER . ARTEEFERIR AAA AA+IGREM. fGim/amE, 16D 012281381 22 3KiTI& SCP003 AAA BERX1E 2.20%
B, ESHARK, 44D 012283290 22 TF% SCP039 AAA RRAZTE 2.50%E, (RITHAES, iKin/Am, 107D 012282776 22 i
150% SCP006 FRATTE 2.62%MUE, $RITHLAIENS, 140D 012283839 22 RhRK SCP001 AA+ FIATE 3.06%AIE, $RITHAES, Kiw/TmE,
243D 012283751 22 [EFEIH SCPO04 AAA FRZITE 2.65%IE, {RITHIAES, 358D 042280496 22 {<HE CP001T AAA FETE 2.70%MIE,

RiTHGEES, BAMsS, SHEREEES.

I T TV VO VI T T
AAA 2.3 2.53 2.58 2.67 2.7

AA+ 2.67 2.85 2.95 3.05 32
EXFUTERER
AA 3.25 3.38 3.55 39 42
AA- 3.6 3.9 43 45 475
AAA 2.25 5 2.52 1 2.57 1 2.65 2 2.7 0
SHERIEST AT AA+ 2.7 -3 2.85 0 2.95 0 3.05 0 3.2 0
(BP) AA 3.25 0 3.38 0 3.55 0 3.9 0 42 0
AA- 36 0 3.9 0 43 0 45 0 475 0

B oume

SHPEIGEERNAER, TRFTEAESTURTIEM. 1-3 FEHPE, 19 RAHMTN006 (AAA, 1.9Y) 7E2.73%p38, {KikfE 4bp B
%Z; 21 EhngE MTNOOT (AAA, 2.1Y) 1£2.97%FK3Z, Bfh{E 2bp FAL; 21 HiEiRE MTNO08 (AAA, 2.07Y) FYATE 3.34%, {R{H{E 1bp B3Z; 19

frAiH MTNOOS (AAA, 1.9Y) BaZTE 2.74%, RRAL(E 3bp A, 3 B 5 FHARR, Aisz—Ar, 22 BgF8 MTNOOS (AAA, 4.93Y )7E 3.08%p3Z, fRf&E



3bp F3Z; 22 FEEIR MTNOO3B (AAA, 4.31Y) 7E 3.17%Rk32, {KIHME 4bp A3Z. 5Y RUALHARR, A3essE, 22 BEFG3cE MTNOO7 (AAA, 9.92Y)

£ 3.90%R%32, BfhE 1bp 3z, SRS, SHPERIBEREEK, R TT 2-3bp Mk,

I T R R I T T

AAA+ 2.68 3.07 3.34 3.59 None
AAA 2.88 3.2 3.52 3.85 None
ubS [
AA+ 3.04 3.51 3.93 None None
AA 3.21 3.69 4.2 None None
AAA+ 2.72 -4 3.09 -2 3.38 -4 3.62 -3 None None
SHERIES TR AAA 2.91 -3 3.23 -3 3.55 -3 3.88 -3 None None
(BP) AA+ 3.05 -1 3.51 0 3.96 -3 None | None '@ None None
AA 3.23 -2 3.7 -1 4.21 -1 None None | None None

B cus

SHEEWRIRBRER, B, 58, 17, REASHEENESS. ARMSE, 2185 04 AAA B3 2.82%, BEEEH, EEXA. 22#
% 04 AAA p3ZTE 3.18%. 21 Fgk 03 AAA BRXFE 3.03% . IHIRJ5TE, PR Fiithek AAA lZTE 2.80 %. 18 RIGMthEkf AAA BAZFE 2.69%. 20 RITEHiR

01 AAA FR3STE 3.30% , K75, 22 SESTHREE 01 AA+FRAITE 4.15%,

B =a

FHREDImE, TiaRBARFeE, ERKERISER, ME K 0.5-1pts, &RiRIR, FHARIRES BOCOM 4.75 25 EfF 5-8bps, miiaXuiE
48/40, FAhRHSTA _EIFISIEUAR 98.7/99.7, ®an& % SHRIHG 23 334G (A3STE 6.1%) . 7= BCDHGR 26 F-/5MiaLfEiRs, & 78-79.5 198k,
X, BTN, =ik, 4R35 GRNCH 3K 0.5-1.5pts, = PWRLNG Lk 1pt .

S HERMR

15D 229963 1.35
68D 229937 2.1
68D 229937 2.08
75D 229941 2.08
89D 229967 2.07

221D(fk 1) 200009 2.07

221D(fk 1) 200009 2.08
336D 220023 2115
1.31Y 220005 2.19
1.31Y 220005 22
1.37Y 210004 2.16
1.59Y 220013 222
1.81Y 220020 2.26
2.38Y 200005 2.37
2.5Y 220011 2.38
2.54Y 180013 2.16
2.64Y 150016 2.25
2.75Y 220018 2.36
2.75Y 220018 2.365
2.75Y 220018 2.37
2.75Y 220018 2.38
2.75Y 220018 2.4
2.89Y 150023 2.34
3.45Y 160010 2.45
3.7Y 160017 2.4
3.7Y 160017 2.4075
3.72Y 210011 2.505
3.72Y 210011 25075
3.72Y 210011 251
467Y 220016 2.58
467Y 220016 2.585
467Y 220016 2.59
467Y 220016 2.595
467Y 220016 2.605
4.89Y 220022 2.56
4.89Y 220022 2.585
5.03Y 200017 2.535
5.03Y 200017 2.54
5.03Y 200017 2.55
6.33Y 220006 2.7625
6.33Y 220006 2.765
6.5Y 190006 2.66
6.56Y 220012 2.78
6.84Y 220021 2.7975
6.84Y 220021 2.8




6.84Y 220021 2.8025
6.84Y 220021 2.81
6.84Y 220021 2.815
6.84Y 220021 2.8125
7.49Y 200006 2.84
7.49Y 200006 2.8425
7.49Y 200006 2.845
7.49Y 200006 2.85
7.49Y 200006 2.855
7.49Y 200006 2.8525
7.58Y 2000003 2.84
8.99Y 210017 2.8475
9.23Y 220003 2.845
9.23Y 220003 2.85
9.23Y 220003 2.8525
9.23Y 220003 2.8575
9.23Y 220003 2.86
9.48Y 220010 2.8525
9.48Y 220010 2.855
9.73Y 220017 2.84
9.73Y 220017 2.8425
9.73Y 220017 2.841
9.73Y 220017 2.843
9.73Y 220017 2.8475
9.73Y 220017 2.845
9.73Y 220017 2.85
9.73Y 220017 2.8525
9.73Y 220017 2.851
9.73Y 220017 2.855
9.73Y 220017 2.8575
9.77Y 220019 2.8075
9.77Y 220019 2.81
9.77Y 220019 2.8105
9.77Y 220019 2.8125
9.77Y 220019 2.813
9.77Y 220019 2.816
9.77Y 220019 2.8175
9.77Y 220019 2.815
9.77Y 220019 2.82
9.77Y 220019 2.8152
9.77Y 220019 2.8225
9.98Y 220025 2.8
9.98Y 220025 2.7975
9.98Y 220025 2.8025
9.98Y 220025 2.8035
9.98Y 220025 2.805
9.98Y 220025 2.81
9.98Y 220025 2.815
9.98Y 220025 2.8125
9.98Y 220025 2.8075
23.42Y 160008 3.28
24.67Y 170015 3.275
24.67Y 170015 3.28
26.66Y 190010 3.27
26.66Y 190010 3.272
26.66Y 190010 3.275
26.66Y 190010 3.28
27.81Y 200012 3.27
27.81Y 200012 3.275
28.38Y 210005 3.27
28.38Y 210005 3.275
28.38Y 210005 3.2725
28.9Y 210014 3.2525
28.9Y 210014 3.255
28.9Y 210014 3.26
28.9Y 210014 3.259
28.9Y 210014 3.2575
S RERER3E

44D 160404 2.08 o
51D 220201 2.09
51D 220201 2.1
167D 220304 2.22
167D 220304 2.23
167D 220304 2.25



167D 220304 2.26
181D 220206 2.22
198D 200217 2.25
247D 220211 2.25
247D 220211 2.2525
247D 220211 2.255
286D 220408 2.255
286D 220408 2.26
286D 220408 2.265
286D 220408 2.27
286D 220408 2.28
338D 220216 2.25
338D 220216 2.26
338D 220216 2.265
338D 220216 2.28
356D 220308 2.28
363D 180413 2.27
1.19Y 190203 2.32
1.22Y 190305 2.43
1.22Y 190305 2.425
1.22Y 190305 2.42
1.28Y 210402 2.36
1.33Y 2102001 2.35
1.58Y 92218003 2.43
1.61Y 190208 24
1.61Y 190208 241
1.61Y 190208 2.43
1.66Y 210406 244
1.73Y 220322 242
1.73Y 220322 2.43
1.73Y 220322 244
1.73Y 220322 2.445
1.73Y 220322 2.45
1.89Y 92218005 244
1.89Y 92218005 2.4425
1.95Y 210313 2.435
1.95Y 210313 244
1.95Y 210313 2.4425
1.95Y 210313 2.445
1.95Y 210313 2.45
1.97Y 210218 2.43
1.97Y 210218 244
2.2Y 150205 2.49
2.27Y 200305 2.51
2.29Y 220403 2.5
2.31Y 220202 2.49
2.31Y 220202 2.4975
2.31Y 220202 2.5
2.39Y 150210 2.51
2.55Y 220303 2.54
2.55Y 220303 2.55
2.58Y 200208 2.51
2.58Y 200208 2.5325
2.64Y 200212 2.5
2.64Y 200212 2.51
2.64Y 200212 2.52
2.64Y 200212 2.53
2.64Y 200212 2.54
2.67Y 220406 2.53
2.67Y 220406 2.535
2.67Y 220406 2.55
2.67Y 220406 2.555
2.75Y 220207 2.49
2.75Y 220207 2.5
2.75Y 220207 2.51
2.75Y 220207 2.515
2.8Y 150218 2.56
2.8Y 150218 2.57
2.81Y 150314 2.59
2.83Y 200408 2.55
297Y 180411 2.57
297Y 180411 2.58
3.1Y+5Y 200219 297
3.25Y 160303 2.59
3.25Y 160303 2.6
3.26Y 190204 2.6




3.26Y 160408 2.61
3.26Y 160408 2.62
3.26Y 190204 2.61
3.27Y 210203 2.57
3.27Y 210203 2.575
3.27Y 210203 2.58
3.27Y 210203 2.585
3.27Y 210203 2.59
3.27Y 210203 2.5925
3.27Y 210203 2.595
3.33Y 210403 2.615
3.33Y 210403 2.61
3.36Y 160210 2.61
3.36Y 160210 2.615
3.36Y 160210 2.62
3.36Y 160210 2.63
3.41Y 160418 2.66
3.41Y 160418 2.67
3.47Y 210305 2.69
3.65Y 190408 2.7
3.65Y 190408 2.71
3.72Y 210408 2.66
3.75Y 160213 2.705
3.78Y 160310 2.695
3.78Y 160310 2.72
3.8Y 210208 2.66
4.12Y 170405 2.715
4.12Y 170405 2.73
4.14Y 200204 2.73
4.18Y 220305 2.7225
4.18Y 220305 2.725
4.18Y 220305 2.73
4.25Y 220402 2.73
4.25Y 220402 2.7325
4.25Y 220402 2.735
4.25Y 220203 2.67
4.25Y 220203 2.6725
4.25Y 220203 2.675
4.25Y 220203 2.6775
4.25Y 200307 2.7425
4.25Y 220203 2.68
4.25Y 220203 2.685
4.25Y 200307 2.76
4.25Y 220203 2.69
4.25Y 220203 2.695
4.25Y 220203 2.7
4.25Y 220203 2.6975
4.32Y 170303 2.75
4.38Y 170210 2.7575
4.38Y 170210 2.77
4.47Y 92018002 2.76
4.56Y 220208 2.67
4.56Y 220208 2.675
4.56Y 220208 2.6775
4.56Y 220208 2.68
4.56Y 220208 2.6825
4.56Y 220208 2.685
4.56Y 220208 2.6925
4.56Y 220208 2.695
4.56Y 220208 2.69
4.56Y 220208 2.6875
4.56Y 220208 2.6975
4.56Y 220208 2.7
4.56Y 220208 2.7025
4.56Y 220208 2.705
4.56Y 220315 2.75
4.56Y 220315 2.76
4.56Y 220315 2.765
4.56Y 220315 2.77
4.75Y 220407 2.76
4.75Y 220407 2.77
4.75Y 220407 2.7725
4.75Y 220407 2775
5.46Y 180406 2.83
5.46Y 180406 2.835
5.62Y 180210 2.85




6.25Y 92218002 291
6.25Y 92218002 2915
6.25Y 92218002 2.92
6.27Y 220204 2.88
6.49Y 190310 2.9025
6.49Y 190310 2.905
6.49Y 190210 2.9025
6.49Y 190210 29
6.61Y 140217 294
6.63Y 190406 291
6.63Y 190406 2.92
6.78Y 220307 2.92
6.81Y 220209 2.915
6.82Y 190215 2.925
7.29Y 200205 2.945
7.29Y 200205 2.9425
7.33Y 200310 2.9525
7.33Y 200310 2.955
7.33Y 200310 2.9575
7.33Y 200310 2.96
7.4Y 200404 2.955
7.4Y 200404 2.9575
7.91Y 200215 2.97
7.91Y 200215 2.9725
7.92Y 200410 2.98
8.27Y 210205 2.9725
8.27Y 210205 2975
8.5Y 210405 2.98
8.5Y 210405 2.985
8.54Y 210210 2.98
8.54Y 210210 2.9825
8.64Y 210310 2.99
8.64Y 210310 3.005
8.81Y 210215 2.99
8.81Y 210215 2.995
8.81Y 210215 2.9925
8.81Y 210215 3
8.95Y 210410 3.0075
8.95Y 210410 3.01
8.95Y 210410 3.01
9.15Y 220205 3
9.15Y 220205 3.005
9.15Y 220205 3.0075
9.15Y 220205 3.01
9.15Y 220205 3.0125
9.15Y 220205 3.011
9.15Y 220205 3.015
9.15Y 220205 3.0127
9.3Y 220310 3.0175
9.41Y 220210 3
9.41Y 220210 3.0025
9.41Y 220210 3.0075
9.41Y 220210 3.005
9.41Y 220210 3.01
9.41Y 220210 3.0125
9.41Y 220210 3.015
9.41Y 220210 3.0175
9.41Y 220210 3.02
9.54Y 220405 3.0125
9.54Y 220405 3.02
9.54Y 220405 3.0175
9.65Y 220215 2.95
9.65Y 220215 2.9525
9.65Y 220215 2.953
9.65Y 220215 2.9545
9.65Y 220215 2.955
9.65Y 220215 2.9575
9.65Y 220215 2.959
9.65Y 220215 2.958
9.65Y 220215 2.96
9.65Y 220215 2.9625
9.65Y 220215 2.9635
9.65Y 220215 2.963
9.65Y 220215 2.962
9.65Y 220215 2.964
9.65Y 220215 2.965




G BB (Ri7i0)

9.65Y 220215 2.9675
9.65Y 220215 297
9.74Y 220311 3.01
9.74Y 220311 3.02
9.74Y 220311 3.0225
9.89Y 220410 3.02
9.89Y 220410 3.025
9.89Y 220410 3.0275
9.89Y 220410 3.03
9.89Y 220410 3.0325
9.89Y 220410 3.035
9.92Y 220220 29
9.92Y 220220 2.9025
9.92Y 220220 2.905
9.92Y 220220 291
9.92Y 220220 2.9075
9.92Y 220220 29125
9.92Y 220220 2913
9.92Y 220220 2915
9.92v 220220 292
SHERRE3E
FIRKE
012280821.1B 22 &% SCPO01
9D 012281965.1B 22 EZxRE® SCP001
13D 012283170.1B 22 B SCP004
15D 012283075.1B 22 ¥RigE SCP006
16D 012281381.1B 22 33TE SCPO03
22 3z Hi SCPO02 (RIGIZE
16D 012282474.1B 1)
22 3z HfR SCPO02 (R B2
16D 012282474.1B =)
16D 042100651.1B 21 EMEE CP002(Z FiifR
19D 012281042.1B 22 piEBEFT SCPO01
20D 012281072.1B 22 X SCP001
25D({% 1) 012283616.1B 22 Bk SCP014
28D 012284006.1B 22 th{{ g% SCPO17
30D 012283795.1B 22 s SCPO08
34D 012283463.1B 22 AFJ3CMl SCP024
35D 012283470.1B 22 ARk SCP028
43D 012283356.1B 22 FAHEE SCPO16
43D 012283356.1B 22 AHEE SCPO16
44D 012283290.1B 22 P SCP039
45D ({k 2) 042280011.1B 22 RIEZ CP001
48D 012282289.1B 22 =$% SCP022
49D 012282702.1B 22 thEg#g SCP021
77D 012282948.1B 22 i@ T SCP004
77D 012282948.1B 22 i@ T SCP004
83D 012282895.1B 22 #pFFsh K SCP006
83D 012282895.1B 22 #pFFsh K SCP006
83D 012283958.1B 22 ;TH5%KEE SCP002
102D({%k 1) 012282028.1B 22 &M &FE SCPO01
102D({%k 1) 012282028.1B 2 BEM &R SCPO01
107D 012282776.1B 22 |fmEds=pg& SCP006
107D 012283890.1B 22 11958 SCP003
116D({k 1) 012283267.1B 22 &5i% SCP003
128D 012282382.1B 22 #FEE£RY SCP004
128D 042280168.1B 22 &a75;# CPOO1
131D 012282387.1B 22 faZ#g SCP003
135D 042280209.1B 22 B8 CPOO3
140D 012283839.1B 22 2hRK SCPO01
140D 012283839.1B 22 2hRK SCPO01
177D 012283015.1B 22 FUMERE SCP008
177D 012283015.1B 22 FUMERE SCP008
225D 042280312.1B 22 Ffa;5H CP002
226D 012283455.1B 22 2h#2% SCP009
243D 012283751.1B 22 BRFEH SCP004
243D 012283751.1B 22 BRFEH SCP004
247D 012283794.1B 22 EzRER SCPO08
263D(fk 1) 012283951.1B 22 I SCPO01
264D 012283978.1B 22 fRAsE SCPO08(Eap
265D 012284017.1B 22 FUMERE SCP009

AAA
AAA
AA+
AAA

AAA

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

2.20%
2.00%
2.35%
2.67%
2.20%

2.35%

2.35%
2.70%
2.23%
3.00%
2.43%
2.20%
2.40%
2.35%
2.40%
2.37%
2.37%
2.50%
3.15%
5.55%
2.38%
2.72%
2.72%
2.67%
2.67%
2.711%
3.03%
3.03%
2.62%
2.72%
2.58%
2.58%
2.40%
3.02%
2.48%
3.06%
3.06%
2.711%
2.711%
2.58%
3.05%
2.65%
2.65%
2.67%
3.31%
2.67%
2.80%



268D
268D
358D
358D
360D ({% 2)

SERENS

BRKH BB BEERE (£17H19) _—

19D +NY
20D
26D
30D+NY
57D
58D
113D
132D
144D
149D +2Y
154D
158D
196D
249D +NY
260D
278D
278D
327D
351D
1.1Y+2Y
1.14Y
1.21Y+2Y

1.46Y

1.55Y
1.67Y
1.73Y+NY
1.74Y
1.9Y
1.9Y
1.92Y+2Y
1.93Y
1.99Y
2.52Y
2.66Y
2.69Y

2.72Y+NY
2.73Y
2.74Y
2.97Y
2.97Y
4Y
4.67Y
4.77Y
4.77Y
4.77Y
4.77Y
4.93Y
9.92Y

SHEIVRERIRE

FIRKE
17D({X 2)
30D
47D
51D
67D({k 1)
96D +2Y
102D({x 1)
103D +2Y
116D +2Y
117D
122D({X 2)

012284012.1B
012284012.1B
042280496.1B
042280496.1B
042280505.1B

101901688.1B
101901703.1B
101761048.1B
101901736.1B
101800040.1B
102000087.1B
101800202.1B
101800354.1B
101800398.1B
102000750.1B
102100811.1B
102000942.1B
101800667.1B
102101427.1B
101658042.1B
102001665.1B
102001665.1B
102001905.1B
102002115.1B
102002356.1B
102100057.1B
132100007.1B

102100940.1B

132100059.1B
101900993.1B
102101550.1B
102101616.1B
101901386.1B
101901386.1B
102102125.1B
102101971.1B
101901569.1B
102281158.1B
102281599.1B
102281636.1B

102281775.1B
102281828.1B
102281856.1B
102282503.1B
102282503.1B
102103059.1B
102281643.1B
102281982.1B
102281983.1B
102281985.1B
102281986.1B
102282397.1B
102282363.1B

RENEB

197791.SH
127350.SH
149022.5Z
162896.SH
1680060.1B
166107.SH
175807.SH
166217.SH
166374.SH
092000003.1B
136342.SH

22 [ )iteEk SCPO09
22 [ iteEk SCPO09
22 <8 CP0O1
22 <8 CP0O1
22 FA]Fg CP002

19 eh3zgEE MTNOO3
19 Z5EfE MTNOO5
17 HHEE MTN003
19 hEEEE MTNO02
18 iz MTNOO2
20 ZFE&HF MTNOO1
18 XiE&E )k MTNOO1
18 FLLIET MTNOO3
18 I}HitbEk MTNOO2
20 Egii MTNOOT
21 ER = MTNOO1
20 =R MTNOOT
18 ¥:354& MTNOOT
21 ;T2 MTNOO2
16 Ki&5% MTN004
20 3 T8 MTN002
20 3 T8 MTN002
20 FrigiE MTN002
20 FF MTN002
20 $7M4&r= MTNOO2
21 $85 T4 MTNOO1
21 ZFER/E GNOO1
21 %egets MTNOOT (RIHFEeE
)
21 EMEL3Z GNOOT (BrhFD
b9)

19 EFf=ig MTNOO3
21 ;P T MTNOO1
21 JiREB 73 MTNOO2
19 F5H MTNOO5
19 F5H MTNOO5
21 JLiI MTNOO4
21 EREE MTNOO1
19 igiEiE MTNOO1
22 WF5EHE MTNOO1
22 EFEHE MTNO02A
22 #EEiE MTNOO7
22 TREESR MTNOOT (RIBIZE

#2)

22 WHBZFF MTNOO1
22 $EIBI%E MTNOO1
22 3£ MTNOO4
22 ;L€ MTNOO4
21 Ki#Bsris MTNOOS
22 T-MEER MTNOOT
22 BB MTNO0O8
22 BB MTNO10
22 BB MTNOO7
22 BB MTNOO06
22 K1#2 MTNOO3
22 BEFERRIE MTNOO7

RENRE (R1TH13)
21 J%FF D1
PR H#fiEfR
20 54 01
20 ZhE 01
16 EIRESR
20 li#z 01
GC #6802
20 ER% 02
20 &% 01
20 FRE(SIARR 02BC(FRFT—)
16 i 01

AAA
AAA
AAA
AAA
AAA

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

AAA

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

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

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

2.68%
2.68%
2.70%
2.70%
2.96%

2.49%
2.20%
3.10%
2.28%
2.58%
3.72%
3.65%
3.08%
2.55%
3.16%
3.70%
3.05%
2.73%
3.20%
3.21%
2.70%
2.70%
3.57%
3.41%
3.11%
3.64%
2.93%

2.73%

3.30%
2.78%
3.10%
2.88%
2.74%
2.74%
3.22%
3.57%
3.08%
2.95%
3.21%
3.21%

4.90%
4.50%
3.47%
2.88%
2.88%
3.50%
3.68%
3.10%
3.10%
3.10%
3.10%
3.69%
3.90%

_

3.10%
2.98%
2.40%
2.87%
3.40%
3.10%
2.50%
4.40%
3.80%
2.67%
2.60%



155D +5Y
155D +5Y
164D +2Y
164D +2Y
166D
202D
246D
261D
274D
280D +1Y
287D
288D +5Y
294D +5Y
302D +2Y({%k 1)
302D+3Y
306D +5Y
306D +5Y
307D+5Y
310D({%x 10)
321D +NY
338D+4Y
340D+5Y({k 1)
1.06Y+6Y
1.08Y
1.08Y
1.18Y({X 2)
1.19Y+2Y
1.2Y
1.28Y
1.32Y+5Y
1.32Y+5Y
1.34Y
1.34Y
1.42Y+5Y
1.53Y
1.55Y({x 1)
1.55Y+NY (k& 1)
1.63Y+4Y
1.63Y+5Y
1.7Y+2Y
1.72Y
1.74Y
1.76Y+NY
1.78Y
1.81Y+2Y
1.83Y+NY
1.83Y+NY
1.83Y+NY
1.84Y
1.84Y
1.96Y({%x 1)
1.99Y
1.99Y
1.99Y
2.05Y
2.05Y
2.05Y
2.07Y
2.12Y
2.23Y({X 1)
2.23Y({X 1)
2.25Y
2.25Y
2.25Y
2.28Y+6Y
2.3Y
2.32Y+NY
2.32Y
2.38Y+2Y({K 1)
2.39Y+2Y
2.39Y+2Y
2.43Y+NY

1828002.1B
1828002.1B
166764.SH
166764.SH
137591.SH
148063.5Z
149570.5Z
163903.SH
167424.SH
196988.SH
139209.SH
1828007.1B
1828008.1B
175167.SH
139452.SH
1828010.1B
1828010.1B
1820053.1B
167710.SH
136955.SH
167589.SH
1828013.1B
1780407.1B
185164.SH
185164.SH
175690.SH
175706.SH
2120005.1B
155201.SH
1928004.1B
1928004.1B
2128012.1B
2128012.1B
1928011.1B
155402.SH
2128023.1B
155921.SH
152949.SH
1920046.1B
188436.SH
188567.SH
2120071.1B
162006.SH
188701.SH
188716.SH
1928025.1B
1928025.1B
1928025.1B
155735.SH
155760.SH
2128035.1B
185028.SH
152331.SH
152331.SH
2128048.1B
2128048.1B
2128048.1B
185141.SH
185205.SH
185341.SH
185341.SH
163157.SH
163157.SH
163157.SH
151231.SH
2228020.1B
2028006.1B
2220024.1B
194268.SH
185664.SH
185664.SH
2028014.1B

18 &IVERIT 4R 01
18 &IVERIT 4R 01
20 %2 01
20 %2 01
22 SIE ST
22 1 D2
21 135 05
20 318 08
20 &3z 01
21 F1& 03
PR IR
18 HRIRIT R 01
18 PSIRIT"4 01
20 #5501
G20 A% 1
18 FERIRIT 2R 01
18 FIRIRIT 2R 01
18 FIRERIT 2R
20 g% 02
18 P& Y3
20 1% 01
18 FIRIRIT 4R 02
17 B8 &1&R 01
21 E& C2
21 @& C2
21 RfxE 01
21 5P G1
21 JbTER1T/IMAIR 01
19 BifR 01
19 ZAERTIT 4% 02
19 ZAERTIT 4% 02
21 HRIR1T 01
21 HRIR1T 01
19 TRIRIT 4% 03
19 3%& 01
21 PERIT/IVIR
19 KE Y4
21 #7FK 01
19 FRIRIT 2R

21 #AE 01
21 $B3iE G9
21 EiBRIT
1958 Y1
EREE 11
21 FnixX 01
BRI TIKER R
BRI TIKER R
BRI TIKER R
9 H% 01
19 7z 04
21 HBR1T 02
21 £hZ= 05
19 3532 02
19 355 02
21 R&ER1T 02
21 R&ER1T 02
21 R&ER1T 02
21 At 01
22HDGJO1
22 18 G1
22 18 G1
20 i G2
20 hiff G2
20 hiff G2
19 8% 01
22 FI$R4T 02
20 AR TIKERIR
22 ;T ERAT/IMAIR
22 FE#R 01
22 &% 01
22 &% 01
20 FRERITKELR 01

19
19
19

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

2.63%
2.63%
3.13%
3.13%
2.61%
2.60%
2.60%
2.58%
3.61%
3.35%
3.41%
2.72%
2.73%
2.76%
2.85%
2.76%
2.77%
3.64%
5.23%
2.86%
3.73%
2.73%
2.82%
3.00%
3.00%
2.71%
2.73%
2.62%
2.95%
2.82%
2.82%
2.62%
2.61%
2.81%
2.90%
2.62%
2.84%
3.35%
2.95%
3.00%
2.72%
2.72%
3.18%
2.80%
3.31%
3.03%
3.03%
3.04%
3.30%
3.00%
2.70%
2.84%
3.02%
3.02%
2.96%
2.96%
2.96%
2.78%
2.85%
2.88%
2.89%
2.81%
2.81%
2.81%
3.04%
2.74%
3.14%
2.78%
3.52%
3.18%
3.18%
3.15%



2.47Y+NY
2.47Y+NY
2.47Y+NY
2.49Y+5Y
2.75Y+NY
2.93Y
2.95Y+5Y({X 1)
2.98Y
2.99Y+5Y
3.03Y+5Y
3.32Y+5Y
3.32Y+5Y
3.37Y
3.82Y
3.9Y+NY
3.98Y+5Y({x 1)
4.01Y+5Y
4.01Y+5Y
4.01Y+5Y
4.03Y
4.03Y
4.05Y+NY
4.06Y+5Y
4.06Y+5Y
4.25Y+NY
4.26Y+5Y
4.38Y+NY
4.39Y+5Y
4.39Y+5Y
4.39Y+5Y
4.39Y+5Y
4.62Y+5Y
4.64Y+NY
4.64Y+NY
4.7Y+5Y
4.7Y+5Y
4.7Y+5Y
4.7Y+5Y
4.77Y+NY
4.77Y+NY
4.77Y+NY
4.77Y+NY
4.77Y+NY
4.77Y+NY
4.77Y+NY
4.77Y+NY
4.78Y+NY({k 1)
4.78Y+NY (K 1)
4.78Y+NY({k 1)
4.78Y+NY (K 1)
4.83Y+5Y
4.83Y+5Y
4.88Y
4.96Y+5Y
211D (1% 4)
344D
1.3Y
1.7Y
1.84Y+2Y

2028017.1B
2028017.1B
2028017.1B
2028018.1B
137662.SH
2280448.1B
2028044.1B
2220078.1B
152659.SH
2020080.1B
2128008.1B
2128008.1B
149441.5Z
188770.SH
2120089.1B
2128039.1B
2128042.1B
2128042.1B
2128042.1B
1980357.1B
1980357.1B
185119.SH
2128051.1B
2128051.1B
2228011.1B
2228014.1B
2228023.1B
2228024.1B
2228024.1B
2228024.1B
2228024.1B
092280014.1B
137521.SH
137521.SH
092280033.1B
092280033.1B
092280033.1B
092280033.1B
092280083.1B
092280083.1B
092280083.1B
092280083.1B
092280083.1B
092280083.1B
092280083.1B
092280083.1B
092280086.1B
092280086.1B
092280086.1B
092280086.1B
092200008.1B
092200008.1B
2080296.1B
092280134.1B
032000504.1B
032180007.1B
032100313.1B
032100823.1B
032101055.1B

20 AR TIKER R 01
20 AR TIKER R 01
20 FRAVERFTIKER(R 01
20 BRIT R
22 R Y1
22 FEHERIVIR
20 ITRIRITZ4R 01
22 FuERI TR 02
G20 5, 2
20 KIMHRIT R
21 FERITZ 01
21 FERITZ 01
21 R4 06
21 FEk 03
21 JEERITKEL(R 01
21 FERITZ4 03
21 XWARTT 4R 02
21 XWARTT 4R 02
21 FRIT "R 02
19 IR E A R
19 IR E A R
21 K Y6
21 TrtRiT =4 02
21 TrtRiT =% 02
22 FMSRITIKELR 01
22 RIBIRITZR 01
22 HERITKELR 01
22 TrgtRIT—4% 03
22 TrgtRiT—4% 03
22 TrgtRIT—4% 03
22 TrgtRiT—4% 03

22 EiBHRIT_REAMR 01

22EEF VY1
22EE VY1

22 TR T RE AR 01
22 TR T RE AR 01
22 TR T RE AR 01
22 TR T RE AR 01

22 F1TKELR 01
22 F1TKELAR 01
22 F1TKELR 01
22 F1TKELAR 01
22 F1TKELR 01
22 F1TKELAR 01
22 F1TKELAR 01
22 F1TKELR 01
22 RATKER R 02
22 RATIKER R 02
22 RATKER R 02
22 RATIKER R 02
22 RATZRFASR 02A
22 RATZREANR 02A
20 FIfEE% 01
22 TAT AR 04A
20 #;T T Al PPNOOT1
21 ZPRIZE PPNOO1
21 BLLEF PPNOOT
21 FE& =% PPN0O5
21 Sigds PPNOO1

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

BAA: Yolondo Fong

8§ : Yolonda Fong@cfets-nex.com.eon

SRTHS SRR TRURBFRESHIR

RAREARASNRONN, .
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2% 1 A FEE A BN S EURE B

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

3.15%
3.17%
3.17%
2.995%
3.19%
3.73%
3.15%
2.85%
3.30%
3.42%
3.19%
3.19%
3.00%
3.03%
3.57%
3.34%
3.43%
3.43%
3.43%
4.00%
4.00%
3.35%
3.375%
3.38%
3.54%
3.40%
3.56%
3.40%
3.40%
3.40%
3.40%
3.54%
3.57%
3.58%
3.54%
3.54%
3.55%
3.56%
3.60%
3.60%
3.60%
3.60%
3.60%
3.60%
3.60%
3.60%
3.60%
3.60%
3.60%
3.61%
3.43%
3.43%
3.60%
3.43%
3.66%
5.88%
3.53%
4.59%
3.23%

CLEMBRMRNGANEL (LTRSS ER") (UECUIGER, AXEESNIH/ RETASER, XRRFARFLSDESTRCARMELY (CITFRE" DSDESAT") REZS, "G " FAEATRENREL SEMAaRTA.
BURAR, "SR FTANANAE, OFRIEARES. NATTIAMMERR, HURGBNSEGTEN,. AMEENRESSHRSN =N,



