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B ==

EfR75HE 2.87Y 220018 AR3Z 2.455-2.51; 4.79Y 220016 F3Z 2.62-2.695; 9.6Y 220010 %3 2.86-2.895; 9.85Y 220017 %A 2.8375-2.88; 29.51Y

220008 pEAZ 3.215-3.25,

I O T T O JN T TR

rER E (%) 1. 7500 2. 3400 2. 6400 2. 7800 2. 8950 3. 2425
4 BHER%) 1. 7500 2. 3500 2. 3400 2. 7700 2. 8600 3.2175
5 (%) 0. 0000 0.0100 -0. 3000 -0. 0100 -0. 0350 —0. 0250

L

ESRMFAME  4.38Y 220203 A3 2.76-2.86; 4.68Y 220208 B3 2.7575-2.855; 9.27Y 220205 pEAL 3.0425-3.09;  9.53Y 220210 F#3Z 3.045-

3.09; 9.77Y 220215 pgAZ 2.964-3.005,

REE FEEFERLEI(%) 2. 4800 2. 6400 2. 8400 2. 9850 3. 0950
S BHIEEFEREY%) 2. 3000 2. 6300 2. 7800 2. 9600 3. 0500
T H(%) -0. 1800 -0. 0100 -0. 0600 -0. 0250 -0. 0450
RE B B FF & (%) 2. 2500 2.7000 2. 8500 2. 9850 3. 0850
4 B EFFE%) 2. 0700 2.5800 2. 7650 2. 9500 3. 0450
T H(%) -0. 1800 -0. 1200 -0. 0850 -0. 0350 -0. 0400

B v

SHERAIRIBEBOEI |, R EEETEZHIR AAA AA+TERIF-m. Ein/oE, 6D 012280839 22 HALH SCPO0T  AAA BRAXTE 2.40%MIE,
SEHAIRIG, 85D 012283871 22;3FHEASCPO10  AAA FRARTE 2.80%UE, $RITHALES, Kig/A®E, 111D 072210151 22 "AKiES
CP008 AAA RRAITE 2.63%(UE, WiHI9kES, 175D 042280242 22 E3R] CPO06 AAA FERTE 2.70%fIE, {RITHLES,; K
M, 204D 012283221 22 |LZRiZEE SCPOO9(RRPFIMER)  AAA FRATTE 2.85%E, fRITHAES, 337D 072210177 22 KIiES CPO05  AAA FAZ

E2.73%E, RITHERS, RWmsS, SHERMKEES.



I N N TV N VI T TR
AAA 2.25 2.58 2.68 2.71 2.76

AA+ 25 2.72 2.82 2.92 3.15
EXFUTERER

AA 3.05 3.2 35 3.8 4.1

AA- 35 3.8 42 44 47
AAA 2.2 5 2.6 2 2.67 1 2.7 1 2.75 1
SHERUES TSR EE AA+ 2.4 10 2.7 2 2.8 2 2.9 2 3.1 5
(BP) AA 3 5 32 0 35 0 3.8 0 4.1 0
AA- 35 0 3.8 0 42 0 4.4 0 47 0

B oume

SHPEIRITER TR, 1-3 FRRTPE, RIEEE AR, 2.5Y-3.0Y iEA5EH, 21 EHE GN00T (AAA, 1.35Y) 7£ 2.80%m3Z; 21 Kk MTNOO4
(AAA, 1.75Y) FRAXTE 2.97%, RHEH_E1T 22bp; 22 8 MTNO02A (AAA, 2.31Y) AE3ZFE 3.00%; 22 k& MTNOO3 (AAA, 2.56Y) RR3ZFE 3.20%, IRHE
H_E1T 20bp; 22 &% MTNO06 (AAA, 2.73Y) BRIRLIIKEEZM 3.00% FMTE 2.99%; 22 3B4£ MTNO01 (AAA, 2.85Y) 7E 3.26%m3 3 %, 3 F 5 FHAR, A&
TR, EEhTE 4.5-5.0Y, 21 LEEZAR MTNOO2B (AAA, 3.62Y) RAITE 3.36%, IRREH_E1T 9bp; 22 @A MTNOOT (AAA, 4.85Y) RR3ZFE 3.55%. 5Y K

VALHABR, Aiazisl, 22 h{SE&HE MTNOO1B (AAA, 9.17Y) BiAfE 3.40%. SRS, SHPEREERARNRES, IBE M7,

I T N R " R T

AAA+ 2.71 3.05 3.33 3.62 None
AAA 2.85 3.19 3.51 3.88 None
UL
AA+ 3.03 3.46 3.96 None None
AA 3.17 3.7 4.22 None None
AAA+ 2.7 1 3.09 -4 3.35 -2 3.62 0 None None
SHEREE TS RATEE AAA 2.88 -3 3.22 -3 3.5 1 3.85 3 None = None
(BP) AA+ 305 -2 345 1 395 1  None None None None
AA 3.16 1 3.68 2 4.2 2 None None None | None

B cus

SHEPWERAIRIRAER, E, 5/, BT, RIENSHEAEINESS. RFAME.20 5% G1 AAABIIE 2.90%, EESEH, BT, 21 1BiE
G2 AAABERTE 2.80%, EE&5H, EETA., HISAME, PRBARR AA+/AAA BAITE 2.90%, S5FFEH, EETA., 20 7548 01 AA+ BRASTE 3.20%, 57sEH,

HEEN. Kin/AHE, G22 B 01 AAA pRTE 3.29%, RITEH, RIEEA.

L

SR{SRIBEBNEETS, BARERE 5-10bps, TMT HRERERE 3-5bps, SRR, BNRIERRT, ik E£EHE CICCHK 5.42 25 mizfEsh 100 Bk
. HEIRRR, TIEOIIRA, SEEERMDIEERIKAR, RIFRER 2-5Y 55, GINEHNIEIE HZCONI 25 (F37E 6.6%) . ABMIEEE ZHZHCC 25 (BARTE
6.6%) . XBEZE YWSOAO 25, mi#EBsziE CDCOMM 27 &, HhmEXEofEssaEmRK, FIamnsK TSSTEE 22, Efffeds SHRIHG 23 (BT 6.5%) . 1R

R, 2i9FFRLE EKTIE, SKIERATEEANT, Tk 2-4pt,

SEERRE
SRR B Wz
| 18D 229947 1. 46 |

21D 229963 1.5



21D 229963 1.5
21D 229963 1.5
21D 229963 1.5
25D 229924 1. 46
39D 229954 1.4
88D 229966 2.19
88D 229966 2.21
88D 229966 2.21
88D 229966 2.22
88D 229966 2.21
88D 229966 2.17
88D 229966 2.17
88D 229966 2.15
117D 229950 2.12
179D 229965 2.2
179D 229965 2.2
179D 229965 2.2

338D (1A 2) 210015 2.18
342D 220023 2.17
342D 220023 2.17
342D 220023 2.17
342D 220023 2.2
342D 220023 2.22
342D 220023 2.2
342D 220023 2.2
1. 6Y 220013 2. 345
1. 6Y 220013 2.36
1. 6Y 220013 2.37
1. 6Y 220013 2.35
1. 6Y 220013 2. 355
1. 79Y 210012 2. 355
1. 83Y 220020 2.31
1. 83Y 220020 2.32
1. 83Y 220020 2.33
1. 83Y 220020 2.35
1. 83Y 220020 2.4

2.52Y 220011 2.48
2. 77Y 220018 2.46
2.77Y 220018 2. 475
2. 77Y 220018 2.5
2.77Y 220018 2.51
2. 77Y 220018 2. 505
2.93Y 200013 2. 45
3. 55Y 190007 2. 44
3. 73Y 210011 2.6
4.18Y 220002 2.6
4.18Y 220002 2. 61
4.18Y 220002 2. 64
4. 41Y 220007 2. 62
4. 41Y 220007 2. 68
4. 55Y 200008 2. 68
4. 68Y 220016 2. 635
4. 68Y 220016 2. 62
4. 68Y 220016 2. 6525
4. 68Y 220016 2. 655
4.71Y 170018 2. 48




4.91Y 220022 2.63
4.91Y 220022 2.62
4.91Y 220022 2. 6425
4.91Y 220022 2. 645
4.91Y 220022 2. 675
5. 04Y 200017 2.58
5. 04Y 200017 2. 585
5. 21Y 180004 2.5
5. 49Y 210007 2.72
6. 35Y 220006 2.8
6. 35Y 220006 2. 815
6.51Y 190006 2.7
6. 58Y 220012 2. 83
6. 85Y 220021 2.81
6. 85Y 220021 2.815
6. 85Y 220021 2.825
6. 85Y 220021 2.8275
6. 85Y 220021 2. 83
6. 85Y 220021 2. 8375
6. 85Y 220021 2. 85
6. 85Y 220021 2. 84
7.01Y 190015 2.76
7.51Y 200006 2. 86
7.51Y 200006 2. 865
7.51Y 200006 2. 87
7.51Y 200006 2. 8925
7.51Y 200006 2. 89
7.66Y 2000004 2. 845
7.66Y 2000004 2. 86
8.01Y 200016 2. 76
8. 92Y 210009 2.8
8.92Y 210009 2.815
9. 25Y 220003 2. 865
9. 25Y 220003 2. 8725
9. 25Y 220003 2. 87
9. 25Y 220003 2.875
9. 25Y 220003 2.8775
9. 25Y 220003 2. 88
9. 25Y 220003 2. 8875
9. 25Y 220003 2.89
9. 25Y 220003 2. 8925
9. 25Y 220003 2.895
9. 25Y 220003 2. 8825
9. 49Y 220010 2. 86
9. 49Y 220010 2. 865
9. 49Y 220010 2. 8675
9. 49Y 220010 2. 8625
9. 49Y 220010 2. 885
9. 49Y 220010 2. 8875
9. 49Y 220010 2.89
9. 74Y 220017 2. 84
9. 74Y 220017 2. 8375
9. 74Y 220017 2. 845
9. 74Y 220017 2.85
9. 74Y 220017 2. 8475
9. 74Y 220017 2. 8525




9. 74Y 220017 2. 8515
9. 74Y 220017 2. 848
9. 74Y 220017 2. 855
9. 74Y 220017 2. 8575
9. 74Y 220017 2. 86

9. 74Y 220017 2. 865
9. 74Y 220017 2. 8625
9. 74Y 220017 2. 8675
9. 74Y 220017 2. 875
9. 74Y 220017 2. 8755
9. 74Y 220017 2. 877
9. 74Y 220017 2. 8725
9. 74Y 220017 2.8775
9. 74Y 220017 2. 88

9. 74Y 220017 2. 87

9. 79Y 220019 2.79

9. 79Y 220019 2.795
9. 79Y 220019 2.7975
9. 79Y 220019 2.8

9. 79Y 220019 2. 805
9. 79Y 220019 2. 809
9. 79Y 220019 2.8075
9. 79Y 220019 2.81

9. 79Y 220019 2. 8025
9. 79Y 220019 2.819
9. 79Y 220019 2.8175
9. 79Y 220019 2.813
9. 79Y 220019 2. 82

9. 79Y 220019 2. 8225
9. 79Y 220019 2.825
9. 79Y 220019 2. 8275
9. 79Y 220019 2. 821
9. 79Y 220019 2. 827
9. 79Y 220019 2. 83

9.99Y 220025 2.795
9.99Y 220025 2.796
9.99Y 220025 2.7975
9.99Y 220025 2.8

9.99Y 220025 2. 8025
9.99Y 220025 2. 805
9.99Y 220025 2.8075
9.99Y 220025 2.81

9. 99Y 220025 2. 8125
9. 99Y 220025 2. 815
9. 99Y 220025 2. 817
9. 99Y 220025 2. 8175
9. 99Y 220025 2. 82

9. 99Y 220025 2. 8225
9. 99Y 220025 2. 825
9. 99Y 220025 2. 8275
9. 99Y 220025 2.83

9. 99Y 220025 2. 835
27.33Y 200004 3. 295
27.82Y 200012 3.28

28.4Y 210005 3. 2775
28. 4Y 210005 3.28




28. 4Y 210005 3. 2825

28. 4Y 210005 3.29
28. 4Y 210005 3. 295
28. 4Y 210005 3.3
28.92Y 210014 3. 2625
28.92Y 210014 3. 265
28.92Y 210014 3.26
SHERMERMAIE
ZUHARIE) AT g
50D 160404 2.1
50D 92203001 2.3
57D 220201 2.2
57D 220201 2.27
57D 220201 2.28
57D 220201 2.3
61D 130209 2.15
61D 130209 2.22
89D 220401 2.28
89D 2203694 2.15
89D 2203694 2.2
89D 220401 2.3
101D(AR 1) 160407 2.44
141D 200303 2.4
144D 2204104 2.33
144D 2204104 2.35
162D 2204107 242
187D 220206 2.27
187D 220206 2.3
201D 220404 2.3
201D 220404 2.45
201D 220404 2.47
201D 220404 2.48
214D 180309 242
253D 220211 2.41
253D 220211 2.45
253D 220211 2.46
257D 220306 2.33
257D 220306 2.401
292D 220408 2.41
292D 220408 2.49
344D 220216 2.41
344D 220216 242
362D 220308 2.4
362D 220308 2.41
362D 220308 2.45
1.01Y 180413 2.4
1.14Y 210202 2.51
1.14Y 170201 2.48
1.21Y 190203 2.5425
1.21Y 190203 2.545
1.21Y 190203 2.5475
1.21Y 190203 2.54
1.23Y 190305 2.6
1.23Y 190305 2.64
1.23Y 190305 2.65

1.26Y 92218001 2.5




1.26Y 92218001 2.61

1.29Y 210402 2.56
1.29Y 210402 2.6
1.29Y 210402 2.62
1.3Y 210213 2.58
1.3Y 210213 2.6
1.3Y 210213 2.66
1.3Y 210213 2.65
1.3Y 210213 2.67
1.3Y 220302 2.56
1.3Y 220302 2.6
1.38Y 190404 2.52
1.38Y 190404 2.5
1.49Y 220312 2.54
1.58Y 210207 2.62
1.67Y 210406 2.62
1.74Y 190409 2.56
1.74Y 190409 2.58
1.74Y 190409 2.59
1.74Y 190409 2.6
1.74Y 190409 2.61
1.74Y 190409 2.62
1.74Y 190409 2.63
1.74Y 190409 2.65
1.74Y 220322 2.53
1.74Y 220322 2.55
1.97Y 210313 2.63
1.97Y 210313 2.64
1.97Y 210313 2.66
1.97Y 210313 2.67
1.97Y 210313 2.6725
1.97Y 210313 2.69
1.98Y 210218 2.54
1.98Y 210218 2.55
1.98Y 210218 2.6
1.98Y 210218 2.61
1.98Y 210218 2.62
1.98Y 210218 2.63
1.98Y 210218 2.66
1.98Y 210218 2.65
2.09Y+5Y 190311 2.9
2.15Y 200203 2.58
2.15Y 200203 2.6
2.15Y 200203 2.63
2.15Y 200203 2.635
2.15Y 200203 2.64
2.15Y 200203 2.65
2.15Y 200203 2.67
2.15Y 200203 2.68
2.15Y 180401 2.66
2.29Y 200305 2.64
2.29Y 200305 2.67
2.29Y 200305 2.68
2.29Y 200305 2.685
2.29Y 200305 2.69
2.29Y 200305 2.7
2.29Y 200305 2.72

2.29Y 200305 2.71



2.31Y
2.31Y
2.31Y
2.31Y
2.33Y
2.33Y
2.37Y
2.43Y
2.43Y
2.43Y
2.43Y
2.43Y
2.49Y
2.49Y
2.49Y
2.49Y
2.49Y
2.56Y
2.56Y
2.56Y
2.56Y
2.56Y
2.56Y
2.56Y
2.56Y
2.56Y
2.56Y
2.59Y
2.59Y
2.59Y
2.65Y
2.65Y
2.65Y
2.65Y
2.65Y
2.65Y
2.65Y
2.65Y
2.69Y
2.69Y
2.69Y
2.69Y
2.69Y
2.69Y
2.69Y
2.69Y
2.69Y
2.69Y
2.77Y
2.77Y
2.77Y
2.77Y
2.81Y
2.81Y
2.81Y
2.81Y
2.81Y
2.81Y

220403
220403
220403
220403
220202
220202
180206
200405
200405
200405
200405
200405
220217
220217
220217
220217
220217
220303
220303
220303
220303
220303
220303
220303
220303
220303
220303
200208
200208
200208
200212
200212
200212
200212
200212
200212
200212
200212
220406
220406
220406
220406
220406
220406
220406
220406
220406
220406
220207
220207
220207
220207
150218
150218
150218
150218
150218
150218

2.63
2.67
2.68
2.7
2.65
2.7
2.6
2.64
2.71
2.73
2.72
2.74
2.69
2.7
2.79
2.81
2.8
2.63
2.64
2.65
2.6525
2.66
2.73
2.74
2.75
2.745
2.735
2.71
2.72
2.7
2.63
2.635
2.66
2.68
2.7
2.71
2.705
2.72
2.65
2.64
2.66
2.7
2.71
2.72
2.745
2.75
2.76
2.735
2.63
2.64
2.73
2.72
2.65
2.66
2.7
2.75
2.76
2.77



2.81Y
2.82Y
2.82Y
2.85Y
2.93Y
2.94Y
2.94Y
2.94Y
2.99Y
3.12Y+5Y
3.14Y
3.14Y
3.14Y
3.27Y
3.27Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.28Y
3.29Y
3.29Y
3.29Y
3.29Y
3.29Y
3.29Y
3.29Y
3.29Y
3.29Y
3.29Y
3.29Y
3.35Y
3.35Y
3.49Y
3.49Y
3.49Y
3.49Y
3.67Y
3.67Y
3.67Y
3.74Y
3.74Y
3.77Y
3.77Y
3.77Y
3.77Y
3.77Y
3.77Y
3.8Y

150218
150314
150314
200408
200315
180214
180214
180214
180411
200219
160405
160405
160405
160303
160303
190204
190204
190204
190204
160408
190204
190204
190204
190204
190204
190204
190204
190204
190204
210203
210203
210203
210203
210203
210203
210203
210203
210203
210203
210203
210403
210403
210305
210305
210305
210305
190408
190408
190408
190209
190209
160213
160213
160213
160213
160213
160213
160310

2.78
2.65
2.7
2.75
2.77
2.7
2.72
2.73
2.75
3.05
2.73
2.735
2.74
2.72
2.73
2.71
2.7
2.72
2.73
2.72
2.75
2.76
2.765
2.77
2.78
2.785
2.81
2.8
2.79
2.68
2.67
2.705
2.74
2.76
2.77
2.775
2.78
2.795
2.79
2.7775
2.7
2.75
2.8
2.82
2.825
2.815
2.75
2.77
2.8
2.75
2.79
2.75
2.78
2.79
2.815
2.82
2.84
2.82



3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
3.81Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.27Y
4.34Y
4.34Y
4.39Y
4.39Y
4.39Y
4.49Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y

210208
210208
210208
210208
210208
210208
210208
210208
210208
210208
210208
210208
210208
220402
220402
220402
220402
220203
220203
220203
200307
200307
220203
220203
220203
220203
220203
220203
220203
220203
220203
170303
170303
170210
170210
170210
92018002
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208
220208

2.75
2.73
2.76
2.765
2.77
2.775
2.795
2.805
2.81
2.815
2.82
2.84
2.85
2.79
2.805
2.8
2.82
2.765
2.775
2.78
2.8
2.825
2.8
2.81
2.825
2.82
2.84
2.855
2.85
2.845
2.83
2.91
2915
2.88
2.91
2915
2.86
2.76
2.765
2.77
2.7625
2.775
2.78
2.785
2.7775
2.771
2.79
2.8
2.8025
2.805
2.8075
2.81
2.815
2.82
2.825
2.826
2.84
2.8275



4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.58Y
4.6Y+5Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
5.23Y
5.63Y
5.63Y
5.73Y
6.14Y
6.14Y
6.19Y
6.19Y
6.5Y
6.51Y
6.51Y
6.51Y
6.51Y
6.51Y
6.65Y
6.65Y
6.73Y
6.73Y
6.84Y
6.84Y
6.84Y
7.31Y
7.31Y
7.31Y
7.41Y
7.41Y
7.41Y
7.92Y
8.28Y
8.52Y
8.55Y
8.55Y
8.55Y
8.55Y
8.55Y
8.55Y
8.55Y
8.66Y

220208
220208
220208
220208
220208
220208
220208
220315
220315
220315
220315
220315
220219
220407
220407
170215
220407
170215
170215
220407
180205
180210
180210
92118004
190205
190205
190401
190401
190310
190210
190210
190210
190210
190210
190406
190406
92218004
92218004
190215
190215
190215
200205
200205
200205
200404
200404
200404
200215
210205
210405
210210
210210
210210
210210
210210
210210
210210
210310

2.83
2.8425
2.845
2.835
2.85
2.855
2.8475
2.85
2.885
2.905
2.91
2.9
2.92
2.83
2.86
2.87
2.87
2.9
2.91
2.9
2.88
2.9
2.94
2.92
2.95
2.97
2.96
2.98

2.96
2.965
2.97
2.99
2.98
2.985
3.01
2.99

2.97
3.01
3.015
2.995
3.01
3.02
3.01
3.02
3.03
3.03
3.07
3.085
3.045
3.05
3.06
3.0625
3.065
3.07
3.08
3.055



8.66Y 210310 3.06

8.66Y 210310 3.065
8.82Y 210215 3.055
8.82Y 210215 3.0575
8.82Y 210215 3.06
8.82Y 210215 3.0625
8.82Y 210215 3.07
8.82Y 210215 3.08
8.82Y 210215 3.085
8.82Y 210215 3.09
8.97Y 210410 3.05
8.97Y 210410 3.06
8.97Y 210410 3.065
8.97Y 210410 3.08
9.91Y 220410 3.1
9.91Y 220410 3.0975
9.91Y 220410 3.11
9.93Y 220220 2.9225
9.93Y 220220 2.925
9.93Y 220220 2.9275
9.93Y 220220 2.93
9.93Y 220220 2.931
9.93Y 220220 2.9325
9.93Y 220220 2.935
9.93Y 220220 2.9375
9.93Y 220220 2.94
9.93Y 220220 2.941
9.93Y 220220 2.9425
9.93Y 220220 2.945
SHERR
__
012280839.1B 22 jE&REH SCP001 2.40%
7D 012282848.1B 22 [Elfin SCP002 AAA 2.20%
7D 012282613.1B 22 Figi%& SCP004 AA+ 3.20%
12D 012200094.1B 22 jERRFRL SCP002 AA 3.45%
16D(f# 2) 042100436.1B 21 K2E# CP001 AA/A-1 6.50%
19D 012280878.1B 22 73 SCP0O01 AA+ 2.83%
19D 012280911.1B 22 3 SCPOOT AAA 2.48%
22D 012281013.1B 22 13 SCP003 AAA 2.70%
22D 012282078.1B 22 Fgmg7Kife SCPOO1 AAA 2.30%
23D({F 2) 042100647.1B 21 ‘RILE® CPOO1 AA+ 3.20%
26D 042100656.1B 21 $EI3E CP004 AA+ 3.39%
29D 012282390.1B 22 FiBEEZ5 SCP004 AAA 2.45%
35D 012281834.1B 22 1L SCPO10 AAA 2.35%
35D 012281837.1B 22 1L SCPO14 AAA 2.40%
59D({k 1) 012281511.1B 22 N TEE SCPO03 AAA 3.10%
64D 042280040.1B 22 JiHE¢s CP0O02 AAA 2.65%
85D 012283871.1B 22 jPEEF1 SCPO10 AAA 2.80%
85D 012283871.1B 22 jPEEF1 SCPO10 AAA 2.80%
85D 012283871.1B 22 jPEEF1 SCPO10 AAA 2.80%
85D 012283871.1B 22 jPEEF1 SCPO10 AAA 2.80%
85D 012283871.1B 22 jPEEF1 SCPO10 AAA 2.80%
111D 072210151.1B 22 " &iEss CP0O08 AAA 2.63%
116D 012282147.1B 22 A7 %= SCP004 AAA 2.84%

121D({X 2) 042280140.1B 22 E3an#s CP001 AA/A-1 7.70%



127D
155D
157D(fk 1)
159D
173D
175D
175D
175D
175D
175D
175D
175D
175D
175D
175D
175D
175D
175D
175D
175D
180D
189D
204D
216D
224D
232D
268D ({k 2)
280D
337D

S ERERR

HRFH BB BWARE (RIFH) _—

149D
153D
153D
162D
210D+NY
238D
345D
349D
1.04Y+3Y
1.06Y
1.31Y
1.42Y
1.5Y
1.6Y
2.35Y
2.71Y
2.71Y
2.78Y+NY
2.83Y
3.69Y

012283340.1B
012282608.1B
012282625.1B
012283729.1B
012282817.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012283773.1B
012282913.1B
012283136.1B
012283221.1B
012283390.1B
012283507.1B
012283466.1B
042280369.1B
072210136.1B
072210177.1B

101556052.1B
102000680.1B
101800426.1B
101800426.1B
102000888.1B
102001166.1B
101661025.1B
102002000.1B
101801243.1B
102180059.1B
102002271.1B
102100358.1B
132100037.1B
102281094.1B
102101195.1B
102280597.1B
102281636.1B
102281636.1B
102281954.1B
102282089.1B
102101386.1B

22 {EERTE SCP009
22 HIEREE] SCPOO0S5(RIEIZEHE)
22 $ZMEFF SCP002
22 FNZAW#% SCP005
22 |lR=EZ=7% SCP008
22 BB SCPO15
22 BB SCPO15
22 BB SCPO15
22 BB SCPO15
22 BB SCPO15
22 BB SCPO15
22 BB SCPO15
22 E8KJ SCPO15
22 E8KJ SCPO15
22 E8KJ SCPO15
22 EBKJ SCPO15
22 E8KJ SCPO15
22 EBKJ SCPO15
22 EBKJ SCPO15
22 EBKJ SCPO15
2 E&1# SCP003
22 1M SCP005
22 L1ZR#%E8 SCPO09 (B FIfR)
22 rhiEg SCPO04
22 F3h3zHz SCP002
22 ;TREZ SCP008
22 SiTH#% CP001
22 1BrgiEs CPO05
22 KHiEss CP0O05

15 H24% MTNO002
20 FE—S MTNO0O1
18 FiA13E MTNOO1
18 FiAN13E MTNOO1

20 Eafnig MTNOO09

20 #5X MTNOO5

16 fE3siE MTNOO2B
20 JMIBEE MTNOOT
18 5 &= MTN002
21 HEBEE MTNOO1
20 R)HipkgE MTNOO4

21 3£ MTNOO1
21 B GNOOT1
22 3£ MTNO002
21 753518 MTNOO5 (15 HE)

22 g MTNOO2

22 #EEE MTNOO07

22 #EEE MTNOO07

22 FhEEE MTN026
22 31T MTNOO1

21 A1 MTNOO1

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
AA+
AA+
AAA
AAA

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

2.81%
3.60%
3.23%
3.24%
2.85%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.70%
2.90%
2.95%
2.85%
2.80%
2.85%
3.20%
2.90%
2.79%
2.73%

4.00%
2.75%
2.85%
2.85%
2.85%
3.10%
2.86%
3.10%
3.14%
5.00%
3.00%
2.91%
3.05%
2.89%
2.95%
3.13%
3.28%
3.28%
3.06%
3.97%
3.05%



4.1Y+2Y
4.58Y+5Y
4.65Y

SHEIVRRER

RIFKE
7D

7D
21D+5Y
44D({k 3)
47D
58D ({4 2)
114D ({k 2)
126D

154D+2Y({k 1)

170D ({k 2)
170D (fk 2)
190D
198D ({k 2)
201D
263D
281D+2Y
292D +5Y
300D +5Y
300D +5Y
300D +5Y
300D +5Y
300D +5Y
306D
313D
346D(fk 1)
351D +2Y
352D(fk 2)
1.01Y({k 1)
1.08Y({k 2)
1.17Y
1.17Y
1.18Y({k 1)
1.18Y({k 1)
1.18Y({k 1)
1.18Y({k 1)

1.35Y+5Y(fk 1)
1.35Y+5Y(fk 1)
1.43Y+5Y(fk 2)

1.65Y+5Y
1.7Y+NY

1.7Y+NY

1.7Y+NY

1.7Y+NY
1.7Y+NY
1.7Y+NY

1.76Y+NY
1.8Y+NY

102103319.1B
102281303.1B
102281544.1B

21 #EEE MTNOO7
22 Ep35# MTNOO02

22 E[K3Z#% MTNOO3

AAA
AAA
AAA

3.50%
3.55%
3.44%

B354R8 B (Ri7149)
AAA

185018.SH 21 XX, S1 4.00%
185018.SH 21 XK, S1 AAA 4.00%
1720089.IB 17 FRERIT 4R AAA 3.00%
1580326.I1B 15 @SR AA+/AAA 3.35%
162859.SH 20 [E3; 01 AA/AA+ 4.80%
196246.SH 22 245K D1 AA 6.00%
163222.SH 20 {51% G1 AAA 2.90%
115109.5Z 20 Ei8 C1 AAA/AA+ 3.30%
166595.SH 20 7545 01 AA+ 3.20%
194189.SH 22 Bz D1 AA+ 3.88%
2028015.1B 20 VERIT/)MRfER 01 AAA 2.70%
2028019.1B 20 FZ4R1T/IMMfE= 01 AAA 2.80%
127758.SH PR fBFE(= AA+/AAA 2.90%
197852.SH 21 24k F1 AAA 2.84%
2028029.1B 20 3Z)ER1T 01 AAA 2.75%
149209.5Z 20 £15 03 AAA 3.50%
1828006.1B 18 HRERIT 4% 01 AAA 3.00%
1828008.IB 18 HEHRIT 4 01 AAA 3.00%
1828008.IB 18 FEHRIT 4 01 AAA 3.00%
1828008.IB 18 HEHRIT 4 01 AAA 3.00%
1828008.IB 18 HSHRIT 4 01 AAA 3.00%
1828008.IB 18 FEHRIT 4 01 AAA 2.90%
182630.SH 22 £% D1 AA 4.43%
182794.SH 22 3= D4 AA+ 4.48%
175345.SH 20 SEIE 07 AAA 2.85%
175357.SH 20 %770 10 AAA 3.46%
2020072.1B 20 ERIRIT/MAfER 01 AAA 2.80%
2022044.1B 20 {THE5fx 01 AAA 2.88%
111099.5Z 20SZMC08 AAA 2.77%
175638.SH 21 1BIE G2 AAA 2.80%
175642.SH 21 fingE 02 AAA 2.70%
185278.SH 22 {518 C1 AAA 3.05%
185278.SH 22 {518 C1 AAA 3.05%
185278.SH 22 {518 C1 AAA 3.05%
185278.SH 22 {518 C1 AAA 3.05%
1928006.I1B 19 TrfRIT—4% 01 AAA 3.08%
1928006.I1B 19 TrfRIT—4% 01 AAA 3.08%
1480229.1B 14 Bkl AAA 2.87%
1920046.I1B 19 FRERIT 2R AAA 3.10%
1928018.I1B 19 TRpHRITREMR AAA 3.03%
1928018.I1B 19 TrptRIT/KEHR AAA 3.05%
1928018.I1B 19 TrptRIT/KEHR AAA 3.20%
1928018.I1B 19 TrptRIT/KER AAA 3.20%
1928018.I1B 19 TrptRIT/KEHR AAA 3.20%
1928018.1B 19 TrptRIT/KEHR AAA 3.20%
1928021.I1B 19 RASRITRER 01 AAA 3.18%
1928023.I1B 19 RASRITKE R 02 AAA 3.15%



1.86Y+NY
1.86Y+5Y
1.98Y(fk 1)
1.99Y+NY
2.27Y({k 1)
2.33Y+NY
2.33Y+NY
2.33Y+NY
2.47Y+5Y
2.47Y+5Y
2.48Y+NY
2.52Y
2.71Y(1k 1)
2.71Y(1k 1)
2.73Y(fk 2)
2.73Y(fk 2)
2.73Y(fk 2)
2.73Y
2.74Y+5Y
2.74Y
2.74Y
2.8Y
2.83Y+5Y
2.85Y+5Y
2.92Y({k 1)
2.92Y
2.92Y
2.98Y
2.98Y
3Y+5Y({k 2)
3.02Y+NY({k 1)
3.48Y+NY
3.73Y+5Y({k 1)
3.86Y+5Y(fk 2)
3.86Y+5Y(fk 2)
AY +5Y (K 1)
4.02Y+NY
4.05Y+NY
4.07Y+5Y({k 1)
4.11Y+5Y({k 2)
4.16Y+5Y
4.16Y+5Y
4.16Y+5Y
4.16Y+5Y
4.16Y+5Y
4.17Y+NY
4.3Y+5Y({k 1)
4.3Y+5Y({k 1)
4.4Y+NY
4.4Y+NY
4.41Y+5Y
4.57Y
4.59Y+5Y

1928031.1B
1920059.1B
2128035.1B
1928032.1B
2228012.1B
2028006.1B
2028006.1B
2028006.1B
2028013.1B
2028013.1B
2028017.1B
122374.SH
2228045.1B
2228045.1B
2228047.1B
2228047.1B
2228047.1B
137639.SH
2028024.1B
2222006.1B
2222006.1B
2228049.1B
2028034.1B
2028041.1B
2228051.1B
2228050.1B
2228050.1B
2228057.1B
2228057.1B
2028049.1B
2028051.1B
188104.SH
2128025.1B
2128030.1B
2128030.1B
2128039.1B
2120107.1B
2128047.1B
2128049.1B
2121062.1B
2228003.1B
2228003.1B
2228003.1B
2228003.1B
2228003.1B
2228001.1B
2221006.1B
2221006.1B
2228023.1B
2228023.1B
2228024.1B
184426.SH
2228041.1B

19 IR ToXEMR
19 TH4RIT— R
21 £281R1T 02

19 RN ToKERMR

22 FHERITEREERME 01

20 HRAEERITRERR
20 BRAETRITIRERR
20 BRAETRITRERR
20 ARMI$RIT—4% 01
20 ARMI$RIT—4% 01
20 ARMIRITIREL(R 01
14 fEER
22 FIViR1T 04
22 FIViR1T 04
22 18=F1R1T 02
22 18=F1R1T 02
22 18=F1R1T 02
22 FaRg 03
20 PSIRIT—H
22 RIRERRE 01
22 RIRERRE 01

22 IFEERITREERNME 02

20 BRIRIT "4 03
20 TrstR1T—4% 01
22 LR TR
22 FKRIT
22 FKRIT
22 AT 04
22 AT 04
20 TRsERIT—4% 02
20 JEARIRITRER R
21 YEIE Y1
21 EIRIRIT "4 01
21 IBRIT R
21 RIBIRITZR
21 FERITZ 03
21 AR TIRER R
21 BRI TRERIR
21 ERIRIT "R 05
21 SERE "R
22 AHRIT”4% 01
22 AHRIT”4% 01
22 XHRIT”4% 01
22 AHRIT”4% 01
22 AHRIT”4% 01
22 HBAEIRTTKEL(R 01
22 HiBRETR 01
22 HiBRE TR 01
22 RERITKELR 01
22 RERITKELR 01
22 TrtRIT—4 03
G22 B 01
22 RAVRITZ4R 01

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
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

3.14%
3.07%
2.93%
3.13%
2.85%
3.27%
3.27%
3.27%
3.08%
3.23%
3.33%
2.98%
2.96%
2.96%
3.24%
3.20%
3.18%
3.21%
3.18%
3.10%
3.10%
2.95%
3.18%
3.21%
2.95%
2.96%
2.96%
2.96%
2.96%
3.23%
3.40%
3.55%
3.43%
3.47%
3.47%
3.38%
3.80%
3.65%
3.49%
3.73%
3.50%
3.58%
3.58%
3.58%
3.58%
3.56%
3.70%
3.70%
3.55%
3.68%
3.57%
3.29%
3.54%



4.59Y+5Y 2228041.1B 22 RA$RIT”4% 01 AAA 3.54%
4.64Y+5Y 092280014.1B 22 ESRIT T REA R 01 AAA 3.69%
4.64Y+5Y 092280014.1B 22 ESIRIT T REA R 01 AAA 3.69%
4.64Y+5Y 092280014.1B 22 ESRIT T REA R 01 AAA 3.69%
4.64Y+5Y 092280014.1B 22 _ESRIT T REA R 01 AAA 3.69%
4.77Y+5Y 092280069.1B 22 HEEIRIT T REAIR 01 AAA 3.68%
4.77Y+5Y 092280069.1B 22 HEEIRIT T REAIR 01 AAA 3.68%
4.77Y+5Y 092280069.1B 22 EERIT T RE AR 01 AAA 3.64%
4.79Y+NY 092280083.1B 22 FRTIKER(R 01 AAA 3.57%
4.79Y+NY 092280083.1B 22 FRATIKER R 01 AAA 3.62%
4.8Y+NY(fk 1) 092280086.I1B 22 TATIRER 02 AAA 3.69%
4.8Y+NY({k 1) 092280086.1B 22 RATIKER R 02 AAA 3.70%
4.85Y+5Y 092200008.1B 22 RAIT_RENR 02A AAA 3.57%
4.85Y+5Y 092200008.1B 22 RIT—REASR 02A AAA 3.60%
4.93Y+NY({k 1) 092280105.1B 22 FARERTT/KER(R 01 AAA 3.91%
50D 032280010.1B 22 1% PPNOO3 AA+ 3.70%

61D 032000054.1B 20 54232 PPNOO1 AA+ 4.00%
1.33Y 031900204.1B 19 FrApIEE PPNOO1 AA+ 3.68%
2.06Y({k 1) 032191405.1B 21 i A& R PPNOO3A AAA 3.34%
2.5Y({k 1) 032000464.1B 20 EiXiF#& PPN0O02 AAA 3.25%
2.5Y({k 1) 032000464.1B 20 EiXiF#& PPN0O02 AAA 3.25%
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