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[2023-04-18]

B ez

RITAEIR, NHEPIRTHERREMSIERFS, 4 B 18 BLRIRBIRS IR T 20 27T 7 REFFERIWEE, PirrIZ) 1.8%.
Wind #iEEx, SH 202t RIWEIEE, RLtRRZEXHEIRIE.

[Elf&x75 ™ 288D 240002 1.68-1.695; 362D 200005 1.725-1.7275; 3.28Y 220016 2.04-2.0425; 4.51Y 230022 2.075-
2.105; 6.7Y 230028 2.23-2.25; 9.62Y 230026 2.2875-2.3075; 29.01Y 230009 2.481-2.511,

| | | s | 7 ]| ° | »

FER E&R(%) 1. 5850 1. 9950 2. 1350 2. 2450 2. 3250 2.95100
SHER%) 1. 5600 1.9750 2. 0950 2.2375 2.3125 2. 4860
THh(%) —0. 0250 -0. 0200 -0. 0400 -0. 0075 -0.0125 —0. 0240

T

ERifRAME 148D 230211 1.78-1.80; 285D 240301 1. 85; 2.87Y 220203 2.0675-2.0925; 4.42Y 230415 2.20-2.225; 6.88Y
210205 2.29-2.315; 9.42Y 230215 2.37-2.24,

I T A T I T

FEEIEEFFERR(%) 1. 7700 2. 0850 2. 2250 2. 3600 2. 4150
SHIEEFERER%) 1. 7700 2. 0600 2. 2000 2. 3600 2.3925
TE(%) 0. 0000 -0. 0250 -0. 0250 0. 0000 -0. 0225
FEB EFHR(%) 1. 8000 2. 0750 2. 1550 2. 3050 2. 3885
SHEFR%) 1. 7800 2. 0500 2. 1300 2. 2800 2.3725
H(%) —0. 0200 —0. 0250 =0. 0250 =0. 0250 -0. 0160

B eosss

SBIRMTIEERHTEAIGER, RREEETT Q3 HiR. Ein/smE, 35D 012480576.1B 24 EZREEHR SCP002  AAA  7£2.00%mx (f4fE

I8) , RITHEES, 50D 012481154.1B 24 fhgE)\/F SCPO07 (RIGIENE) AAA 7 2.02%p32 (fhE-6 (UE) , RITHLESR. PKinS

EI

SCPO01 AAA 7E2.15%p3c (fHE-31IE) , RITHLES, Kimsm, 234D(K 1)

110D 012480495.1B 24 /h3f SCPO03  2.29 AA+

F229%m (fHE-4 (&) , BITHEESE, 120D 012480802.1B 24 75/ 1%

042380730.1B 23 f&MNELI CPO0T AAA £ 2.27%k32

(HE-3UEB) , ESHHBES,; 264D 012481260.1B 2417 SCPO05 AAA  71E2.19%R3, HEME, [FITHGES. BIAmsS, Bk, FKiE

MR T,

A = N TN - O I
AAA 2.03 2.09 2.18 2.23 2.3

B ERER

SHERIEEIRIER
(BP)

AA+

AA

AA-

AAA

AA+

2.15

2.75

3.09

2.06 -3

2.18 -3

2.25

2.99

3.66

213 -4

2.28 -3

2.32

3.0

3.78

2.21 -3

2.35 -3

2.36

3.32

4.35

2.26 -3

2.4

2.45

3.35

4.48

2.33 -3

2.48 -3



AA 2.75 0 2.99 0 3.0 0 3.32 0 3.35 0

3.09 0 3.66 0 3.78 0 4.35 0 4.48 0

AA-

B ce=e

SHAPEEERGERK, 1-3 FEimtE, 24 gl MTNOOTA (AAA, 2.77Y) 1E 2.67%RE3Z, {EIG{E 2bp BAS; 22 iFHiE MTNOO1
(AAA, 1.05Y) 7£ 2.16%R%3, (B 3bp Ak3Z; 24 B8I&E MTNOO2 (AAA, 2.97Y) BRXTE 2.68%, {Kff(E 2bp Ak3Z; 3 Z 5 FFHAR, 24 mEE

MTNOO04 (AAA, 4.92Y) £ 2.4%pk3Z, {RIGE 2bp BAZ; 24 MIAERHR MTNOO2 (AAA, 4.76Y) RSTE 2.7%, fHEMTIAMER. S5Y RLALHIR, 24

ZE8E MTNOOT (AAA, 9.87Y) FATE 2.62%, {RfH{E 3bp BiaZ; 24 AEEEE MTNO03 (AAA, 9.99Y) FNARTE 2.78%, SRS, SHTEWEKRE T
17
______
AAA+ 2.07 2.255 2.39
AAA 2.21 2.36 2.53
RIS
AA+ 2.29 2.5 2.69
AA 2.34 2.76 3.14
AAA+ 2.11 -4 2.3 -5 24225 -3 263 -3
SHERSES TR AAA 222 -1 2.4 -4 2.56 -3
(BP) AA+ 23 | -1 254 -4 275 -6
AA 238 -4 279 -3 3.17 -3

B cus

SHEBWRRRBEER, B2, 58, 17 RENFHRENESS5. ARESHE, 21 B8 G7 AAA lRRTE 2.04%, EfsE, BEEXA, 204
& G2 AAA FRETE 2.10%, ESEH, ESTN. 2278 01 AAA BIATE 2.38%, IR75ME, 21 Rk 02 AAA BAITE 2.18%, E&EH, RITEUX
Ao 22550 02 AAA FERTE 2.41%, $RATSEH, BEETN., 23 57 G2 AAA IATE 2.55%, Kim/AME, 23 @IE 04 AAA FACTE 3.00%, 24 i

G1 AAA B3Z7E 3.01%.

L

BRBIRRBEIRE, 1ER 1bp NMEEDN. WIZARER, #K GZFINH 25 RILAEE, THXTIFTE 99.6/99.85; RS RAIBIER, UERKEZTE
6.2% T, 24s FATE 6.28%HE. sOMRFNE ofr BE, MEERE, MIABFBFEIEXTE, HEEK. iFRRdR, FRAEFOFEIR
24 %,
S HMERER
_
19D 012383015.1B 23 KK SCP002 2.31%
19D 012383015.1B 23 KBKRE SCP002 AA+ 2.31%
33D 012383236.1B 23 Y AREEH SCP0O12 AAA 1.97%
34D 012480558.1B 24 EE8 SCPO01 AAA 1.98%
35D 012480576.1B 24 EzREER SCP002 AAA 2.00%
35D 012480576.1B 24 EzREER SCP002 AAA 2.00%
35D 012480576.1B 24 EzREER SCP002 AAA 2.00%
35D 012480576.1B 24 EzREER SCP002 AAA 2.00%
35D 012480576.1B 24 EzREER SCP002 AAA 2.00%
35D 012480576.1B 24 EzREER SCP002 AAA 2.00%
35D 012480576.1B 24 EzREER SCP002 AAA 2.00%
35D 012480576.1B 24 EzREER SCP002 AAA 2.00%
36D 012480543.1B 24 ;FH137A& SCP002 AAA 2.00%
43D 042380302.1B 23 fREU14E CP0O02 AA+ 2.15%
43D 012383502.1B 23 EBEE SCP007 AAA 2.06%
24 thg)\ /5 SCPO07 (R}BIZ=
50D 012481154.1B 1) AAA 2.02%
23 EEFREETR SCPO11 (RIBIZE
51D(K 3) 012384415.1B 1) AAA 2.25%
23 EEFREETR SCPO11 (RIBIZE
51D(K 3) 012384415.1B 1) AAA 2.25%
56D 012480224.1B 24 524 SCP003 AAA 2.02%
58D(fk 2) 012383488.1B 23 Fh g SCP003 AA+ 2.25%
64D 012480170.1B 24 KRR SCPOOT AA+ 2.13%
69D 012480215.1B 24 {EEE® SCP003 AAA 2.08%



71D
71D
71D
71D
71D
71D
71D
71D
86D(1K 2)
89D
99D
110D
113D
113D
120D
120D
121D({k 2)
124D
126D
139D
150D({k 3)
153D
160D
191D({k 2)
212D({k 2)
234D({K 1)
234D({K 1)
238D
238D
238D
238D
238D
238D
238D
238D
241D({K 1)
241D({K 1)
242D
264D
264D
264D
264D
264D
264D
264D
267D
267D
267D
267D

FIRKE
8D+NY
8D+NY

10D({K 1)

20D
20D
22D
35D

52D({k 2)

61D+NY

61D
63D

66D({K 1)

67D

87D({K 1)

89D

89D

90D
96D+2Y

012481168.1B
012481210.1B
012481169.1B
012481169.1B
012481169.1B
012481169.1B
012481169.1B
012481169.1B
012383762.1B
012384292.1B
012480962.1B
012480495.1B
012481256.1B
012481256.1B
012480802.1B
012480802.1B
042380457.1B
012384253.1B
012481048.1B
012480759.1B
042380539.1B
012481049.1B
012481151.1B
012480405.1B
042380641.1B
042380730.1B
042380730.1B
012481297.1B
012481297.1B
012481297.1B
012481297.1B
012481297.1B
012481297.1B
012481297.1B
012481297.1B
012480961.1B
012480961.1B
012480981.1B
012481267.1B
012481267.1B
012481267.1B
012481260.1B
012481260.1B
012481260.1B
012481260.1B
012481283.1B
012481283.1B
012481283.1B
012481283.1B

=58

102100805.1B
102100805.1B
102280993.1B
101900669.1B
101900669.1B
101900681.1B
101900722.1B
102101046.1B
102101131.1B
102101138.1B
102281326.1B
102281370.1B
102101181.1B
102101283.1B
102101305.1B
102101314.1B
101900924.1B
101900980.1B

24 Fh3Eif, SCP025
24 FhEif, SCP033
24 F3iEi, SCP030
24 F3iEi, SCP030
24 F3iEi, SCP030
24 F3iEi, SCP030
24 F3iEi, SCP030
24 F3iEi, SCP030
23 E40Ek SCPO10
23 7% SCP006
24 7 M=# SCPO16
24 iR SCPO03
24 frUpHEREX SCPO05
24 frUpHERER SCPO05
24 75T 1% SCPOOT
24 75T 1% SCPOOT
23 IXEEZA CPOO1
23 jAOIE SCP004
24 B8 SCPO10
24 &8 SCP001
23 HiBE#Z CP005
24 #F5EEH SCP001
24 E=iERZ SCP002
24 18F/K55 SCP003
23 [&EE= CP001
23 B MESI CPOO1
23 FMESI CPOO1
24 Eg# T SCP002
24 Eg# T SCP002
24 Eg# T SCP002
24 Eg# T SCP002
24 Fg#L SCP002
24 Fg#L SCP002
24 Fg#L SCP002
24 Fg#L SCP002
24 T2 T SCPOOT
24 T2 T SCPOOT
24 S SCPOO1
24 S SCPO02
24 S SCPO02
24 S SCPO02
24 %73 SCP0O05
24 %73 SCP0O05
24 %73 SCP0O05
24 %73 SCP0O05
24 32T SCP001
24 TFET SCPO01
24 FFET SCP001
24 TFET SCPO01

RENRB (R1TH13)
21 BB MTNOOTA
21 BEBEIE MTNOOTA
22 {81358 MTN002
19 IR E# MTNOO1
19 IR E# MTNOO1
19 BEHTHe MTNOOT
19 & MTNOO1
21 F Ik MTNOO2
21 a]F§ MTN002
21 #8£ MTNO002
22 HerBRE MTNOO3
22 *gE MTNOO4 (B55Y)

21 #%3%iE MTNOO3 (R H0{R)

21 B85 MTN002
21 K5 MTNOOT
21 R MTNOO1
19 18Rz MTNOO1
19 FiEEER MTNOO1

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

_

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

2.05%
2.05%
2.05%
2.05%
2.05%
2.05%
2.05%
2.05%
2.16%
2.10%
2.10%
2.29%
2.21%
2.21%
2.15%
2.15%
2.73%
2.22%
2.03%
2.10%
2.33%
2.09%
2.07%
2.24%
2.28%
2.27%
2.27%
2.17%
2.17%
2.17%
2.17%
2.17%
2.17%
2.17%
2.17%
2.27%
2.27%
2.16%
2.22%
2.22%
2.22%
2.19%
2.19%
2.19%
2.19%
2.20%
2.20%
2.20%
2.20%

2.06%
2.06%
2.18%
2.14%
2.14%
2.12%
2.10%
2.07%
2.18%
2.06%
1.97%
2.00%
2.04%
2.12%
2.10%
2.06%
2.16%
2.08%



124D
129D(fK 1)
130D
144D +2Y
153D+NY(fK 1)
153D+2Y

162D
182D
182D
193D
199D({K 1)
225D
226D(fK 2)
236D
285D+NY({K 7)
311D(fK 1)
313D+4Y({K 1)
323D
335D
355D +2Y
1.01Y+1Y
1.01Y
1.02Y+3Y
1.03Y
1.1Y(K 1)
1.12Y+2Y({Kk 1)
1.16Y
1.18Y+1Y({K 1)
1.24Y({K 1)
1.24Y
1.26Y+2Y
1.31Y({K 2)
1.34Y
1.36Y
1.37Y({K 1)
1.44Y+NY
1.49Y+2Y
1.49Y+2Y
1.54Y+2Y({K 1)
1.57Y
1.76Y
1.88Y
1.93Y
1.98Y
1.98Y({K 1)
1.98Y({K 1)
1.99Y
2Y({K 2)
2.01Y
2.01Y
2.08Y+NY
2.52Y+2Y
2.65Y({K 1)
2.74Y+2Y
2.79Y
2.79Y
2.79Y
2.81Y+NY({k 6)
2.88Y+2Y
2.88Y({K 1)
2.89Y
2.89Y
2.89Y
2.91Y
2.91Y
2.91Y
2.91Y
2.91Y
2.92Y+2Y(fK 1)
2.92Y+2Y(fK 1)
2.92Y+2Y({k 1)

102101619.1B
102101677.1B
101901133.1B
102101830.1B
102101906.1B
102101887.1B

102282159.1B
101901386.1B
101901385.1B
102102168.1B
102102212.1B
102103125.1B
102103142.1B
102103230.1B
102280241.1B
102380268.1B
102280357.1B
102280437.1B
102000415.1B
102280733.1B
102380973.1B
102280863.1B
102300357.1B
102000894.1B
102281114.1B
102281156.1B
102281293.1B
102381516.1B
102281539.1B
102281569.1B
102281601.1B
102381971.1B
102281862.1B
102281946.1B
102281990.1B
102382588.1B
102282241.1B
102282241.1B
102282424.1B
102383042.1B
102100110.1B
102380388.1B
102481157.1B
102380795.1B
102400717.1B
102100654.1B
102380889.1B
102380938.1B
102381001.1B
102381001.1B
102381195.1B
102382799.1B
102383333.1B
102280061.1B
102400609.1B
102400609.1B
102400609.1B
102480467.1B
102480684.1B
102480714.1B
102480758.1B
102480758.1B
102480778.1B
102480903.1B
102480903.1B
102480903.1B
102480903.1B
102480903.1B
102480952.1B
102480952.1B
102480952.1B

21 3¢88 MTN0O4
21 E&M MTN002
19 ZHEgK MTNOO1
21 iiEER MTNOO4
21 BRI%EEHE MTNOO6
21 ZFET A MTNOO1

22 hgzkfEE MTNOOT (RIBIE=

)

19 s A3H MTNOO5
19 e MTNOO6
21 Rtk MTNOO2
21 AZA=E MTN002
21 f& 5ol MTNOO4
21 & MTNOO3
21 ££i MTNOO5
22 35 FEE MTNOO1
23 Eimi& MTNOO1
22 BX A5 MTNOOT
22 $BsHE ] MTNOO2A
20 FEREF MTN002
22 1ERRIE MTNOO1
23 ZBiiEEE MTNOO2
22 3331k MTNOO2
23 {Fikis™= MTNOO1
20 BB MTNOO1
22 BIEIF5 MTNOO1
22 IREKFREE MTNOOT
22 {RF&E MTNOO3A
23 t#RiMEFR MTNOO3
22 A3 MTN004
22 3T$@ MTNOO1
22 JERFE A MTNOO3
23 FaZi=#r MTNO04
22 ik MTNOO2
22 {®FIE MTNO02
22 BiE=# MTNOO1
23 25Xk MTNOO06
22 BT MTNOO3
22 BT MTNOO3
22 EfkE MTN002
23 %32 MTNOOS
21 KOsk MTNOOT
23 KSIEIE MTNOOTA
24 I=ZRFAE MTNOO
23 MZ@E55 MTNOO1
24 E7:#F MTN005
21 BEBHEk MTNOO1
23 % MTN004
23 FEEIR MTNO11
23 fEazE MTNOO1
23 fazE MTNOO1
23 %324 MTN004
23 XIRE# MTNOOT
23 LR MTNOT1
22 #=E MTNOO1
24 FMEFF MTNOO2
24 FMEFF MTNOO2
24 FMEFF MTNOO2
24 )||[7=E MTNOO3
24 3£ MTNOO1
24 BEEEE MTNOO1
24 BT EE MTNO02
24 BT EE MTNO02
24 JEERE MTNOO4
24 FFIIH#E MTNOO2
24 FFIIH#E MTNOO2
24 FFIIH#E MTNOO2
24 FFIIH#E MTNOO2
24 111 3% MTNOO2
24 K5 HF MTNOOS
24 K5 HF MTNOOS
24 K5 HF MTNOOS

AAA
AA+
AA+
AAA
AAA
AA+

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

2.08%
2.21%
2.22%
2.13%
2.35%
2.19%

2.06%
2.05%
2.05%
2.06%
2.16%
2.41%
2.24%
2.06%
2.35%
2.31%
2.46%
2.29%
2.17%
2.28%
3.26%
2.35%
2.93%
2.24%
2.39%
2.35%
2.42%
2.56%
2.32%
2.24%
2.30%
2.35%
2.29%
2.60%
2.34%
2.50%
2.31%
2.31%
2.30%
2.26%
2.42%
2.33%
3.62%
2.47%
3.27%
2.32%
2.33%
2.24%
2.23%
2.23%
2.40%
2.42%
2.59%
2.37%
2.79%
2.79%
2.79%
2.52%
2.38%
2.40%
2.95%
2.95%
2.67%
2.46%
2.46%
2.47%
2.47%
2.47%
2.80%
2.80%
2.80%



2.92Y(1K 1) 102481046.1B 24 BEER MTN002 AAA 2.42%
2.93Y 102481134.1B 24 EMEE MTNOO AA+ 2.44%
2.94Y+NY 102481167.1B 24 &% MTN003 AAA 2.50%
2.94Y (1K 2) 132480030.1B 24 EE8 GNOO1 AAA 2.24%
2.98Y 102481359.1B 24 &EE MTNOO1 AA 2.61%
2.98Y+2Y 102481462.1B 24 #i3¢E& MTN002 AA+ 2.76%
3.94Y 102380717.1B &St MTNOO1B AAA 2.70%
4.9Y 102480822.1B 24 T334 MTNO04 AA+ 2.76%
4.9Y 102480822.1B 24 T334 MTNO04 AA+ 2.76%
4.9Y 102480822.1B 24 T334 MTNO04 AA+ 2.76%
4.92Y 102481023.1B 24 EgE8 MTN004 AAA 2.40%
4.92Y 102481023.1B 24 EgE8 MTN004 AAA 2.40%
4.93Y({K 1) 102481114.1B 24 EgE8 MTNO0O3 AAA 2.40%
4.93Y({K 1) 102481114.1B 24 EgE8 MTNO0O3 AAA 2.42%
4.93Y({K 1) 102481114.1B 24 EgE8 MTNO0O3 AAA 2.425%
4.95Y 102481294.1B 24 3C€ MTNOO1 AAA 2.40%
4.95Y 102481295.1B 24 JbZEZE MTNOOT AAA 2.47%
4.95Y 102481294.1B 24 3C4€ MTNOO1 AAA 2.42%
4.98Y 102481419.1B 24 HEFRFETH MTNOO6 AAA 2.90%
4.99Y 102481504.1B 24 7 T4%E MTNOO1B AA+ 2.85%
4.99Y 102481504.1B 24 7 T4%E MTNOO1B AA+ 2.87%
19.97Y 102481338.1B 24 @i MTNO10A AAA 3.15%
SRR
RRRY
185776.SH 22 278 11 2.29%
33D+5Y 155422.SH 19 248 12 AAA 3.55%
36D 115415.SH 23 thifF S7 AAA/A-T 1.99%
61D 2122035.1B 21 FHSER 02 AAA 2.03%
63D+1Y 185921.SH 22 #am4 01 AA+ 2.40%
67D 149528.57 21 130 01 AAA 2.05%
85D 188387.SH 21 $3IE G5 AAA 2.00%
87D(fK 1) 185993.SH 22 A% 02 AA+ 2.80%
92D 188403.SH 21 £ 01 AAA 2.08%
92D 188403.SH 21 £ 01 AAA 2.08%
94D({k 1) 188431.SH 21 @& G7 AAA 2.04%
94D({k 1) 188431.SH 21 @& G7 AAA 2.04%
95D+NY({k 2) 188267.SH 21 8817 Y2 AAA 2.24%
96D+2Y 196663.SH 21 755 F1 AA/AAA 2.32%
96D 188426.SH 21 #T 01 AAA 2.06%
97D 1780007.1B 17 E#%fx AA+ 3.20%
97D+1Y 115667.SH 23 1% 14 AAA 2.20%
102D+2Y 188476.SH 21 E7F 02 AAA 2.41%
104D+1Y 115724.SH 23 1% 15 AAA 2.23%
115D({K 1) 127568.SH PR SR AA/AAA 2.40%
120D+2Y({Ak 1) 115786.SH 23 fiifH 04 AAA 2.13%
130D+NY(fk 2) 188638.SH 21 B& Y1 AAA 2.25%
132D 1980258.IB 19 P& 01 AAA 2.15%
144D 149626.5Z 21 BRI 12 AAA 2.01%
153D+2Y 197115.SH B F1 AAA 2.18%
157D(fK 1) 188771.SH 21 EEE 03 AAA 2.05%
157D(fk 1) 252463.SH 23 8 D2 AAA 2.49%
159D 149643.5Z 21DJLQO4 AAA 2.15%
160D 162211.SH 19 835 04 AA+ 2.22%
179D+2Y 197352.SH 21 HiE 01 AA+ 3.15%
199D({K 1) 252927.SH 23 1¥5% D4 AA+ 2.41%
205D(fA 2) 188971.SH 21 K8 01 AAA 2.11%
207D+1.99Y 188895.SH 21 24401 AA/AAA 2.24%
222D 163010.SH 19 g 02 AAA 2.11%
235D 185089.SH 21 55 02 AAA 2.18%
270D 138821.SH 23 R C1 AAA 2.12%
271D +2Y 163114.SH 20 K57 01 AA+ 2.24%
271D +2Y 163114.SH 20 X757 01 AA+ 2.24%
271D +2Y 163114.SH 20 X757 01 AA+ 2.24%
277D 196229.SH 22 2501 AAA 2.16%
298D 138894.SH 23 243 02 AAA 2.25%
313D 149043.5Z Hep% 01 AAA 2.14%
319D+2Y 185431.SH 22 4t75 01 AAA 2.19%
325D(fAR 1) 185472.SH 22 }f5i@ C3 AAA 2.17%
330D 148208.5Z 23 13z 01 AA+ 3.20%




330D
331D+1Y({k 1)
331D(fk 2)
332D(fk 1)
332D(fk 1)
335D+3Y(fK 1)
337D
342D
342D
344D
345D(1A 2)
346D +2Y
348D +5Y
348D +5Y
350D+2Y({k 3)
350D+2Y({k 3)
1.02Y
1.02Y+1Y
1.02Y(K 1)
1.12Y({K 2)
1.15Y
1.23Y+2Y({K 1)
1.29Y+NY({K 1)
1.33Y
1.33Y
1.51Y+2Y
1.52Y({K 1)
1.57Y
1.58Y(fk 2)
1.68Y
1.76Y+3Y
1.79Y+5Y({K 2)
1.83Y({K 1)
1.84Y+2Y({K 1)
1.9Y+5Y
1.9Y+5Y
1.92Y
1.92Y
1.94Y+NY({K 2)
2.02Y+2Y
2.1Y
2.11Y
2.16Y(1K 1)
2.22Y
2.34Y
2.4Y
2.4Y
2.51Y
2.58Y
2.58Y
2.64Y
2.64Y+5Y({K 2)
2.67Y({K 1)
2.97Y
2.98Y
3.01Y
3.01Y
3.1Y(K 1)
3.23Y({k 1)
3.5Y+2Y
3.9y
3.9y
4.6Y
4.66Y+5Y
9.88Y
1.26Y+2Y
1.35Y+2Y(fK 1)
1.89Y({K 1)
2.15Y({k 2)
2.92Y+2Y({k 1)
2.92Y+2Y({k 1)
2.96Y(fK 3)

148208.5Z
115054.SH
194114.SH
185550.SH
185550.SH
152785.SH
115023.SH
163349.SH
163349.SH
194244.SH
250477.SH
149867.5Z
2023005.1B
2023005.1B
163362.SH
163362.SH
149888.5Z
177998.SH
185725.SH
163591.SH
115504.SH
184475.SH
137590.SH
137648.SH
137648.SH
2280439.1B
137946.SH
175353.SH
138573.SH
175567.SH
253538.SH
2123002.1B
138890.SH
138864.SH
175802.SH
175802.SH
240719.SH
240719.SH
115133.SH
250807.SH
251148.SH
115423.SH
1980188.1B
188363.SH
1624021.1B
115127.5Z
115127.5Z
240089.SH
240242.SH
149703.5Z
240360.SH
2123019.1B
149750.5Z
185638.SH
240849.SH
149887.5Z
149887.5Z
2222003.1B
137503.SH
182957.SH
091800005.1B
091800005.1B
240331.SH
272380017.1B
240660.SH
032280655.1B
032280743.1B
032400643.1B
032380538.1B
032480256.1B
032480256.1B
032400685.1B

23 132 01
23 i 02
22 5261 02
22 EE G1
22 EE G1
G21 #iF 1
23 i3z K1
20 HJifx 01
20 HJifx 01
22 15 03
23 73 02
22 KFF 04
20 FRAE
20 FLANE
20 F& G2
20 & G2
22 i 02
21 F5l 01
22 $Zz 03
20 ik 01
23 3¢ 01
22 FE 01
22 £Z& Y1
22 £{5C3
22&5C3
22 HeR R 01
22 3% G1
20 E#z G1
22 %8 02
20 B2 G2
24 &R 02
21 #EAFE 01
23 EE G4
23 £7% 01
21 %Rfn 01
21 %Rfn 01
24 T 02
24 T 02
+5E8 YKO4
23 8% 01
23 =LK
23 &K1
19 EXf& 01
21 HHiE 10
16 F#I JERIIER
23 LLIIE C3
23 LI C3
23 2= 02
23 %5 G6
2117k 20
23 {F1% 13
21 KSEAE
21 3810
22 i3, 02
24 2 01
22 88 02
22 88 02
22 EFF et
22 7arg 02
22 (512 F4
18 FREISIAfR 02
18 FREISIAfR 02
23 IMR 02
23 [HFANEFZA# TR 01
24T K1
22 FEi8RLE& PPNOO1
22 EXF#% PPNOO1
24 SfEIE#E PPN002
23 EatakzE PPN00O2
24 5335 PPNOO1
24 5335 PPNOO1
24 LA PPNOO3

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

3.20%
2.42%
2.26%
2.11%
2.12%
2.30%
2.15%
2.20%
2.20%
2.26%
2.36%
2.50%
2.23%
2.23%
2.10%
2.10%
2.23%
2.52%
2.17%
2.21%
2.31%
2.22%
2.31%
2.22%
2.22%
2.53%
2.34%
2.41%
2.31%
2.40%
2.92%
2.32%
2.22%
3.02%
2.30%
2.30%
2.24%
2.24%
2.32%
2.55%
2.74%
2.44%
2.35%
2.23%
2.50%
2.54%
2.54%
2.32%
2.28%
2.30%
2.28%
2.38%
2.67%
2.41%
2.60%
2.68%
2.68%
2.34%
2.40%
2.40%
2.53%
2.53%
2.55%
3.21%
2.88%
2.40%
2.59%
2.87%
2.43%
2.711%
2.711%
2.67%



85D+5Y 1920046.IB 19 ERIT 4K AAA 2.07%
101D(¢{K 1) 2128024.1B 21 FERT1T 02 AAA 1.97%
103D+NY 1928018.IB 19 TRSRITIKER R AAA 2.09%
103D+NY 1928018.IB 19 TRSRITKERR AAA 2.09%
124D +NY 1928021.IB 19 RAVERITIK LR 01 AAA 2.12%
124D +NY 1928021.IB 19 RAVERITIKEE(R 01 AAA 2.12%

131D 2120073.1B 21 R4S 02 AAA 1.98%

131D+5Y 1928022.IB 19 24R1T 4% 01 AAA 2.06%
162D +5Y 1920059.IB 19 ITA4RIT "% AAA 2.10%
218D +5Y 1928033.IB 19 FEERIT—4% 03 AAA 2.09%
218D +5Y 1928033.IB 19 hER{T—4% 03 AAA 2.11%

249D 2120116.1B 21 EgmER1T 01 AAA 2.05%
306D 2220011.1B 22 JLEER1T/VAR 01 AAA 2.09%
312D 2228013.1B 22 BERIT/IMSE AAA 2.15%
317D(fk 2) 2228016.1B 22 HER1T 01 AAA 2.10%
317D(fk 2) 2228015.1B 22 & R1T 03 AAA 2.105%
358D 2228021.1B 22 BR4R1T 01 AAA 2.12%
358D 2228021.1B 22 BR4R1T 01 AAA 2.12%
1.03Y+NY 2028014.1B 20 FERITKEER 01 AAA 2.15%

1.05Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.13%
1.05Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.13%
1.05Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.13%
1.05Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.13%
1.05Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.13%
1.05Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.13%

1.05Y+5Y 2028013.1B 20 ARAVERIT—4% 01 AAA 2.13%
1.07Y+NY 2028017.1B 20 RAR1TK SR 01 AAA 2.18%

1.09Y+5Y 2028018.1B 20 IBRIT R AAA 2.14%

1.09Y+5Y 2028018.1B 20 IBRIT R AAA 2.14%

1.09Y+5Y 2028018.1B 20 IBRIT R AAA 2.155%

1.09Y+5Y 2028018.1B 20 IBRIT R AAA 2.155%

1.2Y+5Y({k 2) 2028022.1B 20 RERIT 4 AAA 2.27%
1.22Y+NY 2028023.I1B 20 BRI TKER 01 AAA 2.18%
1.29Y+5Y({k 2) 2028025.1B 20 EAIRIT—4% 01 AAA 2.15%
1.29Y+5Y({k 2) 2028025.1B 20 EAIRIT—4% 01 AAA 2.15%
1.29Y+5Y({k 2) 2028025.1B 20 EAIRIT—4% 01 AAA 2.17%
1.31Y+5Y({k 2) 2020044.1B 20 FRSRIT R AAA 2.20%
1.31Y+5Y({k 2) 2020044.1B 20 FRSRIT R AAA 2.20%

1.32Y+5Y 2028024.1B 20 PEIRIT R AAA 2.165%

1.43Y+5Y({k 2) 2028038.1B 20 FERIT—4 01 AAA 2.15%
1.43Y+NY 2028037.1B 20 FERIRIToKEE R AAA 2.21%
1.43Y+NY 2028037.1B 20 FERIRIToKEE R AAA 2.215%
1.43Y+NY 2028037.1B 20 FERIRIToKEE R AAA 2.215%

1.44Y+5Y 2028041.1B 20 TrstRiT—4% 01 AAA 2.135%

1.44Y+5Y 2028041.1B 20 TrtRiT—4% 01 AAA 2.135%

1.44Y+5Y 2028041.1B 20 TrtRiT—4% 01 AAA 2.14%

1.58Y+5Y({k 2) 2028049.1B 20 TrgtRIT—4% 02 AAA 2.175%
1.6Y+NY({K 1) 2028051.1B 20 EAIRITKE R AAA 2.225%
1.63Y 2228059.1B 22 i#hiEiR1T 01 AAA 2.24%
1.66Y 222200001.1B 22 S RITERR 01 AAA 2.14%

1.76Y+5Y 2128002.1B 21 TrstRiT—4% 01 AAA 2.175%
1.88Y({k 2) 2320006.1B 23 I NRITE GRS 01 AAA 2.22%
1.93Y+NY 2128011.1B 21 mphEsRI TSR 01 AAA 2.25%
1.95Y(fk 1) 2328006.1B 23 AIBRI TR 01 AAA 2.14%
1.98Y(fA 1) 2328010.1B 23 E2HR T/ Ve AAA 2.15%
1.98Y(fK 1) 2328010.1B 23 E2HR T/ Ve AAA 2.15%

2.02Y+NY({K 1) 2128017.1B 21 PSIRITXE R AAA 2.275%
2.08Y+NY 2128019.1B 21 hERITKER 01 AAA 2.265%
2.08Y+NY 2128019.1B 21 hERITKER 01 AAA 2.265%
2.08Y+NY 2128019.1B 21 hERITKER 01 AAA 2.265%
2.08Y+NY 2128019.1B 21 hERITKER 01 AAA 2.28%

2.08Y+NY 2128019.1B 21 HER k&L= 01 AAA 2.28%
2.08Y+NY 2128019.1B 21 HER k&R 01 AAA 2.28%

2.11Y+5Y 2120046.1B 21 T IERIT 4% AAA/AA+ 2.29%
2.15Y+NY 2128022.1B 21 BRI TR ER AAA 2.27%
2.18Y({K 1) 222380004.1B 23 FERERITERIR 01 AAA 2.17%
2.29Y({K 2) 212380010.1B 23 #ER1T71%K 03 AAA 2.19%

2.31Y+5Y(fK 1) 2128025.1B 21 BRIRIT 4% 01 AAA 2.23%
2.31Y+5Y({K 1) 2128025.1B 21 EBIFERIT 4% 01 AAA 2.23%
2.31Y+5Y({K 1) 2128025.1B 21 EBIFERIT 4% 01 AAA 2.23%
2.31Y+5Y({K 1) 2128025.1B 21 EBIFERIT 4% 01 AAA 2.23%

2.31Y+5Y({K 1) 2128025.1B 21 EBIFERIT 4% 01 AAA 2.23%




2.31Y+5Y({K 1) 2128025.1B 21 EBIFERIT 4 01 AAA 2.26%
2.35Y 2320040.1B 23 ItFRIRITEE&R AAA 2.22%
2.36Y+NY 2121038.1B 21 ERKE KSR AAA 2.39%
2.44Y({K 2) 212380021.1B 23 3%f7{%R 02 AAA 2.20%
2.44Y({K 2) 212380021.1B 23 3%f7{%R 02 AAA 2.20%
2.44Y+5Y({K 2) 2128030.1B 21 RIBRIT R AAA 2.27%
2.57Y+5Y 2128036.1B 21 ELRIT TR AAA 2.34%
2.61Y+5Y 2128042.1B 21 303R1T7 4% 02 AAA 2.30%
2.62Y+NY({K 1) 2128045.1B 21 ShEERITXEEF 02 AAA 2.29%
2.62Y+NY({K 1) 2128045.1B 21 HEERTTKEER 02 AAA 2.30%
2.69Y+5Y({K 2) 2121062.1B 21 IbERE K AAA 2.38%
2.75Y+NY({K 1) 2220002.1B 22 MR T &= 01 AAA/AA+ 2.45%
2.75Y+NY 2228001.1B 22 HBfETRI TR SR 01 AAA 2.30%
2.87Y 212480001.1B 24 #IF= 01A AAA 2.21%
2.87Y 212480001.1B 24 #IF= 01A AAA 2.21%
2.87Y 212480001.1B 24 #IF= 01A AAA 2.22%
2.87Y 212480001.1B 24 #IT= 01A AAA 2.215%
2.87Y 212480001.1B 24 #IT= 01A AAA 2.215%
2.87Y 212480001.1B 24 #IT= 01A AAA 2.215%
2.87Y 212480001.1B 24 #IT= 01A AAA 2.23%
2.87Y 212480001.1B 24 #IT= 01A AAA 2.23%
2.87Y 212480001.1B 24 #IT= 01A AAA 2.235%
2.88Y 212380032.1B 24 HEAIRITIR 01 AAA 2.23%
2.88Y({k 2) 2420006.1B 24 FEMSRIT AAA 2.45%
2.88Y(fk 2) 2420006.1B 24 KEMSRIT AAA 2.45%
2.89Y+5Y 2228017.1B 22 HRiEERIT—4% 01 AAA 2.295%
2.92Y 2420011.1B 24 IFESRIT/IMYHE 01 AAA 2.285%
2.92Y 2420011.1B 24 IFESRIT/IMYHE 01 AAA 2.29%
2.94Y({K 1) 212480008.1B 24 RIS 02 AAA 2.25%
2.94Y({K 1) 212480008.1B 24 3RS 02 AAA 2.255%
2.98Y(fK 1) 212480009.1B 24 EiEiR1T1R 01 AAA 2.27%
2.98Y(fK 1) 212480009.1B 24 HiE5R1T&R 01 AAA 2.275%
2.98Y(fK 1) 212480009.1B 24 HiE5R1T&R 01 AAA 2.28%
2.99Y+5Y 2228024.1B 22 TrsiRiT—4% 03 AAA 2.29%
2.99Y+5Y 2228024.1B 22 TrsiRiT—4% 03 AAA 2.29%
2.99Y+5Y 2228024.1B 22 TrsiRi7—4% 03 AAA 2.295%
3.3Y+5Y 092280033.1B 22 FRRIT /A AMER 01 AAA 2.40%
3.34Y+5Y({k 1) 092280065.1B 22 TR EAE 03A AAA 2.32%
3.34Y+5Y({K 1) 092280065.1B 22 T REAE 03A AAA 2.33%
3.34Y+5Y({k 1) 092280065.1B 22 T REAE 03A AAA 2.33%
3.52Y+5Y 092280108.1B 22 R REAE 02A AAA 2.32%
3.52Y+5Y 092280108.1B 22 R REAE 02A AAA 2.32%
3.52Y+5Y 092280108.1B 22 R EAfE 02A AAA 2.32%
3.52Y+5Y 092280108.1B 22 R REAE 02A AAA 2.34%
3.52Y+5Y 092280108.1B 22 R REAE 02A AAA 2.34%
3.55Y+5Y({k 1) 092280131.1B 22 BT A AE 02A AAA 2.355%
3.56Y+5Y 092280134.1B 22 THT4REAE 04A AAA 2.31%
3.56Y+5Y 092280134.1B 22 THT4REAE 04A AAA 2.32%
3.56Y+5Y 092280134.1B 22 THT4REAE 04A AAA 2.325%
3.58Y+5Y 092280139.1B 22 AT REAE 02A AAA 2.325%
3.58Y+5Y 092280139.1B 22 AT REAE 02A AAA 2.35%
3.95Y+5Y 232380008.1B 23 I MAREIT B AR 01 AAA/AA+ 2.65%
411Y+5Y({K 1) 232380021.1B 23 HER T A& 01 AAA 2.51%
411Y+5Y({k 1) 232380021.1B 23 IESRIT — E A= 01 AAA 2.51%
411Y+5Y({Kk 1) 232380021.1B 23 IESRIT — s A= 01 AAA 2.51%
4.23Y+5Y 232380026.1B 23 BEIERZHREAE 01 AAA 2.61%
4.58Y+5Y 232380076.1B 23 BT _REB AR 03A AAA 2.40%
4.79Y+5Y 232480001.1B 24 hIT—REAE 01A AAA 2.42%
4.93Y+5Y({k 2) 1928007.IB 19 TR —4% 02 AAA 2.415%
4.97Y+5Y({K 2) 232480008.1B 24 TR ANE 02A AAA 2.415%
4.97Y+5Y({k 2) 232480008.1B 24 h{T R AR 02A AAA 2.41%
4.97Y+5Y({K 2) 232480008.1B 24 T TIRIEAIE 02A AAA 2.40%
4.97Y+5Y({K 2) 232480008.1B 24 T TIRIEAIE 02A AAA 2.40%
4.97Y+5Y({K 2) 232480008.1B 24 T TIRIEAIE 02A AAA 2.40%
4.97Y+5Y({K 2) 232480008.1B 24 T TIRIEAIE 02A AAA 2.425%
6.42Y+5Y 2028035.1B 20 HAIRIT—4 04 AAA 2.61%
7.66Y+5Y 2128052.1B 21 TRSRIT—4% 03 AAA 2.57%

3 / Derek Huang, Ethan Yuan, Teddy Chen




