WEZ BT
RITAIRSTHIE

HHBSEFRN

G NEX tramsmee

[2023-08-11]

B e=

SUTAER, AHEPRITHRRRIMSERG, 8 B 11 BURERERS AR T
20 {27t 7 REFIFEIHEE, FArFIER 1.9%, Wind ZiEExR, =B 20 {Zm¥EEE)
Hi, EttZBATEXEHE.

ElfR7amE 157D 239941 1.79, 349D 230016 1.80-1.81, 2.76Y 230011 2.225-
2.2325, 3Y 210011 2.245, 4.68Y 230008 2.415-2.42, 6.62Y 230006 2.5975,
9.79Y 230012 2.637-2.6465, 29.68Y 230009 2.978-2.9885

I T T O O TN

FERE(R(%) 1.6500 2.2250 24175 2.5360 2.6770 3.0100
SHER(%) 1.6500 2.2225 2.4100 2.5350 2.6675 3.0030

(%) 0.0000 -0.0025 -0.0075 -0.0010 -0.0095 -0.0070



B =us

SRR ®E 150D 210202 1.78-1.79, 215D 230301 1.92, 1.86Y 200208 2.245, 2.42Y

230202 2.33-2.34, 3.85Y 220208 2.4925-2.5025, 4.42Y 230203 2.51-2.523, 6.58Y 200205
2.7025-2.71, 9.78Y 230210 2.737-2.748, 18.24Y 210220 3.015-3.0175

I N N B AN T

ShiE
FERIEEHERME 1.9000 292200 2.4800 2.6800 2.8400
(%)
A shiE
S BIEEFERER 1.9000 22100 2.4700 2.6750 2.8300
(%)

ZE(%) 0.0000 -0.0100 -0.0100 -0.0050 -0.0100
PEEF) 15300 | 22050 | 25275 26725 28300
SHEFE() | 15300 | 21900 | 25125 | 26650 28200

Fah(%) 0.0000 -0.0150 -0.0150 -0.0075 -0.0100

B eeuns

SHERMIISEE R, RRRTEETEZHR AAA AA+FZRIMR. Eik/AMH,
28D 012381030.1B 23 ##F SCPO03 AAA FEAZTE 2.38%MUE, $RITHLAR
B%, 67D 012382699.1B 23;3T4tLz#% SCP004 AAA FRAE 2 17%AIE, RITHLEA
£ ; KiEE, 95D 012382663.1B 23 735i@ SCP014  AAA FIRFE 2.06%MIE,
RITHAES, 158D 012381628.1B 23 ZREAIZ SCPO03 AAA  FRAZTE 2.34% &, W
WIYRERIT, Kis5mE, 197D(fR2) 012382938.1B 23 =AEHG SCPO05 AAA FRAZTE
4.28%IE, RITHLES, 263D 012382908.1B 23 Hr=ll SCP012 AAA 3% 2.53%

V&, RTHEES, RWms, SHRERMKERS.



—mmmmm

AA+ 2.18
BIFUL R
AA 2.74
AA- 3.16
AAA 2
AA+ | 2.21
SERYRIETNGER (BP)

AA 2.74
AA- 3.16

B ou=me

SHPERRBERNERK. 1-3 FiEin

2.29

2.85

3.88

-8 2.15

-3 233

0 285

0 3.88

242

2.47 2.53 2.72

3.1 3.48 3.74

3.98 4.45 4.44

-2 225 324 12420

-4 248 -1258 -52.73-1

0

31 0 348 0 3740

0 398 0 445 0 4440

T, XFHEE, RTHEY. 23 XKEE

MTNOO5 (AAA, 2.96) 7£ 3.02%pk3z, fHIEMIIEAAE; 22 NLfil MTNOO2 (AAA,

2.21Y) £ 3.28%3Z, EfhfE 4bp MHERKAS; 22 HREEIE MTNO29 (AAA, 2.13Y) mRaziE

2.83%, =h{E 3bp ML, 3 25 FHAR,

R,

21 ¥ Egiki& MTNOOTB (AAA,

3.3Y) 7E3.15%m3, (KA 1bp BAL; 22 &KibHaz MTNOO1 (AAA, 3.85Y) RRAZTE

2.96%, fHIEMIEMEE. 5Y RIALEAR, BRREE

2.33
AA+ 246
B ERER
AA 2.68
AA- 293

SHERITEMRIER (BP) AAA 233 0

2, BAME, SEPREEREETT.

_---

2.91 3.26
3.16  3.61
3.62  3.96
27 0 29 0

None

3.34 None

None None
None None

3.14 0 NoneNone



AA+ 247 ’ 2.93 5 3.26 0 3.34 0 NoneNone
AA 2.7 3.17 1 3.62 1 None NoneNoneNone

AA- 29 3 3.65 3 3.97 1 None NoneNoneNone

B cus

SHEWERIRRAER, €, 58, R7, RRISHRENESS5. URES
|, 2218f§G1 AAABIRIE 2.42%, E5sEH, ESEAN, 17 iz 02 AAA BRAfE
2.45% HELH, RITEN, BigHE, 19132 06 ARTE 9.80%, EEsEH, EEX
A, 2THRR 02 AAA BRETE 2.72%, {REGSEH, HEEN. KinpmE, 21 EE
02  AAA RE3ZTE 3.66%, IEMASEH, MESEN, 23 GUf 02 AAA BREXTE 3.28% EE:E

H, BEEXA,

B ==
AEmHEERBERNEEEN, BRIEENE, THRTEaENE, BEARN
£, WAL, FRM 3 EHINTIIRFETE 1-20t, TAEELBABRTEEE
THURE ., 24 FFHIERBRBRIED L% 0.125pt, WM, PETHEHH
R, B, ASEA—E TR 230, BETFRERE RS, BEEREDRE
%3 0.25-0.5pt,

SHERAER



RFRKE

7D

14D

15D(fk 2)

16D(fk 1)

28D
28D

43D (% 2)

43D (% 2)

43D (% 2)

45D
45D

60D

60D

67D

67D

67D

67D

5L

012380503.1B

012382006.1B

042280390.1B

012380728.1B

012284255.1B
012381030.1B

012382383.1B

012382383.1B

012382383.1B

012300247.1B
012381242.1B

042380227.1B

042380227.1B

012382165.1B

012382699.1B

012382699.1B

012382699.1B

RHERB (BT
nia)

23 JFEPR
SCP002
23 FHEE
SCP008
22 =REI%
CP005
23 [BLER
SCP001
22 FII A%
SCP002
23 Fh3F SCP003
23 TR
SCP002
23 R
SCP002
23 TR
SCP002
23 [N EE
SCP003
23 =#% SCP010
PERN
CP001
PERN
CP001
23 hETF
SCP004
23 iTHtE%
SCP004
23 iTAtE%
SCP004
23 iTitER
SCP004

AAA

AAA

AAA

AAA

AA
AA+

AAA

AAA

AAA

AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA

1.90%

2.00%

3.85%

2.85%

2.49%
2.38%

2.18%

2.18%

2.18%

2.00%
5.80%

2.07%

2.07%

2.12%

2.17%

2.17%

2.17%



70D

70D

70D

75D

75D

75D

75D

75D

75D

75D

75D

77D

82D

82D

83D

83D

012380510.1B

012382769.1B

012382061.1B

012382810.1B

012382810.1B

012381807.1B

012382812.1B

012382810.1B

012382810.1B

012382810.1B

012382812.1B

012382884.1B

012382882.1B

012382882.1B

012382900.1B

012382900.1B

23 &5 SCP002
23 FEEfnAg
SCP005
23 BBS
SCP002
23 HAnpg
SCP010
23 HAnpg
SCP010
23 prPEERE
SCP002
23 FfnAg
SCP006
23 TRAnAR
SCP010
23 A&
SCP010
23 Hnpg
SCP010
23 EEfnAR
SCP006
23 HATE
SCP015
231757 8
SCPO06(RIBIZ=
)
231757 8
SCP006(FlpIZE
)

23 Tk
SCP005
23 Tk
SCP005

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.18%

2.05%

2.16%

2.05%

2.05%

2.40%

2.06%

2.05%

2.05%

2.05%

2.05%

2.02%

2.18%

2.18%

2.09%

2.09%



90D

95D

95D

95D

96D

109D

117D

125D

154D

158D

158D

175D

175D

175D

188D({KX 1)

197D({X 2)

197D({X 2)

012382864.1B

012382663.1B

012382663.1B

012382663.1B

012382675.1B

012380805.1B

012382138.1B

012382910.1B

012382600.1B

012381628.1B

012381628.1B

012382113.1B

012382113.1B

012382113.1B

042380070.1B

012382938.1B

012382938.1B

23 FHLLNIA
SCP002
23 HIE
SCP014
23 HIE
SCP014
23 HIE
SCP014

23 iIHER
SCP002

23 Rtk
SCP002
23 Jb#E
SCP002

23 B BRI
SCP010
23 iPEFR
SCP003
23 ZPEXIZ
SCP003
23 ZREXIR
SCP003

23 FfinFE R
SCP002

23 FfinfaEE
SCP002

23 HfinFE R
SCP002

23 FhRipEE

CP001
23 =RER
SCP005

23 =REER

SCPO05

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

2.13%

2.06%

2.06%

2.06%

2.20%

2.09%

2.22%

2.30%

2.25%

2.34%

2.34%

2.28%

2.28%

2.28%

3.00%

4.28%

4.28%



23 =REER

197D({k 2) 012382938.1B SCP005 AAA 4.28%
23 =EER
197D({k 2) 012382938.1B SCP005 AAA 4.28%
23 =EEIR
197D({k 2) 012382938.1B SCP005 AAA 4.28%
3 =B
197D({k 2) 012382938.1B SCP005 AAA 4.28%
23 =EER
197D({k 2) 012382938.1B SCP005 AAA 4.28%
23 =Ret%
197D({k 2) 012382938.1B SCP005 AAA 4.28%
23 =EEI%
197D({k 2) 012382938.1B SCP005 AAA 4.28%
23 3KTE
203D 012382107.1B SCP003 AAA 2.27%
23 iTPE3c1R
210D 012382155.I1B SCP005 AAA 2.26%
228D 012382488.1B = 23 ;Fl SCP004 AAA 2.30%
23 TFFE
252D 012382808.IB SCP002 AA+ 2.43%
23 el
263D 012382908.IB SCP012 AAA 2.35%
23 el
263D 012382908.IB SCP012 AAA 2.35%
23 REEEA
263D 012382906.1B SCP004 AA+ 2.51%
SHPE

21 FEi@ERiE
26D 102101797.1B MTNOO1 AA+ 2.19%



70D

78D (% 2)

102D

110D +NY

122D+ NY (fk

2)

147D +2Y

148D(fk 2)

199D

211D({% 2)

219D({% 1)

220D

314D+NY

363D +3Y({K

1)

1.07Y

1.11Y

1.17Y({R 1)

1.21Y+2Y

102001930.1B

102002014.1B

101801342.1B

102103129.1B

102103215.1B

102002353.1B

102100004.1B

102100300.1B

132100015.1B

102100464.1B

102100468.1B

102281323.1B

102281724.1B

102101795.1B

101901273.1B

102102027.1B

102102162.1B

20 )&
MTNOOT
20 Z=MipkgE
MTNO0O02

18 &l
MTNOO05

21 8
MTNO006
21 BRPgET
MTNOO1
20 BHEBIHIR
MTNO002
21 5
MTNOO1
21 Befx
MTNOO1

21 ERIA
GNOO1

PAN=)i
MTNO006
21 538
MTN003
22 R EEA
MTNOO09A
22 KRzl
MTNO002B
21 =W
MTNOO1(a]$F
LHE)
19 BEE
MTN003
21 HEIE
MTNO10
21 HEBER
MTNOO1

AA/AAA

AAA/AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

2.30%

2.28%

2.13%

2.45%

5.38%

2.48%

2.48%

2.37%

2.40%

2.32%

2.31%

3.10%

3.09%

2.40%

2.65%

2.40%

2.65%



1.23Y+2Y

1.31Y

1.33Y+NY({K

1)

1.33Y+NY({K

1)

1.41Y

1.44Y+2Y

1.5Y

1.54Y+2Y

1.6Y

1.61Y

1.63Y+2Y

1.67Y(X 1)

1.67Y+2Y

1.68Y

1.75Y+2Y

1.76Y
1.79Y+NY ({k
1)

102102210.1B

102103092.1B

102103196.1B

102103196.1B

102000016.1B

102280150.1B

102380169.1B

102280331.1B

102380555.1B

102280574.1B

102280663.1B

102200137.1B

102280765.1B

102000712.1B

102281079.1B

102000973.1B

102281110.1B

21 ENEIR
MTNOO3
21 FHERT
MTNO002
21 £eryEl
MTNOO1
21 feriEl
MTNOO1
20 JETids
MTNOO1
22 SRR
MTNOO1
23 BEFF
MTNOO1
22 KR EEA
MTN002
23 hEIGER
MTNOO1
22 @A
MTN002
22 Bk
MTNOO1
22 Ik
MTNOO1
22 IHER
MTNOO1
20 £EHRE
MTNOO1
22 FREENRRS
MTNOO1
20 ITiRBER
MTNOO1
22 {RHRREIR
MTNOO1

AAA

AAA

AAA

AAA

AA/AAA

AA

AA+

AAA

AA

AAA

AA+

AA+

AAA

AAA

AA+

AA+/AAA

AAA

2.84%

3.75%

2.73%

2.73%

2.84%

3.20%

2.97%

3.12%

3.18%

2.54%

3.11%

3.27%

2.73%

2.61%

2.77%

3.78%

2.80%



1.79Y+NY

1.79Y
1.84Y+NY ({k
1)

1.9Y

1.96Y

2.02Y

2.02Y

2.13Y+NY({k
1)

2.21Y+NY
2.21Y+NY
2.6Y+2Y
2.61Y
2.61Y
2.68Y+2Y
2. 7Y+NY({K
2)
2. 7Y+NY({K

2)

2.74Y({X 2)

102381240.1B

102001092.1B

102001178.1B

102281479.1B

102001422.1B

102281837.1B

102281837.1B

102282184.1B

102282383.1B

102282383.1B

102380547.1B

102380647.1B

102380647.1B

102380918.1B

102381043.1B

102381043.1B

102381151.1B

23 HhIERIS
MTNO002
20 $EpER
MTNOO1
20 iE/)\fB
MTNOO1
22 &%
MTNO004
20 SHEE#
MTNOO1
22 WHEER
MTNOO1
22 HEER
MTNOO1
22 FEEHG
MTNO29(8ER
RSB
22 liT
MTN002
22 T
MTN002
23 MR
MTNOO1
23 HredB N
MTNO06
23 HredB N
MTNO006
23 EEEH
MTN003
23 TR
MTN002
23 TIPS
MTNO002
23 B2
MTNOO1

AA+

AA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AA+

4.05%

3.60%

2.88%

2.54%

2.95%

2.89%

2.89%

2.83%

3.28%

3.30%

3.08%

3.21%

3.21%

3.61%

3.02%

3.02%

3.09%



2.74Y({X 2)

2.94Y({K 1)

2.94Y({K 1)

2.95Y

2.96Y+2Y

2.96Y+2Y

2.96Y+2Y

2.96Y+2Y

2.98Y

3.3Y(fk 1)

3.85Y

SHEEIRRIE

FIRKE

3D+365D
24D+1.99Y

102381151.1B

102381728.1B

102381723.1B

102381785.1B

102381823.1B

102381823.1B

102381823.1B

102381823.1B

102381918.1B

102103127.1B

102281302.1B

=58

175842.SH
167552.SH

23 fEFER S
MTNOO1
23 HEZ
MTNO002

23 EB%
MTNOO3

23 THERE
MTNOO1

23 BRI EEH

MTNOO5GR&
BIRIBIZENE)
23 BRI EEH

MTNOO5GR&
BIRIBIZENE)
23 BRI EEH

MTNOO5GR&
BIRIBIZENE)
23 PG EER

MTNOO5GR&

BIRIBIZENE)
23 #&351%
MTNO006

BiiE2h %50

MTNOO1B(IH

Wzs)

22 &KIPHAZ

MTNOO1

=58

(%17H0
13)

GC 2% 01

20 7% 03

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA
AA+

3.09%

3.28%

2.70%

3.11%

3.05%

3.05%

3.05%

3.05%

2.89%

3.15%

2.96%

2.72%
100.6



83D
91D
97D
107D({%k 1)
108D +5Y
117D
156D({Kk 1)
156D({Kk 1)
162D ({X 2)
162D ({X 2)
177D +2Y
203D
213D +2Y
221D
239D +2Y
254D({% 1)
258D

270D+NY
319D
334D
341D
341D
343D
343D
346D
347D
357D
364D
364D
1Y

175299.SH
114141.SH
114179.SH
175429.SH
180217.1B
150927.SH
175631.SH
175631.SH
175648.SH
175648.SH
175716.SH
175765.SH
178046.SH
152129.SH
115144.SH
185688.SH
250731.SH

2180197.1B
112921.5Z
143167.SH
251696.SH
251696.SH
152956.SH
196573.SH
188418.SH
151836.SH
188445.SH
188534.SH
188534.SH
188567.SH

20 ¥ G3
22 By D2
22 $#H32 D5
20 71 02
18 EFF 17
18 p&s 02
21 YGIE G1
21 YGIE G1
21 %% G1
21 %% G1
21 £=2 01
21 FHilE 04
21 i 01
19 #%F 01
23 11159 02
22 1815 G1
23 Kk D2
21 EHoIEH
BI4RHAfR 01
19 #8001
17 ¢4 02
23 Ei#A D2
23 Ei#A D2
21 JRE 02
21 E3 01
21 344l 03
G19 5501
21 % 04
21 SEIE 09
21 SEIE 09
21 $B3IE G9

AAA
AA/A-1
AA+
AAA

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

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

2.14%
4.48%
2.58%
2.22%
2.21%
2.28%
2.17%
2.17%
2.19%
2.19%
2.40%
2.17%
2.50%
2.35%
2.50%
2.42%
3.03%

2.66%
2.50%
2.45%
2.58%
2.58%
2.43%
3.18%
2.32%
2.50%
2.50%
2.35%
2.35%
2.33%



1.03Y
1.04Y+NY
1.04Y+NY

1.08Y

1.08Y
1.12Y({x 1)
1.12Y+2Y

1.38Y
1.43Y
1.52Y

1.59Y

1.61Y+NY({X

1)

1.67Y+2Y(fk

1)
1.69Y({X 1)
1.69Y({X 1)
1.95Y+NY
1.96Y+2Y

1.97Y
1.97Y
2.11Y+2Y
2.13Y+NY
2.13Y+NY
2.14Y+2Y
2.25Y({K 1)
2.72Y
2.84Y({X 2)
2.91Y

182465.SH
162006.SH
162006.SH
188712.SH
188712.SH
188771.SH
197217.SH

1780417.1B
185246.SH
138806.SH

2022008.1B

163933.SH

194252.SH
149099.5Z7
149099.5Z7
137562.SH
182319.SH
251830.SH
251830.SH
152552.SH
148076.5Z
148076.5Z
182835.SH
114116.SH
152792.SH
115485.SH
251712.SH

22 [E 03
1958 Y1
19581 Y1
21 &5C3
21 &5C3
21 Ee 03
271 Zhipk 01
17 SEeREE
fix
22 2z 01
23 EE G1

20 HERE%
& 02

22 #¥B 01
20HBISO1
20HBISO1
22 [#i Y1
22 B2 03
23 RHpk K2
23 RHpk K2
20T 01
22 #gY2
22 #79Y2
22 7B 01
22 {FF 02
21 RIFk&
23 ¥k G5
23 BR;T 01

AA/AA+
AAA
AAA
AAA
AAA
AAA
AAA

AA/AA+
AAA
AAA

AAA

AAA

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

4.58%
2.57%
2.57%
2.41%
2.41%
2.40%
2.81%

3.15%
2.50%
2.44%

2.53%

2.70%

3.93%
2.92%
2.92%
2.80%
3.10%
3.76%
3.76%
2.88%
2.78%
2.78%
4.00%
4.47%
3.70%
3.08%
4.12%



2.92Y
2.92Y
2.99Y
3.35Y
3.81Y

4.78Y+5Y
5.55Y

129D

138D

364D

1.08Y({X 1)

1.08Y({X 1)

1.17Y({K 1)

1.35Y+2Y

1.94Y+1Y

2.04Y

33D+5Y

33D+5Y

33D+5Y

148375.5Z
148375.5Z
115701.SH
197854.SH
184409.SH

092303003.1B
155197.SH

032001067.1B

031800819.1B

032380739.1B

032101002.1B

032101002.1B

032280854.1B

032191429.1B

032380682.1B

032280768.1B

1828008.1B

1828008.1B

1828008.1B

23 dhll] K1
23 dh|]] K1
23 X 01
21 BE 02
2233101
23 AT
TREANR
01
19 345 06
20 SRR
PPN002
18 BEEER
PPNOO1
23 SiTi%
PPN005
21 ek
PPNOO1
21 e
PPNOO1
22 EFEER
PPN005
21 IEE
PPNO01
23 TR
PPN002
22 JELERK
PPN002
18 HPSIRTT
—% 01
18 HPSIRTT
4% 01
18 HHSRTT
4% 01

AA+
AA+
AAA
AA
AAA

(]

{8:3.125/3.3928

AAA

AAA

AAA

AA+/A-1

AA

AA

AA+

AA

AA

AAA

AAA

AAA

AAA

3.00%
3.00%
100
3.66%
3.35%

3.11%
9.80%

2.37%

2.29%

2.50%

2.99%

2.99%

2.75%

3.10%

3.73%

3.31%

2.05%

2.05%

2.06%



73D+5Y({k
1)
80D +5Y (fk
1)
80D+5Y (fk
1)
90D
94D
220D
220D
227D
241D
244D+5Y
354D +NY
354D +NY
354D +NY

1.02Y+NY

1.02Y+NY
1.02Y

1.54Y({x 1)

1828012.1B

1828013.1B

1828013.1B

2021031.1B

2028047.1B

2128007.1B

2128007.1B

2128012.1B

2128013.1B

1928009.1B

1928018.1B

1928018.1B

1928018.1B

1928021.1B

1928021.1B
2120071.1B

2228012.1B

18 HPEIRTT
—4% 02
18 FIERIT
4% 02
18 FIERIT
4% 02
20 EERKRE
ZEfR 01
20 XIBIRIT
02
21 HER1T
01
21 HER1T
01
21 ERIRIT
01
21 IBIRIT
VAR
19 RAARTT
—% 04
19 TitR1T
IKERR
19 TitR1T
IKERR
19 TitRiT
IKERR
19 #AV4RTT
IKELfR 01
19 FRAVRTT
IKELfR 01
21 EisiRT
22 FERIT
FEERR
01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA
AAA

AAA

2.20%

2.21%

2.21%

1.97%

1.95%

2.15%

2.15%

2.15%

2.18%

2.34%

2.52%

2.52%

2.53%

2.55%

2.55%
2.33%

2.41%



1.6Y+NY

1.75Y+NY

1.75Y+NY

1.75Y+NY

1.75Y+NY

1.98Y

1.98Y

1.99Y+5Y

2.01Y

2.01Y

2.04Y +NY({K

1)

2.12Y+5Y

2.32Y

2.44Y+5Y({K

1)

2.44Y+5Y(IK

1)

2.52Y

2.61Y+NY

2028006.1B

2028017.1B

2028017.1B

2028017.1B

2028017.1B

2228046.1B

2228046.1B

2020043.1B

2220062.1B

2220062.1B

2028032.1B

2028041.1B

2220080.1B

2128001.1B

2128001.1B

212380001.I1B

2128011.1B

20 HRFESRAT
IKERfR
20 RAMRAT
IKERfR 01
20 RAVRAT
IKERfR 01
20 RAMRAT
KERfR 01
20 RAMRAT
KERfR 01
22 HPIEIRIT
02
22 HPIEIRIT
02
20 FHHIERIT
—R
22 JAHGERAT
fREafR
22 JAHGERAT
fReafR
20 RAVRAT
IKERfR 02
20 TEiRAT
—% 01
22 B ER
R1T
21 BhiRAT
]

21 BhiRIT
—%

23 HEgRAT
/INpifER 01
PAN:I
KERfR 01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.69%

2.73%

2.73%

2.73%

2.73%

2.475%

2.475%

2.81%

2.61%

2.61%

2.80%

2.69%

2.63%

4.135%

4.135%

2.60%

2.94%



2.61Y+NY

2.61Y+NY

2.62Y

2.63Y(fk 1)

2.67Y

2.67Y

2.71Y(tk 1)

2.77Y+NY

2.77Y+NY

2.78Y

2.78Y

2.78Y(fk 1)

2.8Y({X 2)

2.82Y

2.82Y

2.82Y

2128011.1B

2128011.1B

2328002.1B

2328006.1B

2328009.1B

2328009.1B

222380003.1B

2128019.1B

2128019.1B

2328016.1B

2328016.1B

2320019.1B

212380006.I1B

2328018.1B

2328018.1B

2328018.1B

PAN: K
IKELfR 01
21 HRHEERTT
IKELfR 01
23 HREERTT
/MR 01
23 RIBIRIT
MR 01
23 PEIRIT
01
23 ERIT
01
23 FERTT
(% 01
21 FERIT
IKELfR 01
21 FERIT
IKELfR 01
23 RERIT
01
23 RERIT
01
23 JLFIRTT
/MR 02
23 HeBRIT
fx 02
23 }4RTT
FESRMR
02
23 }4RTT
FESRMR
02
23 }4RTT
FESRMR
02

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.95%

2.95%

2.57%

2.56%

2.585%

2.585%

2.595%

2.98%

2.975%

2.66%

2.66%

2.63%

2.61%

2.61%

2.61%

2.61%



2.82Y+NY
2.92Y({X 1)
2.92Y({K 1)
2.92Y({X 1)

2.94Y
2.94Y
2.95Y({X 2)
2.96Y({X 1)
3.03Y+5Y(fk
2)
3.21Y+5Y(fk
2)
3.21Y+5Y(fk
2)
3.21Y+5Y(fk
2)
3.29Y+5Y
3.29Y+NY
3.35Y+5Y
3.43Y+5Y

3.43Y+5Y

3.44Y+5Y

2128021.1B
2320026.1B
2320026.1B
2320026.1B

212380008.1B

212380008.1B

2320032.1B

212380013.I1B

2128028.1B

2128032.1B

2128032.1B

2128032.1B

2128042.1B

2120107.1B

2128051.1B

2228003.1B

2228003.1B

2228004.1B

21 TRR1T
IKERR 01
23 HERT
23 HERT
23 HERT
23 R17iR
01
23 Rf7iR
01
23 EBERTT
02
23 HESRT
f% 01
PAN: i
—4% 01
21 3R TT
— % 01
21 3R TT
4% 01
21 }4RTT
—% 01
21 }04RTT
—% 02
21 HsiRT
IKER
21 TrR1T
—% 02
22 }05RTT
4% 01
22 }05RTT
—% 01
22 TRFR1T
4% 01

AAA
AAA
AAA
AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.99%
100
100
100

2.595%

2.605%

2.78%

2.655%

2.90%

3.01%

3.01%

3.01%

3.025%

3.49%

2.96%

3.065%

3.065%

2.98%



22 TrtR1T

3.44Y+5Y | 2228004.IB —4% 01 AAA 2.98%
22 TiR1T

3.44Y+5Y | 2228004.IB —4% 01 AAA 2.98%
22 KRS
TREARN

4.02Y+5Y  092280061.1B & 01 AA+/AA 4.65%
22 TI7Z%%

4.25Y+5Y  092280134.1B A& 04A AAA 3.10%
22 T43=4

4.25Y+5Y | 092280134.1B A& 04A AAA 3.095%
22 T43=4

4.25Y+5Y | 092280134.1B A& 04A AAA 3.10%
22 T43=4

4.25Y+5Y | 092280134.1B A& 04A AAA 3.10%
22 T34

4.25Y+5Y | 092280134.1B  &AfE 04A AAA 3.10%
22 THT—%%

4.25Y+5Y | 092280134.1B  &A(E 04A AAA 3.10%
23 HPiTIKER

4.85Y+NY | 242380008.1B & 01 AAA 3.275%
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