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[2023-08-30]

B e=

RIFAEIR , NP BARENETR , 8 B 30 ALRSIBIRTHITRT 3820 1275 7 REFMEIGERLE , FFFI%E 1.8%, Wind $iESR , %0
3010 ZTE EMEI , EILEFISIRH 810 27T,

Ef&R75ME 4.38y 230002 2.38-2.3925 ; 5.79y 220012 2.495-2.50 ; 9.21y 220025 2.6175-2.63 ; 9.49y 230004 2.605-2.62 ; 29.15y
220024 2.915-2.925,

- | =+« - |/ = | - | o | =

FERE(R(%) 1.8000 2.2550 2.4000 2.5150 2.6250 29185
SHER(%) 1.8000 2.2300 2.3800 2.4950 2.6200 2.9200
3TN (%) 0.0000 -0.0250 -0.0200 -0.0200 -0.0050 0.0015

EELL

ERMRAME , 155d 190203 1.97-2.0 ; 1.2y 210218 2.12-2.17 ; 2.25y 220412 2.34; 2.51y 210203 2.31-2.3525 ; 3.49y 220203 2.425-
2465 ; 3.79y 220208 2.455-2.495 ; 3.98y 220407 2.485-2.50 ; 4.37y 230203 2.4675-2.5025 ; 4.44y 230305 2.5275-2.55 ; 9.12y 220410
2.7875-2.79 ; 9.15y 220220 2.775-2.795 ; 9.46y 230310 2.7875-2.80 ; 9.5y 230402 2.7875-2.7975 ; 9.52y 230205 2.755-2.77 ; 9.73y
230210 2.6825-2.6975,

] s | s | 7 | w»

MEBIEEIFERIE(%) 2.0000 2.2400 2.4500 2.6100 2.7950
SHIEEFERIE(%) 2.0000 2.2200 2.4400 2.6400 2.7875
TEN(%) 0.0000 -0.0200 -0.0100 0.0300 -0.0075
FEBBEFHE(%) 1.7500 2.2300 2.4925 2.6375 2.7875
SHEFHER(%) 1.8000 2.1900 2.4690 2.6250 2.7825
TEN(%) 0.0500 -0.0400 -0.0235 -0.0125 -0.0050
B Eouss

SHEMIRIBENRER , RRXEEETEZHR AAA AA+5ZRIF=f. &in/5mE , 6D 042280413.1IB 22 BXiE CPO01 AAA BYATE 2.40%
(I8 , ESHLAHRIT, 62D 012381814.0B 23 #5f/E SCPO05 AAA mifE 2.18%MIE , BE€HEES ; PKin/oM , 103D  012382196.1B 23
FhfiiEsE SCPO01 AAA FRAXTE 2.20%0IE , ESHEGES , 145D 012382090.B 23 THWEF= SCP006 AAA FRAXTE 2.53%(IE |, RITHEEN ; K
i/ E , 212D 012382516 23 iFMAS SCP006  AAA BYAITE 2.33%fE , 364D 042380494 23 FHLUER CP002 AAA BRITTE 243%NE ; 5
Kms  SBERKEE.

I N TV VI AV VR T
AAA 2.13 2.16 2.25 2.33 243

AA+ 231 231 2.64 2.67 2.76
BXUTEEER
AA 2,63 2.89 2.99 3.36 355
AA- 3.04 3.72 3.88 4.4 447
AAA 211 2 2.16 0 224 | 211 2 2.16 0 2.24
SRS e AA+ 2.29 2 232 -1 | 264 229 2 232 | -1 | 264
(BP) AA 2.63 0 2.89 0 299 | 263 0 2.89 0 2.99
AA- 3.04 0 3.72 0 388 | 3.04 0 372 0 3.88

B o=

SHPEIGEE TR, 1-3 FRRTE , IEAES , RITEM. 19 FAH MTNOOS (AAA |, 1.13Y) 7£ 2.31%m38 , BHEMRAS ; 23L&
MTNOO3 ( AAA , 2.73Y ) #£ 2.6075%F%3Z , {iKfE{E 2bp FXAS ; 22 FEE#E MTNO18A ( AAA |, 1.81Y ) FRAZFE 2.52%, fH{EMHIAAAS ; 3 5 FHAIR |, 23
ST MTNOO5S ( AAA , 4.98Y ) 7E 2.78%3Z , EMHARAZ ; 22 BB MTNOO7 ( AAA , 4Y ) BR3ZTE 2.68% , Bf&fE 2bp B3Z ; 23 &%

MTNOO1 (AAA , 4.53Y)BRATE 2.97% , =IhIE 3bp Az, 5Y RUALHRRR , AaciRs> | 23 ikiEisig MTNOOLB ( AAA | 9.87Y ) BAXTE 3.53% , =B
4bp 3L, BWAMS , & HPEKEREE TT.



[ T ™ " N T
2.67 2.88 3.13

AAA+ 237 Null
AAA 2.47 2.92 321 3.32 Null
SRR
AA+ 2.64 3.16 3.63 Null Null
AA 2.88 3.63 3.94 Null Null
AAA+ 239 | -2 | 269 -2 | 28 | -1 | 314 -1 | Null Nul
SRS TEEE AAA 248 | -1 291 1 | 322 | -1 | 333 -1 | Null Nul
(BP) AA+ 266 = -2 317 -1 | 364 | -1 | Null  Null Nul Null
AA 289 | -1 | 364 -1 | 395 | -1 | Null | Null | Null Nul

B cus

SHEBWRIREAER , B, 58 , 17, RONSHRENESS5. JRMOH . 20 755 01 AAA BRE 2.33% , IRITSEH | BELA., 21
JEUE 10 AAA BR3ZTE 2.51% , BEEH , BT\, 22518 06 AAA pIiEFE 2.60% , R , BT, WiRTHE , 21 852 09 AA+ B3TE 2.90%
SRR , RISEAN. 2158 03 AA+ PETE 3.10% , S5FISEH , IRITSEAN. 22 1800 03 AA+ MARTE 3.32%. Kim/JH , 23 Bizs 02 AAA FEZTE
3.26%, 23 B K3 AAA RE3ITE 3.46%.

S
MiARIEHES , £e@t HRINTH 3k 1.5pts , <15k GRWALL £k 1pts , ZR5%57= ORIEAS {5k CCAMCL E348EEL | ERRR |, He8E | S
IKERAIGERK , Etf HUANEN 3.08 PERP F{A21E 5.93%Hr, iieiRbukIAESALEs , Seiae , iRk F HENANG 25 5708 ofr JHE 93/93.5,

EFREE, MrrhRIREEGR £k 0.5-1pt , BEmipHIaSkEk; , sk FTLNHD 25/26s 323&%&EER , 4R COGARD 3k 1-1.5pts,

S BERRL3E
_
042280413.I1B 22 B4i@ CP001 2.40%
6D 042280413.I1B 22 Bki@ CPOO1 AAA 2.40%
6D 012380860.1B 23 jEE#R SCP005 AAA 3.80%
23 FHE{LE SCPOOS(RIBIE
9D 012380912.1B 12) AAA 2.50%
12D 012381004.1B 23 RILER SCP002 AA+ 2.42%
15D 012382949.1B 23 1egesE SCPO14 AAA 2.21%
15D 012382254.1 23 3T4@ SCP0O09 AAA 2.35%
15D 012382254.1B 23 5T47 SCP0O09 AAA 2.35%
15D 012382254.1 23 3T4@ SCP0O09 AAA 2.35%
19D 012381117.1B 23 iF T SCPO01 AA+ 2.50%
45D(fk 2) 042280449.1B 22 EPEE CPO01 AA+ 2.50%
49D 012381740.1 23 =— SCP006 AAA 2.30%
55D 012381752.IB 23 ZRARB& SCPOO5 AAA 2.22%
62D 012381361.I1B 23 Rz SCP019 AAA 2.62%
62D 012381814.I1B 23 B3 SCP005 AAA 2.18%
72D 012382806.1B 23 FreiRl SCPO06 AA+ 2.38%
76D 012381912.1B 23 =— SCP007 AAA 2.30%
76D 012380559.IB 23 §htdsEiak SCP002 AA 2.48%
79D 012380606.1 23 mwBiER SCP001 AA 2.55%
83D 012380701.1B 23 Hek 8 F SCP004 AAA 2.33%
89D 012382025.1 23 NZAH#% SCP003 AA+ 2.31%
98D 042280535.1B 22 Ehigs CPO01 AA+ 2.82%
98D 042280535.1B 22 Ehigs CPO01 AA+ 2.82%
100D 012380924.1B 23 EitAEE% SCP001 AA 3.45%
103D 012382196.1B 23 rhfi%E SCPO01 AAA 2.20%
105D 042280531.1B 22 I&HEEEE] CPO01 AA 3.42%
106D 012383181.IB 23 4 SCPO15 AAA 2.22%
107D 042280555.1B 22 $7MEgF= CP002 AA 2.62%
117D 012381272.1B 23 ERE# SCPO01 AA 2.90%
145D 012382090.1 23 ;T4 SCP006 AAA 2.53%
145D 012382090.1 23 ;T4 SCP006 AAA 2.53%
145D 012382090.1 23 ;T4 SCP006 AAA 2.53%
156D 012383069.1B 23 Rz SCPO51 AAA 2.95%
223D 012382645.1B 23 jEfEIR SCPO17 AAA 3.50%
240D 042380258.I1B 23 JZRA CPOO1 AA+ 3.80%
251D 012383021.1B 23 #1Ji9zE SCPO01 AA 2.70%
264D 012383199.1B 23 /K& EEH SCP007 AA+ 5.89%
357D 042380468.1B 23 Bk CPOO1 AA+ 3.00%
SHPERR
_
89D+2Y 102002203.1B 20 MRS MTNOO1 1.99%
105D+NY 101801486.1B 18 Frekh% MTNOO2B AAA 2.40%
141D+NY 102100089.1B 21 ;T4kEEE MTNOO1 AAA 2.56%
148D 101900123.1B 19 BgF=E MTNOO1 AA 2.65%
152D 102100200.1B 21 IREHIE MTNOO1 AA+ 2.68%



186D+NY({k 1)
198D
198D
198D

214D(fk 1)
228D(fk 1)
228D(fk 1)
229D+NY
230D
284D+2Y
284D+2Y

289D+1Y({k 2)
292D
301D
302D
303D
310D

353D(fk 2)
360D(fk 2)
361D(fk 1)
362D
1Y
1.02Y+NY
1.02Y(4k 1)
1.05Y
1.06Y+1Y
1.06Y+1Y
1.08Y(4k 2)
1.16Y+2Y
1.16Y+2Y
1.18Y(4k 1)
1.24Y
1.27Y+2Y
1.29Y+2Y
1.33Y(4k 2)
1.33Y(4k 2)
1.36Y
1.38Y
1.39Y
1.48Y
1.55Y
1.57Y+2Y
1.57Y+2Y
1.57Y
1.58Y
1.62Y
1.64Y(4k 2)
1.77Y(4k 1)
1.79Y(4k 1)
1.88Y+NY
1.97Y
1.99Y
2.07Y+NY
2.13Y+2Y
2.14Y
2.18Y
2.18Y
2.18Y

2.54Y+NY({k 2)

2.54Y+NY({k 2)

3.8Y
4.53Y
4.53Y
4.99Y
4.99Y

SHEIVREREE
FIRKE

60D(4k 1)
79D+2Y
81D(4k 1)

102280409.1B
102100437.1B
102100437.1B
102100437.1B
102100596.1B
102280770.1B
102280770.1B
101900533.1B
102100707.1B
102101050.1B
102101050.1B
102281264.1B
102101110.1B
101900853.1B
101900862.1B
101900864.1B
101900887.1B
102281818.1B
102101649.1B
102101673.1B
101901150.1B
101901191.1B
101901234.1B
102282062.1B
101901260.1B
102282136.1B
102282136.1B
102101975.1B
102102165.1B
102102165.1B
102102215.1B
101901616.1B
102103182.1B
102103251.1B
102103343.1B
102103343.1B
102000001.1B
102380097.1B
102280168.1B
102280299.1B
102000401.1B
102280612.1B
102280612.1B
102280632.1B
102280642.1B
102280776.1B
102380944.1B
102281207.1B
102001169.1B
102281423.1B
102281864.1B
102001646.1B
102282155.1B
102282269.1B
102282293.1B
102282471.1B
102282471.1B
102282471.1B
102380491.1B
102380491.1B
102281302.1B
102380469.1B
102380469.1B
102382263.1B
102382263.1B

SR5B

197137.SH
167918.SH
175363.SH
2022046.1B

22 HHfFAEE MTNOO1
21 AZZfE MTNOO1
21 AZ<fE MTNOO1
21 AZZfE MTNOO1
21 {FF &R MTN0O1
22 KiEH3Z MTNOO02
22 KiEH3Z MTNOO02
19 i#EZIKFI MTNOOL
21 EBEE MTN002
21 SESIREE MTNOOL
21 SESIREE MTNOOL
22 BEJNFFE MTNO02
21 5P MTNOO1L
19 57§ MTNOO02
19 i2pEE MTNOOSB
19 RIS MTNOO3
19 E32#% MTN002
22 sz MTNO11
21 5&4745R% MTNO002
21 LR MTNOO4
19 5% MTN002
19 &£8 )\ MTNOO3
19 #2683 MTNOO2B
22 sz MTNO13
19 ;5 MTNOO7B
22 H5&EId MTN0O2
22 H5&EId MTN0O2
21 g MTN002
21 iR MTNOO6
21 piETERE MTNOO6
21 AL MTNOO7
19 Xi#2E MTNOO1
21 SEEEZ MTN0O1
21 {EFA%E(E MTNOO1
21 Eafipg MTNOO4
21 Eafipg MTNOO4
20 jEFF & MTNOO1
23 XEfEFRTF MTNOO1
22 ipki@fEig MTNOO1
22 EFRiB5%5 MTNOOL
20 ;T2 FF MTNOO1
22 EFF MTNOO4
22 EFF MTNOO4
22 {AREE MTNOOL

22 FAgERR MTNOOL (Bh#I1ER)

22 skMitgi& MTN0O1
23 FEZEH MTNOOL
22 HA{Lh& MTNOO3
20 #8757 MTNOO1
22 3EIBER MTNOOL
22 3% MTN002
20 Fi%EI At MTNOOL
22 ;TR MTN002
22 38571538 MTN004
22 #%E I MTNOO1
22 5 MTNOO1L
22 5 MTNOO1L
22 5 MTNOO1L
23 E4X MTN002
23 E4X MTN002
22 KiDEaZ MTNOOL
23 &52% MTNOO1L
23 &52% MTNOO1L
23 %355 MTNOO5
23 %355 MTNOO5

ERHEE (R1TH49)
21 §Rif] F3
20 4 04
20 75 01
20 iBtRIAGLR

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

AAA

AA+
AAA
AAA

2.80%
2.36%
2.36%
2.36%
2.39%
2.80%
2.80%
3.06%
2.45%
2.42%
2.42%
3.06%
2.40%
2.43%
3.43%
2.75%
2.43%
3.49%
2.64%
2.49%
2.42%
2.49%
2.57%
3.51%
3.54%
3.35%
3.35%
2.46%
2.51%
2.51%
2.59%
2.59%
4.13%
2.89%
2.50%
2.50%
2.52%
2.85%
2.56%
2.60%
2.66%
3.35%
3.35%
2.78%
2.55%
3.45%
3.40%
2.57%
2.73%
3.31%
2.70%
2.90%
3.80%
2.80%
2.83%
2.71%
2.71%
2.71%
3.14%
3.14%
2.91%
2.97%
2.97%
3.14%
3.14%

2.23%
2.44%
2.33%
2.20%



94D({k 2)
95D({k 1)
106D +5Y
120D+3Y
132D+1Y
148D+2Y({k 1)
149D+2Y
149D+2Y
149D+2Y
152D
170D
191D
202D
214D+2Y
221D+2Y
228D(fk 1)
261D
288D+NY
288D
293D+NY
294D+1Y
303D
303D
315D
315D
317D
317D
317D
318D+1Y(fk 1)
336D+1Y
344D
351D
1.02Y+2Y
1.03Y
1.03Y
1.04Y+NY({k 3)
1.05Y
1.12Y
1.12Y
1.12Y
1.15Y
1.16Y
1.16Y
1.19Y
1.2Y(4k 1)
1.22Y+2Y
1.26Y+2Y
1.28Y+2Y
1.3Y
1.3Y
1.31Y+2Y
1.31Y(4k 1)
1.32Y
1.36Y
1.36Y
1.36Y
1.41Y+2Y
1.59Y+5Y
1.59Y+5Y
1.59Y+5Y
1.64Y(4k 1)
1.79Y+1Y
1.85Y+2Y
1.85Y+2Y
2.12Y
2.12Y
2.12Y
2.3Y+2Y(fk 1)
2.48Y+2Y({k 1)
2.54Y(4k 1)
2.54Y
2.71Y+NY({k 1)

177240.SH
197726.SH
197908.SH
196066.SH
114664.SH
175665.SH
177721.SH
177760.SH
177760.SH
175712.SH
114954.SH
151248.SH
175868.SH
114954.5Z
149438.5Z
194297.SH
115352.SH
155918.SH
188482.SH
188221.SH
251369.SH
178795.SH
178795.SH
155509.5H
155509.5H
137506.SH
137506.SH
137506.SH
115629.SH
115724.SH
151965.SH
137666.SH
188713.SH
197059.SH
155525.5H
188707.SH
114570.5Z
162273.SH
162273.SH
162273.SH
197361.SH
188933.SH
188933.SH
162464.SH
188962.SH
133122.5Z
133144.5Z
185134.SH
162745.SH
114632.5Z
197973.SH
138737.SH
188884.SH
196063.SH
196063.SH
163102.SH
196353.SH
2023005.1B
2023005.1B
2023005.1B
166608.SH
251415.SH
194887.SH
194887.SH
137904.SH
137904.SH
137904.SH
148141.5Z
138864.SH
115012.SH
175841.SH
188100.SH

20 57 01
21 8% 09
21 7% 03
214 03
23 #7H 01
21 {5k 02
21 & 01
21 #FF 01
21 #FF 01
21 @& 01
23 3% D2
19 #kie 01
21 4iE@ C1
21 E%& 01
21 {7545k 05
22 34|l F2
23 thiff G8
19 1252 Y5
21 1B G7
21 % Y3
23 #3E£ 03
21 f%8 02
21 f%8 02
19 #4518
19 #4518
22 #4515
22 #4515
22 #4515
23 348 13
23 3#4% 15
19 &£ 01
22 #3x G2
21{RE 01
2181 03
19 i G2
21 E=EY3
19 #£% 01
199% C3
199& C3
199& C3
211§ 03
2158 13
2158 13
19 4833% 02
21 8@ 10
21 & 02
21 #5111 02
21 0t G5
19 Hi% 03
19 =15 02
21 %01
22 #5212
21 YGiF 10
G22 FHL V
G22 FHL V
20 i34 02
22 &P 01
20 FL2ANFE
20 FLANFE
20 FLANFE
20 e C1
23 Zif 01
22 K42 02
22 K42 02
22 181@ 06
22 181@ 06
22 181@ 06
22 K 02
23 £7% 01
23 B 01
21 ¥ G2
2118 Y1

AA
AA+
AA+

AA
AAA
AA+

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

AAA/AA+

AA
AAA
AAA
AAA
AAA
AAA
AAA

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

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

AA+/AAA
AAA
AAA
AAA
AAA
AAA

AA
AAA

AA/AA+

AA

AA
AAA
AAA

AA

AA
AAA
AA+
AAA
AAA
AAA

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

3.04%
2.90%
3.00%
3.39%
2.69%
2.93%
2.70%
2.70%
2.70%
2.25%
3.12%
2.81%
2.32%
3.06%
2.67%
2.38%
2.30%
2.57%
2.36%
2.62%
6.33%
2.63%
2.63%
3.50%
3.50%
3.50%
3.50%
3.50%
3.50%
3.55%
3.00%
2.40%
2.98%
2.87%
2.40%
2.70%
3.15%
2.53%
2.53%
2.53%
3.10%
2.52%
2.52%
2.66%
2.47%
2.57%
3.23%
2.49%
2.90%
2.94%
3.30%
2.49%
2.51%
3.68%
3.68%
4.20%
3.08%
2.78%
2.78%
2.78%
2.90%
3.45%
2.78%
2.78%
2.60%
2.60%
2.60%
3.00%
3.52%
2.70%
2.96%
3.07%



2.71Y(4k 1)
2.75Y+2Y
2.83Y+5Y({k 2)
2.96Y+NY({k 1)
2.98Y
2.98Y
3.49Y+NY
3.79Y+2Y
3.88Y(fk 1)
4.18Y+5Y
4.18Y+5Y
4.57Y+2Y(1k 1)
4.57Y+2Y(1k 1)
4.73Y+5Y
4.73Y+5Y
4.73Y+5Y
4.73Y+5Y
5.19Y
127D
179D(4k 1)
223D
256D(fk 1)
310D+2Y(fk 1)
1.07Y
1.22Y
1.52Y(4k 1)
1.74Y+1Y
1.86Y
42D+5Y
198D
208D
208D
222D
225D+5Y
225D+5Y
243D+5Y({k 1)
301D+NY
301D+NY
301D+NY
317D+5Y
317D+5Y
317D+5Y
356D+NY
1.2Y(4k 1)
1.2Y(4k 1)
1.21Y(4k 2)
1.25Y+5Y
1.25Y+5Y
1.41Y(4k 2)
1.41Y(4k 2)
1.55Y
1.67Y+NY
1.67Y+NY
1.67Y+NY
1.67Y+NY
1.68Y+5Y
1.68Y+5Y
1.75Y
1.75Y
1.75Y
1.86Y+NY
1.96Y+5Y
1.96Y
2.04Y+5Y(4k 2)
2.04Y+5Y(4k 2)
2.06Y+5Y({k 2)
2.07Y+NY
2.2Y
2.22Y+NY
2.23Y+NY({k 1)
2.23Y+NY({k 1)
2.23Y+NY({k 1)

188106.SH
251110.SH
2123011.1B
092100008.1B
143258.SH
143258.SH
092280003.1B
2280250.1B
137538.SH
092202005.1B
092202005.1B
115026.SH
115026.SH
092303003.1B
092303003.1B
092303003.1B
092303003.1B
2180444.1B
032001086.1B
032100238.1B
032100426.1B
032100564.1B
032100698.1B
032101070.1B
032191229.1B
032280257.1B
032380476.1B
032300432.1B
1828011.1B
2128004.1B
2128012.1B
2128012.1B
2128013.1B
1928009.1B
1928009.1B
1928010.1B
1928014.1B
1928014.1B
1928014.1B
1920046.1B
1920046.1B
1920046.1B
1928021.1B
2128035.1B
2128035.1B
2128041.1B
1920074.1B
1920074.1B
2228007.1B
2228007.1B
2220019.1B
2028014.1B
2028014.1B
2028014.1B
2028014.1B
2028013.1B
2028013.1B
2228034.1B
2228033.1B
2228033.1B
2028023.1B
2028024.1B
2220062.1B
2028033.1B
2028033.1B
2028038.1B
2028040.1B
2221038.1B
2028048.1B
2028051.1B
2028051.1B
2028051.1B

21 %% G4
23 Hfzz 01
21{ZFIAE 01
21 EISIARR 01
17 31 02
17 31 02
22 EISIAfRR 01
22 R 01
22 Hlif G4

22 EFHT—RE AR 01A
22 EFHT—RE AR 01A

2372 04
2372 04

3
23 HHOITZREAR 01
3 HHOTTRE AR 01
3

21 ZRIYR
20 EhipkEs™ PPNOO1
21 A7FFE PPNOO1
21 ;THt3RX PPNOO4
21 13218 PPN002

21 HE PPNOO3 (1S HE)

21 S4#%% PPNOO1
21 iR PPNOO1
22 HEZFE PPNOO1
23 1% PPN002
23 et PPNOO1B
18 FREIRIT "% 02
21 IBERIT/VRIR 01
21 #&IRIT 01
21 #&IRIT 01
21 BEIRIT/IMIR
19 ZVERIT "2 04
19 ZVERIT "4 04
19 SPLERIT "R
19 HERITREMR
19 HERITREMR
19 HERITREMR
19 FIRIRIT R
19 FIRIRIT R
19 FIRIRIT R
19 RASRITKERR 01
21 #£ER17 02
21 #8$R17 02
21 IRIRITIVIR
19 RERIT R
19 FRERIT R
22 i#RERIT 01
22 i#RERIT 01
22 EmiRIT 01
20 FRERITKER R 01
20 FRERITKER R 01
20 FRERITKER R 01
20 FRERITKER R 01
20 RARIT”ZR 01
20 RIV$RIT—ZR 01
22 TRER1T 02
22 TRIR(T 01
22 TRR1T 01
20 BRI TKER R 01
20 PEHRITR
22 AHLIRITEGBR
20 ERERIT R
20 BRERIT R
20 FEHRITZ 01
20 BRI TKER R
22 IR /R
20 HRERITKER R 02
20 AR TKER R
20 AR TKER R
20 AR TKER R

AAA
AA+
AAA/AA+
AAA
AAA
AAA
AAA
AAA
AAA
—/--
—/--
AAA
AAA
—/--
—/--
—/--
—/--
AA/AA+
AAA
AA+
AAA
AA+
AAA
AAA
AAA
AA+
AA+
AA+
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
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

2.68%
3.62%
3.59%
4.02%
2.90%
2.90%
4.15%
2.97%
2.86%
3.04%
3.04%
3.12%
3.12%
3.08%
3.08%
3.08%
3.08%
5.40%
2.32%
2.54%
2.42%
2.55%
2.58%
2.55%
2.87%
3.35%
4.05%
3.85%
2.40%
2.23%
2.23%
2.24%
2.26%
2.44%
2.44%
2.49%
2.52%
2.52%
2.52%
2.49%
2.49%
2.49%
2.57%
2.38%
2.38%
2.39%
2.63%
2.63%
2.44%
2.44%
2.50%
2.74%
2.74%
2.74%
2.74%
2.60%
2.61%
2.50%
2.50%
2.50%
2.85%
2.71%
2.66%
2.70%
2.70%
2.71%
2.83%
2.62%
2.86%
2.90%
2.90%
2.90%



2.62Y 2328009.1 23 PfEER1T 01 AAA 2.58%
2.72Y+NY 2128019.1B 21 FEERITKER R 01 AAA 2.97%
2.77Y+NY 2128021.1B 21 TrtRiTsKERf% 01 AAA 2.98%
2.77Y+NY 2128021.1B 21 TrtRiTsKERf% 01 AAA 2.98%
2.77Y+NY 2128021.1B 21 TrtRiTsKERf%R 01 AAA 2.98%
2.77Y+NY 2128021.1B 21 TrptRiT7KERf%R 01 AAA 2.98%
2.77Y+NY 2128021.1B 21 TrtRiTsKERf%R 01 AAA 2.98%

2.77Y 2328018.I1B 23 RRITERE SRR 02 AAA 2.60%

2.89Y 212380008.1B 23 R17fR 01 AAA 2.60%

2.89Y 212380008.1B 23 R17fR 01 AAA 2.60%

2.89Y 212380008.1B 23 R17fR 01 AAA 2.60%

2.89Y 212380008.1B 23 {7{%R 01 AAA 2.62%

2.89Y 212380008.1B 23 Z{7{%R 01 AAA 2.62%

2.89Y 212380008.1B 23 {7{%R 01 AAA 2.62%

2.98Y+5Y({k 2) 2128028.1B 21 HBfERIT 4 01 AAA 2.89%

2.99Y 2320041.1B 23 FRiR1T 01 AAA 2.65%

2.99Y 2320043.1B 23 fuMERTT 02 AAA 2.66%

2.99Y 2320043.1B 23 fuMERTT 02 AAA 2.66%

2.99Y 2320043.1B 23 fuMERTT 02 AAA 2.66%

2.99Y 2320043.1B 23 fuMERTT 02 AAA 2.66%

2.99Y 2320043.1B 23 fuMERTT 02 AAA 2.66%

2.99Y 2320043.1B 23 fuMERTT 02 AAA 2.66%

3.08Y+5Y({k 2) 2128030.1B 21 RIBRIT R AAA 2.90%
3.08Y+5Y({k 2) 2128030.1B 21 RIBRIT R AAA 2.90%
3.08Y+5Y({k 2) 2128030.1B 21 RIBRIT R AAA 2.90%
3.14Y+NY 2120089.1B 21 JbERITIKER R 01 AAA 3.21%
3.24Y+NY 2128044.1B 21 TrsHRIT7KER R 02 AAA 3.08%
3.24Y+NY 2128044.1B 21 TrtRiT7KERfR 02 AAA 3.07%
3.27Y+NY 2128047.1B 21 1EE R TIRER R AAA 3.13%

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




