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B e=

SHRTIRE 3012 7 REBFEWERIE, BEWEIRE 114012, £OREEFEE 111012, Shibor RIRELTT, Hplekmitifk 1.0830%, T
17 21.80 NER; 7 RMHR 1.6710%, TF 10.60 MER; 1 NHmMMHR 2.0250%, 7 200 NMER; 3 MRMMIR 2.0920%, T7 0.60 M
R. SHESEHARAEN, BEEATIRL.

Ef&k/5m 167D 239941 1.77-1.78, 359D 230016 1.735-1.755, 2.79Y 230011 2.21-2.217, 3.03Y 210011 2.24-2.255, 4.7Y 230008 2.415-
2.43, 6.65Y 230006 2.605-2.615, 9.81Y 230012 2.6425-2.647, 29.7Y 230009 2.9882-2.993

-] ] s | 7 | w0 | u

FEBE(R (%) 1.6300 2.2250 2.4375 2.5600 2.6950 3.0300
SHER(%) 1.6000 2.2250 2.4150 2.5475 2.6825 3.0190
FEEN(%) -0.0300 0.0000 -0.0225 -0.0125 -0.0125 -0.0110

B =us

SREfT7IE 160D 210202 1.80, 225D 230301 1.93, 1.89Y 200208 2.27-2.275, 2.45Y 230202 2.33-2.3525, 3.87Y 220208 2.50-2.5125, 4.45Y
230203 2.5125-2.535, 6.61Y 200205 2.725-2.73, 9.81Y 230210 2.742-2.745, 18.27Y 210220 3.025-3.033

I R T T I I T

FEBIEEFERLER(%) 1.9350 2.2450 2.5100 2.7050 2.8600
SHIEEHFERIER(%) 1.9200 2.2200 2.4800 2.6900 2.8480
EEN (%) -0.0150 -0.0250 -0.0300 -0.0150 -0.0120
FEREIFF 5 (%) 1.5850 2.2200 2.5550 2.7000 2.8550
SHEFR(%) 1.5850 2.1875 2.5175 2.6875 2.8425
EEN (%) 0.0000 -0.0325 -0.0375 -0.0125 -0.0125
B e

SHEMRIRIGEERK , ARETEEFESHR AAA AA+FERIM, fEin/5HE, 4D 012284374.1B 22 BBR) SCP023  AAA pEEFE 1.85%fu
&, XY ARIT, 70D 012382640.1B 23 iR®YlitEk SCPO06 AAA BRAZfE 2.11%MIE, $RITHERIRIT, PiKim/aE, 134D 012381081.1B 23 F
I"#% SCP001 AAA FRAZTE 2.08%(UE, $RITHLERIT, 176D 012382594.1B 23 EEF SCP015 AAA FRATIE 2.28%NIE, {RITHATEN; ik
[, 225D 012300279.1B 23 #4538 SCPO01 AAA BiaZfE 2.37%E, fRITHIEES, 339D(ERIK 1) 042380376 23 HAEEEE CPO01T AAA ARZ
2.38%MIE; SRS, SHERIME 7.

I T N TV VI VI N T
AAA 2.02 2.2 2.35 2.36 242

AA+ 2.25 2.4 25 2.6 2.73
EXFUTEEER
AA 2.75 3 3.1 35 3.75
AA- 3.16 3.88 3.98 4.45 4.44
AAA 2.01 1 2.18 2 2.32 3 238 | -2 2.4 2
SHEREsES TR AA+ 2.26 -1 24 0 2.51 -1 2.6 0 2.75 -2
(BP) AA 276 | -1 3 0 318 -8 35 0 3.74 1
AA- 318 | -2 3.88 0 399 | -1 445 0 45 6

B ou=me



SHPEGIBLERAERK, 1-3 FRinHE, LEIEE, Hig. 23L& MTN003 (AAA, 2.81Y) £ 2.69%H3Z, BIME 1bp F3L; 23 BK

2 MTNOOT (AAA, 2.7Y) 7E 2.82%F53r, Effifd 1bp Ais; 23 o MTNOOT (AAA, 2.88Y) FYASTE 3.14%, B{HiE 2bp Fiaz; 3 Z 5 GFHARR, A
D, 22 EFEER MTNOOS (BEIRIAREIFEIER) (AAA, 4.25Y) & 2.95%R%3%, (HEMITA3S; 21 &4 MTNOO1 (AAA, 4.63Y) 1 3.04%Bk32,

SN EIEP;E\HSZ’\KE@

fi{E 1bp A3, S5Y RLALHARR, AkaziEisk, 23 pE5EE MTNOO4A (AAA, 9.69Y) 7E 3.22%mk3Z, {RAG(E 1bp B,

______
2.88

AAA+ 2.35 None
AAA 2.52 2.94 3.25 3.35 None
U
AA+ 2.7 3.26 3.61 None None
AA 29 3.62 3.91 None None
AAA+ 2.37 -2 2.71 -1 2.89 -1 3.15 -1 None = None
SHERIESZS I8 AAA 2.54 -2 2.95 -1 3.26 -1 3.36 -1 None = None
(BP) AA+ 2.73 -3 3.28 -2 3.62 -1 None | None @ None ' None
AA 2.92 -2 3.63 -1 3.92 -1 None @ None | None None

B cum

SACUETEENER, B, 58, 17, FRSHASESS, TRESE, 21 7FE 02 AAA FAE 2.51%, (RIS, BT, 21
I 01 AAA FSSTE 2.63%, S, ESTA, HiGSE, 20 SAEalE 01 AAA FIETE 3.02%, SREH, HETA, 21 K5 03 AAA FISTE
3.16%, Hemd, HETA,

B =
IRERRRREBERRER,
5 CMINLE SHEEREFENAIR. WIhIREMKIBRE,

FRHEZRIESS HTSC 5 Y4 08/09/26 RIMAME, BEENEL 10bps, MIAIFE+52.5/51.5, KEAMZFEEE BOCAVI, 53R
23-26s BHIRBFIIELEXKT, RPFEEHTE 23-24s, EHFKrE CQNANA 24 f,

RAE 7.5 B,

SHEREER

HFERRREERER R, 12 LNGFOR ZE{KEX 2pts,

BRR BB BERE (RiTH19) _

5D
9D({k 2)
18D
19D
20D
20D
21D
21D
22D
31D(fk 1)
36D
36D
40D
41D
45D(fk 1)
45D(fk 1)
45D(fk 1)

53D

53D

53D

53D

54D
54D
56D
56D
56D
56D
56D
69D
69D
70D
77D
77D
77D

012284374.1B
012286001.1B
012380454.1B
012381924.1B
012380660.1B
012380693.1B
012380675.1B
012381296.1B
012381975.1B
012381992.1B
012381720.1B
012382872.1B
012382872.1B
012381017.1B
012382246.1B
012381106.1B
012381106.1B
012381106.1B

012382507.1B

012382813.1B

012382507.1B

012382507.1B
012382603.1B
012382603.1B
012382738.1B
012382669.1B
012382669.1B
012382669.1B
012382648.1B
072310141.1B
012382410.1B
012382640.1B
012382732.1B
012382732.1B
012382732.1B

22 EER) SCP023
22 BB SCP025
23 JEFE% SCP003
23 1B SCP006
23 &8 SCPOO1
23 %r=ll SCP003
23 EF5H] SCP002
23 [EBk SCPO12
23 RBEIRE SCP002
23 ==4¥ SCPOO1
23 =% SCPO15
23 HeRE T SCP002
23 HeRE T SCP002
23 EZ51R% SCP002
23 8E7Kki% SCP004
23 7EigE SCPO14
23 EiEER SCP014
23 7EigE SCPO14
23 FhgE=J5 SCPOO05(F}EIZ=
%)
23 FIzz=fii SCPO03 (R} EIZ=
i)
23 rhEE=/5 SCP0O05(F}gIZ=
)
23 FhgE=J5 SCPOO05 (R} EIZ=
2)
23 ALl SCPO13
23 {ARIsLAl SCPO13
23 {RFsLAL SCPO17
23 F{LERR SCPO05
23 F{LERR SCPO05
23 Y ERR SCPO05
23 Hh3E, SCP062
23 ik CPO07
23 7R SCPO13
23 i#4IIibek SCPO06
23 FhEiFF SCP002
23 FrEREF SCP002
23 FhEiFF SCP002

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
AAA
AAA
AAA

1.85%
1.85%
6.08%
1.90%
1.97%
2.02%
2.12%
2.00%
1.98%
1.90%
6.20%

100 Y&
100 &)

2.00%

100 &)

3.90%
3.90%
3.90%

2.11%

2.10%

2.11%

2.11%
2.05%
2.12%
2.10%
2.05%
2.05%
2.05%
2.11%
2.01%
2.20%
2.11%
2.12%
2.12%
2.12%



78D
81D
98D
102D
102D
106D
119D
126D
130D
130D
130D
134D
142D({% 2)
145D
145D
157D(fk 1)
162D
162D
165D
165D

168D

169D
169D
176D
225D
225D
255D({%k 1)
260D
262D(f% 1)
264D
269D({k 1)
269D(14 1)
302D
302D

SHPER3Z
RRKE
23D(fk 2)
25D
34D
39D
49D+2Y(fk 1)
49D+NY
73D(fk 1)
81D
88D
88D+2Y
88D
94D({k 1)
119D
123D+364D
137D+5Y
164D({%k 1)
172D
179D
183D
189D +2Y({k 1)
225D
225D+2Y({k 1)
232D
232D
234D(f% 1)
250D
257D
261D(1 2)
276D({% 1)
276D (14 1)
276D({% 1)
283D(14 1)
311D+2Y
317D({k 2)

072310157.1B
012381728.1B
012382585.1B
012382263.1B
012382263.1B
012380602.1B
012382874.1B
012382708.1B
012382448.1B
012382448.1B
012382448.1B
012381081.1B
042281001.1B
012382454.1B
012382454.1B
012381446.1B
012382789.1B
012382789.1B
012381608.1B
012381608.1B

012381717.1B
012382765.1B
012382765.1B
012382594.1B
012300279.1B
012300279.1B
012382702.1B
012382746.1B
012382787.1B
012382829.1B
042380263.1B
042380263.1B
042380301.1B
042380301.1B

RS

102001641.1B
102001683.1B
102282014.1B
102001761.1B
102001799.1B
101801105.1B
102001901.1B
102001961.1B
102002044.1B
102002033.1B
101801234.1B
102002091.1B
102002212.1B
102103157.1B
101801504.1B
102100053.1B
102100135.1B
101900166.1B
132100005.1B
132100007.1B
102100434.1B
102100436.1B
101900395.1B
101900395.1B
102100535.1B
102100641.1B
102100703.1B
102100732.1B
102281043.1B
102281043.1B
102281043.1B
102100965.1B
102101049.1B
102101077.1B

23 XiEiE SCP002(R:i6l

23 s CP008
23 #FER SCP002
23 =35 SCP002
23 7NEF= SCP003
23 73NEF= SCP003
23 220 SCPOOT
23 KFEFEE SCP007

23 =% SCP024

23 IREKFREE SCPO12
23 IRERFEEE SCPO12
23 IREKFEEE SCPO12

23 HI#% SCPO01

22 FeI3EEE CPOOT
23 {EFSCAl SCPO11
23 fRFSCIl SCPO11
23 1R 5EF SCP007

23 HiNE SCP004

23 EiNEE SCP004
23 5KZREFF SCPO03
23 5RZREFF SCPO03

)

23 TRigAZIE SCP007
23 BKigRIE SCP007
23 [EB% SCPO15
23 Hx19# SCPO01
23 #1535 SCPO01
23 fRiERe(t SCPOOT
23 EZ51A% SCP003
23 FgEE SCPO12

23 KFifg#E CP001
23 K=Fig# CP001
23 FrEt3zEE CPOO1
23 FrEJ355E CP001

BB (R1TN19)
20 Fh{EEE MTNO02
20 T3 MTNOO1
22 EEE MTN002

20 ELL#E MTNO02

20 "B MTNO005

18 XEHH MTNO06

20 ;&I MTNOO3

20 ;L IER MTNO04

20 FARFAEE MTNOO3

20 EEKAE MTNOO1

18 $rEEE MTNO04

20 81IF MTNOO1

20 Mgk MTNOO3

21 JFEKF=& MTNO02
18 ZEZ MTNOOTA

21 HEEZEE MTNOOT

21 ERMIEHE MTNOO1
19 fEEER MTNOOT

21 7HEfS GNOO1
21 32 F &R GNOO1

21 fAfBE MTNOO1

21 KDEFF MTNOO1

19 BNZEiR#% MTNOOT

19 BPEERdE MTNOO1

21 Z75E8S MTNOO1
21 E35T MTNOOT

21 BB MTNOO1

21 73N Ekx MTNOO1
22 fhEaH MTNO11
22 FhE3 MTNO11
22 fhEaH MTNO11

21 FINEE MTNO002

21 HEE#E MTNOO1

=5

<

23 |R#IFEF SCPOO3(RIBIZE

E)

271 ¢ XIE MTNOO1BC

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

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

AAA

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

2.01%
2.18%
2.88%
2.42%
2.42%
2.36%

100 &4
6.55%

100 &7

100 &7

100 &4
2.08%
2.57%
2.20%
2.20%
2.36%
2.25%
2.25%
2.44%
2.44%

2.38%
2.41%
2.41%
2.28%
2.37%
2.37%
2.44%
2.36%
2.26%
2.72%
3.60%
3.60%
5.27%
5.27%

2.23%
2.01%
5.96%
2.24%
2.11%
2.90%
3.11%
2.22%
2.20%
2.20%
2.20%
2.77%
2.11%
2.64%
2.20%
2.86%
3.10%
2.22%
2.24%
2.40%
2.52%
2.49%
3.06%
3.06%
2.32%
2.59%
2.37%
2.43%
2.30%
2.30%
2.30%
2.65%
3.00%
2.50%



333D
347D+NY
347D
354D
357D
1.05Y
1.09Y
1.09Y
1.09Y
1.09Y
1.09Y
1.1Y(1k 1)
1.1Y({k 1)

1.12Y+NY({k 1)
1.15Y+2Y({k 1)

1.28Y+NY

1.28Y+NY
1.29Y+2Y
1.3Y
1.32Y+2Y
1.35Y
1.38Y+NY
1.4Y+NY
1.41Y+2Y
1.41Y+2Y
1.5Y+3Y
1.56Y
1.59Y
1.59Y
1.6Y+NY(fk 1)
1.68Y+2Y
1.68Y
1.69Y+2Y
1.69Y({X 1)
1.69Y({X 1)
1.73Y+2Y
1.74Y+NY
1.85Y+NY
1.93Y+NY
1.94Y({X 1)
1.95Y

1.98Y+NY(fk 2)

2.02Y+NY({X 2)

2.02Y+NY
2.02Y+NY
2.04Y

2.05Y+2Y(fk 1)
2.05Y+2Y({X 1)

2.1Y+NY
2.19Y+2Y
2.22Y+NY
2.22Y+NY
2.68Y
2.72Y
2.72Y
2.73Y+NY
2.73Y+NY
2.73Y
2.73Y

2.81Y+NY
2.82Y

2.82Y+NY

2.86Y+2Y
2.93Y
2.95Y
2.96Y

2.98Y(X 1)

102101235.1B
102281556.1B
102101295.1B
101900963.1B
101900993.1B
102101604.1B
102101821.1B
102101795.1B
102101795.1B
102101795.1B
102101795.1B
102101828.1B
102101828.1B
102101905.1B
102101963.1B

102102288.1B

102102288.1B
102102326.1B
101901572.1B
102103116.1B
102103216.1B
102282733.1B
102282776.1B
102103348.1B
102103348.1B
102380148.1B
102280350.1B
102000231.1B
132380013.1B
102280460.1B
102280735.1B
102280720.1B
102280763.1B
102200137.1B
102000647.1B
102281014.1B
102281027.1B
102381351.1B
102200175.1B
102281545.1B
102381696.1B

102381837.1B

132280073.1B
102281773.1B
102281773.1B
102281833.1B
102200198.1B
102200198.1B
102282064.1B
102282231.1B
102282303.1B
102282303.1B
102380798.1B
102380991.1B
102380991.1B
102381101.1B
102381101.1B
102100875.1B
102100875.1B

102381237.1B
102381249.1B
102381260.1B
102381364.1B
102381617.1B
102101302.1B
102381750.1B

102381832.1B

21 &% MTN004
22 )I|7kE8 MTNOO1
21 SBEEIR MTNOO2
19 (&% MTNO004
19 Efriza MTNOO3
21 *eEpE MTNO02
21 57} MTNOO3
21 =40 MTNOO1 (FT548HE44)
21 =450 MTNOO1 (B #4eE4)
21 =40 MTNOO1 (FT548E44)
21 =450 MTNOO1 (BT 4eE4)
21 EEEE MTNOO1
21 EAER MTNOO1
21 KfEEE MTNOO4

21 BFF MTN004
21 BiEis MTNOOA(Z ik

A/
7\

21 Figrs MTNO04(Z 11k

A\ V4
S

21 FrEalgEE MTNOO1
19 4tHEZK MTNOO2
21 EEBEZE MTN002
21 78F MTNOO1
22 FREEE MTNO4T
22 Rfi MTNOO1
21 ;&M% MTNOO1
21 ;&M% MTNOO1
23 1EEHTE MTNOO2
22 TEAA MTNOO1
20 EE% MTNOOT
23 AL/ GNOO1A
22 Hi&RE MTN004
22 KJRE#H MTN002
22 B34t MTNOO1
22 3ZF /& MTNO0O1
22 I MTNOO1
20 &MEFF MTNOO2
22 1EPRkEE MTNOO2
22 BiEIRE MTNOO7
23 #E8E MTNO12
22 FHZXP9/5 MTNOO2
22 iP#nE MTN002
23 KH§iFFA& MTNOO1
23 FREE MTNO30(sERRML
FFBIR)

22 *eRe/KEE GNO12(a] 4kt
3)

22 =35 MTNOO5
22 %M MTNOO5
22 EiHEE MTNOO2
22 Jbf=s0dk MTNO02
22 JbfRsLdlk MTNOO2
22 BEFEH MTNOO3
22 £FAFR MTNO03
22 BB MTNO0O1
22 BRER MTN0O1
23 KGHF MTN002
23 )||%E MTN004
23 )I[/=1E MTN004
23 HUFERHIE MTNOO1
23 RIER#E MTNOOT
21 FEgE3E MTNOO1
21 FEH3Z MTNOO1
23 #<E8 MTNOO4B(BER{R1LL
KRR
23 SRR MTN0O2
23 )118E#& MTNOO1B
23 Fro1%EE MTNOO3
23 #fHE#E MTNOO1
21 FREEREE MTNOO2
23 Hzz5E MTNOO1
23 £5 AR MTNOO1 (BRep#0

%)

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

AAA

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

AAA

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

AAA
AAA
AAA
AA+
AAA
AAA
AAA

AAA

2.50%
2.93%
2.42%
2.39%
2.38%
2.42%
3.15%
2.48%
2.48%
2.48%
2.48%
2.46%
2.46%
2.68%
3.16%

2.85%

2.85%
2.72%
2.54%
2.76%
2.55%
2.75%
2.79%
3.11%
3.11%
3.40%
5.08%
2.82%
2.90%
2.95%
2.92%
2.90%
3.11%
3.45%
2.85%
3.14%
2.99%
2.89%
2.99%
2.67%
3.35%

2.88%

2.91%
3.08%
3.08%
3.10%
3.57%
3.57%
3.03%
4.29%
2.97%
2.97%
3.14%
2.94%
2.94%
4.15%
4.15%
3.08%
3.08%

3.08%
4.26%
3.71%
3.95%
2.82%
2.98%
2.76%

3.18%



3.55Y 102280289.1B 22 RIS MTNOO3 AAA 3.12%
SAEIERRER
BRR BEHRB (RiTH)
4D 2028029.1B 20 3ER1T 01 AAA 1.80%
27D+NY 188616.SH 21 fif Y2 AAA 2.50%
35D+NY 175078.SH 20 &#— Y1 AAA 2.36%
46D+1.99Y 188755.SH 21 Ifaf3 03 AAA 2.15%
53D 175216.SH 20 %61 03 AA+ 3.00%
67D+5Y 180321.1B 18 #tH 21 2.28%
67D+5Y 180321.1B 18 B 21 2.28%
77D 143856.SH 18 4ti5 02 AAA 2.29%
81D+5Y({k 1) 180322.1B 18 B 22 2.28%
81D+5Y({k 1) 180322.1B 18 B 22 2.29%
81D+5Y({k 1) 180322.1B 18 B 22 2.29%
84D+NY 175298.SH 20 FEK Y4 AAA 2.42%
87D({k 1) 175323.SH 20 %= 03 AAA 2.10%
91D 175299.SH 20 #5F G3 AAA 2.23%
95D +2Y 149287.5Z 208 01 AAA 2.34%
95D+NY({k 2) 175340.SH 20 —fii Y1 AAA 2.48%
98D 138804.SH 23 &= ST AAA 2.05%
99D 2028046.1B 20 BERITVMMR 01 AAA 2.06%
102D 2028047.1B 20 ZZiEsRT 02 AAA 2.01%
106D+2Y 175386.SH 20 &4 01 AAA 2.20%
116D+1.99Y 177231.SH 20 #H 02 AA+ 2.83%
116D+1.99Y 177231.SH 20 M 02 AA+ 2.83%
123D+364D 133149.57 21 5406 AAA 3.14%
130D+365D 185132.SH 21 £19% 03 AAA 2.58%
131D 1380378.1B 13 $K1E 12 AAA 2.03%
138D+2Y 114538.SH 22 i3Hk 03 AA 3.50%
176D 2128003.1B 21 BIRIRIT/IMAR AAA 2.145%
176D 2128003.1B 21 BRIT/IVAIR AAA 2.15%
177D({k 2) 175705.SH 21 $3iE C1 AAA 2.20%
179D 114916.5Z 21 3¢ 01 AA 3.40%
182D 2128005.1B 21 FZ4R1T/IMMfE 01 AAA 2.18%
182D 2128005.1B 21 2ARIT/IMHE 01 AAA 2.18%
182D 2128005.1B 21 FZ4R1T/IMMfE 01 AAA 2.18%
183D 2128006.1B 21 FERTT 01 AAA 2.19%
203D +5Y 111077.5Z 19 iRAE G1 AAA 2.31%
221D+2Y 149399.57 21 Bk G1 AAA 2.60%
227D+1Y 166342.SH 20 L1159 02 AAA 2.70%
232D 149414.57 21 ##7 01 AAA 2.41%
232D 14941457 21 f%4 01 AAA 2.41%
232D 175880.SH 21 F@i% 01 AAA 2.40%
239D 152802.SH 21 B 02 AAA 2.42%
248D(fk 1) 175958.SH 21 1&f£ 01 AAA 2.37%
248D(fk 1) 175958.SH 21 1&f 01 AAA 2.37%
250D 14944557 21 54k 01 AAA 2.43%
257D+NY 149453.57 21 K Y2 AAA 2.64%
267D 188047.SH 21 %% G3 AAA 2.29%
267D 188047.SH 21 #2= G3 AAA 2.30%
292D 151560.SH 19 i 02 AAA 2.89%
292D 151560.SH 19 3% 02 AAA 2.89%
304D({k 1) 188185.SH GC %83 03 AAA 2.35%
307D+1Y 251210.SH 23 &% 03 AA+ 3.01%
307D+NY 155922.SH 19CHNG5Y AAA 2.50%
320D+2Y 149517.5Z 211788 02 AAA 2.44%
328D+NY 1928014.1B 19 HERITRER AAA 2.57%
344D+2Y({k 1) 115628.SH 23 pEET AA+ 2.96%
344D 188350.SH 21 758% G1 AA+ 2.79%
351D 251764.SH 23 &% D1 AA+ 3.05%
353D+1Y 163747.SH 20 4z 03 AAA 2.81%
360D({k 1) 2128024.1B 21 RERTT 02 AAA 2.32%
360D({k 1) 2128024.1B 21 FERTT 02 AAA 2.33%
360D({k 1) 2128024.1B 21 HFEERIT 02 AAA 2.33%
362D+NY 1928018.1B 19 TRsRITKEMR AAA 2.53%
362D+NY 1928018.I1B 19 TrsRITKESR AAA 2.54%
362D+NY 1928018.1B 19 TR TKER R AAA 2.54%
362D+NY 1928018.I1B 19 TrsRITKESR AAA 2.54%
362D+NY 1928018.1B 19 TRRRITREMR AAA 2.54%
1Y({k 2) 152987.SH 21 401 AAA 2.63%
1.02Y+NY({k 2) 188504.SH 21 B Y1 AAA 2.62%



1.03Y
1.05Y
1.06Y
1.07Y
1.07Y+2Y

1.08Y+1Y({k 1)
1.08Y+1Y({k 1)
1.08Y+1Y({K 1)

1.1Y
1.14Y+5Y
1.25Y+2Y
1.25Y+2Y
1.28Y+NY
1.28Y+NY
1.28Y+NY
1.28Y+NY
1.28Y+NY
1.35Y({K 2)
1.36Y+NY
1.36Y+NY
1.36Y+4Y
1.39Y
1.39Y
1.44Y({K 1)
1.48Y({X 2)
1.48Y({X 2)
1.48Y({X 2)
1.6Y+NY
1.6Y+NY
1.61Y+NY
1.61Y
1.62Y+NY
1.62Y+NY
1.62Y+NY
1.64Y
1.66Y+2Y
1.72Y+NY
1.72Y
1.74Y+NY
1.76Y+5Y
1.77Y+NY
1.77Y+NY
1.77Y+NY
1.77Y+NY
1.81Y({X 2)
1.98Y({x 1)
2Y(1k 1)
2Y(k 1)
2.01Y
2.03Y+5Y
2.04Y+2Y
2.06Y
2.08Y+NY
2.13Y({k 2)
2.13Y({k 2)

2.13Y+NY({k 1)
2.13Y+NY(fk 1)

2.14Y+5Y
2.14Y+5Y
2.15Y+NY
2.2Y+NY
2.22Y
2.22Y
2.22Y
2.22Y
2.22Y
2.23Y({k 1)
2.27Y
2.27Y
2.27Y
2.27Y

2.31Y+NY({% 1)

155601.SH
2120071.1B
2128027.1B
2120073.1B
133066.5Z
137704.SH
137704.SH
137704.SH
188711.SH
1928028.1B
197435.SH
197435.SH
188919.SH
188919.SH
185009.SH
185009.SH
185009.SH
143434.SH
1928036.1B
1928036.1B
2180507.1B
185285.SH
185285.SH
185207.SH
2228007.1B
2228007.1B
2228007.1B
166204.SH
166204.SH
115067.SH
2228019.1B
2028006.1B
2028006.1B
2028006.1B
163317.SH
163379.SH
149889.5Z
185711.SH
2028014.1B
2028013.1B
2028017.1B
2028017.1B
2028017.1B
2028017.1B
251116.SH
194929.SH
2228045.1B
2228045.1B
2228046.1B
2028024.1B
137659.SH
182530.SH
137782.SH
137811.SH
137811.SH
137857.SH
137857.SH
2028041.1B
2028041.1B
148076.5Z
2028042.1B
1880207.1B
1880207.1B
127871.SH
137951.SH
137951.SH

092280111.1B

2228057.1B
2228057.1B
2228057.1B
2228057.1B
2028051.1B

19 BXR 02
21 EiBR1T
21 BEER1T/IMAIR 03
21 HNERTT/)MVR4M5R 02
21 Jekk 01
22 3% 08
22 4% 08
22 3% 08
2158 01
19 FRERIT 4R 01
21 #3803
21 & 03
21 EFE Y5
21 EE Y5
21 Y1
21 A Y1
21 Y1
17 Bkge 03
19 FPEIRITRER
19 HPERITRER
21 BEELER 01
22 i81E 01
22 i51E 01
22 7% 01
22 ERIRT 01
22 jERIRT 01
22 ERRIT 01
20 EE Y1
20 EE Y1
25 YKO1
22 344R17 01
20 HBfETRI TR SRR
20 HRfETRT TR SRR
20 HBfETRI TSR (R
20 B 01
20 #pipy, 04
22 BEG Y1
22EEG3
20 FERITKELR 01
20 KRAVERIT 2R 01
20 RAVERTTIKER(R 01
20 RAVRTT7KER(R 01
20 RIAVERTTKER(R 01
20 RAVERTT7KER(R 01
23 8% 01
22 FihE% 01
22 }44R17 04
22 }44R17 04
22 {EERIT 02
20 PERIT R
22 7% 03
22 FEitH 04
22 B Y3
22 =, G2
22 =ik G2
M YKO1
BiM YKO1
20 TrfRIT—4R 01
20 TrtRIT—4% 01
22 1g Y2
20 SVRTTKER R
18 iM£ 01
18 7%z 01
PR jifi%Z 01
22 i@ C2
22 i@ C2
22 FrFrRR1T1R 03BC
22 AT 04
22 ERIRT 04
22 HRRT 04
22 ERIRT 04
20 AR TKER R

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

2.95%
2.36%
2.34%
2.38%
2.72%
5.37%
537%
5.37%
2.86%
2.48%
3.08%
3.08%
2.85%
2.85%
2.80%
2.80%
2.80%
2.62%
2.70%
2.70%
3.38%
2.50%
2.50%
2.55%
2.45%
2.45%
2.46%
2.85%
2.85%
2.92%
2.46%
2.74%
2.73%
2.735%
2.79%
3.90%
2.90%
2.55%
2.77%
2.65%
2.775%
2.775%
2.78%
2.78%
5.08%
3.90%
2.53%
2.53%
2.53%
2.78%
2.76%
3.08%
2.80%
2.92%
2.92%
2.81%
2.81%
2.75%
2.75%
2.87%
2.95%
3.19%
3.19%
3.19%
3.02%
3.02%
2.85%
2.57%
2.57%
2.58%
2.58%
2.99%



2.31Y+NY({k 1) 2028051.1B 20 SERIRITKER R AAA 2.99%
2.31Y 2022049.1B 20 FREFFR 01 AAA 2.73%
2.32Y 2022052.1B 20 THR##FER 02 AAA 2.73%

2.33Y+NY({k 1) 138616.SH 22 B3 YKO1 AAA 2.90%

2.33Y+NY({k 1) 138616.SH 22 B3 YKO1 AAA 2.90%

2.59Y+2Y 115000.SH 23 &N, 02 AAA 3.05%
2.69Y(fk 1) 2328010.1B 23 FRIRIT/IMMR AAA 2.635%
2.69Y 2328009.1B 23 PfEER1T 01 AAA 2.63%
2.69Y 2328009.1B 23 EER1T 01 AAA 2.645%
2.69Y 2328009.1B 23 P{EER1T 01 AAA 2.635%
2.7Y 2320015.1B 23 FRKERIT 01 AAA 2.66%
2.72Y+NY 2128016.1B 21 RAERIT/KELR 01 AAA 4.63%
2.72Y+NY 2128016.1B 21 RARITKERR 01 AAA 4.63%
2.72Y 115273.SH 23 518 08 AAA 2.73%
2.72Y 115273.SH 23 5i@ 08 AAA 2.73%
2.72Y 115273.SH 23 if5iE 08 AAA 2.73%
2.72Y 115273.SH 23 5i@ 08 AAA 2.73%
2.72Y 115273.SH 23 518 08 AAA 2.74%
2.74Y 115345.SH 23 EE& G6 AAA 2.73%
2.74Y+2Y({k 1) 178518.SH 21 i 06 AAA 3.03%
2.79Y+NY 2128019.1B 21 PERITKERR 01 AAA 3.05%
2.82Y+2Y 251082.SH 23 i 01 3.78%
2.82Y(fk 2) 212380006.1B 23 HERITR 02 AAA 2.65%
2.85Y+NY 2128021.1B 21 TrgiRIToKER(%R 01 AAA 3.05%
2.85Y+NY 2128021.1B 21 TrgtRITKER(R 01 AAA 3.05%
2.85Y+NY 2128022.1B 21 RIBIRITRERR AAA 3.055%
2.85Y+NY 2128022.1B 21 BRI TRER R AAA 3.05%
2.93Y 251712.SH 23 BRI 01 AA 4.25%
2.94Y(fk 1) 2320026.1B 23 HER1T AAA 2.70%
2.97Y+NY 115711.SH ££8E YKO6 AAA 3.00%
2.98Y(fk 1) 212380013.1B 23 HRITiR 01 AAA 2.695%
2.98Y 2320033.1B 23 B IRIT/)VM= 01 AAA 2.71%
2.98Y 2320033.1B 23 B 4R1T/MYHE 01 AAA 2.71%
2.99Y({k 2) 212380010.1B 23 HERITHR 03 AAA 2.66%
2.99Y(fk 2) 212380010.1B 23 HERITHR 03 AAA 2.67%

3.02Y+5Y(fk 1) 2128025.1B 21 FRRIT 4 01 AAA 2.97%

3.02Y+5Y({k 1) 2128025.1B 21 BIZRIT "R 01 AAA 2.95%
3.08Y 188706.SH 21 I 03 AAA 3.05%
3.08Y 188706.SH 21 I 03 AAA 3.05%

3.27Y+5Y({k 1) 2128033.1B 21 FRIRIT "4 03 AAA 3.02%

3.27Y+5Y({k 1) 2128033.1B 21 BIFRIT "4 03 AAA 3.02%

3.27Y+5Y({k 1) 2128033.1B 21 FRRIT "4 03 AAA 3.02%

3.29Y+NY 2128038.1B 21 RAVERITKER(R 01 AAA 3.14%
3.29Y+NY 2128038.1B 21 RAVRITKEE(R 01 AAA 3.14%
3.29Y+NY 2128038.1B 21 RAVERITKER(R 01 AAA 3.14%
3.31Y+5Y 2128042.1B 21 XHR1T”4R% 02 AAA 3.09%
3.31Y+5Y 2128042.1B 21 XRIT”4% 02 AAA 3.09%
3.31Y+5Y 2128042.1B 21 }4RIT”4% 02 AAA 3.08%
3.31Y+5Y 2128042.1B 21 XRIT”4% 02 AAA 3.08%
3.32Y+NY 2120107.1B 21 AR TRERMR AAA 3.58%

3.32Y+NY({k 1) 2128045.1B 21 FRERITKER R 02 AAA 3.14%

3.35Y+NY 2128047.1B 21 BRI TRERMR AAA 3.22%
3.35Y+NY 2128047.1B 21 FBERITKER R AAA 3.21%
3.35Y+NY 2128047.1B 21 BRI TKRERMR AAA 3.23%
3.37Y+5Y 2128051.1B 21 TrsR1T—%% 02 AAA 3.035%
3.37Y+5Y 2128051.1B 21 TEiRIT 4 02 AAA 3.04%
3.37Y+5Y 2128051.1B 21 TEiRIT—4% 02 AAA 3.035%
3.37Y+5Y 2128051.1B 21 TRIT—4 02 AAA 3.035%
3.37Y+5Y 2128051.1B 21 TrstR1T—4% 02 AAA 3.035%
3.37Y+5Y 2128051.1B 21 TRIT—4 02 AAA 3.035%
3.45Y+5Y 185226.SH 22HBSTO1 AAA 3.34%
3.47Y+5Y 2228004.1B 22 THERIT—4 01 AAA 3.055%
3.47Y+5Y 2228004.1B 22 TrsRIT—4% 01 AAA 3.055%
3.47Y+5Y 2228004.1B 22 TrstRIT—4% 01 AAA 3.06%
3.56Y+NY 2228011.1B 22 FRAVERITRER R 01 AAA 3.20%
3.56Y+NY 2228011.1B 22 FRAVRTTKEE(R 01 AAA 3.18%
3.56Y+NY 2228011.1B 22 FRWARTT7KER{R 01 AAA 3.18%
3.56Y+NY 2228011.1B 22 FRAVRTTKEE(R 01 AAA 3.19%
3.56Y+NY 2228011.1B 22 RAVERITKER(R 01 AAA 3.19%
3.56Y+NY 092280003.1B 22 FEISIARR 01 AAA 417%
3.59Y+5Y 2228017.1B 22 HRfiERIT—4% 01 AAA 3.075%
3.59Y+5Y 2228017.1B 22 HRIEERIT—4% 01 AAA 3.075%




3.59Y+5Y 2228017.1B 22 HRIEERIT—4% 01 AAA 3.075%
3.73Y+NY 2228029.1B 22 FERITRER R 02 AAA 321%
3.73Y+NY 2228029.1B 22 FERITKER R 02 AAA 3.22%
3.73Y+NY 2228029.1B 22 HHEERTT/KER(R 02 AAA 3.22%
4Y+5Y 092280033.1B 22 TRIRIT ZREA R 01 AAA 3.24%
4Y+5Y 092280033.I1B 22 TRRIT B AR 01 AAA 3.24%
4.08Y+NY 092280083.1B 22 BATKER 01 AAA 3.26%
4.09Y+NY({k 1) 092280086.1B 22 RATKELR 02 AAA 3.26%
4.77Y 2180198.1B 21 EEHIER AA+ 3.42%
4.96Y+NY 242380013.I1B 23 BfTKER 01 AAA 3.33%
9.23Y 2280452.1B 22 ¥5iE 14 AAA 2.92%
138D 031800784.1B 18 H{E425E PPN002 AA+ 2.97%
185D({k 1) 032100200.1B 21 #IRI&E PPNOO1 AA+ 3.90%
257D 032100448.1B 21 &A% PPNOO2 AA+ 2.90%
257D 032100448.1B 21 #&5BEE#% PPNO02 AA+ 2.90%
351D 031900572.1B 19 HEEZ PPN002 AAA 2.52%
355D 032100788.1B 21 IFH3pkdz PPNOO2 AA 3.23%
1.06Y 032100905.1B 21 F&3% PPNOOT AA+ 3.65%
1.18Y 032101104.1B 21 753% PPN002 AA+ 3.10%
1.35Y+3Y 032281104.1B 22 FaEISEE PPNOO3 AA+ 3.50%
1.37Y 031900911.1B 19 EHiXithk PPN0O02 AAA 2.63%
1.39Y+2Y 032191486.1B 21 +HEE#R PPN004 AA 3.58%
1.43Y 032191522.1B 21 /3% PPNOO1 AA 3.30%
1.64Y+2Y 032280346.1B 22 FaEIGE PPNOO2 AA+ 3.66%
1.77Y({k 1) 032280492.1B 22 {% 1535 PPNOO1 AA+ 3.01%
1.85Y+2Y 032280524.1B 22 &4 PPNOOT AA 3.79%
1.87Y+3Y 032380553.1B 23 EDERHE PPNOO3 AA+ 4.00%
1.91Y 032200213.1B 22 KR PPNOO2 AA+ 3.23%
2.27Y(fk 1) 032200279.1B 22 J#uE s PPN0O03 AA 3.93%

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




