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.fu

TASMR, XS ERASN, 4EPRITRRRMSERRS, 6 B 19 BLRIRBRSZUFFRT 2780 127t 7 REAXEN
£ 1’E ':F'hxﬂzjj 1.8%, Wind B2, ZBH 20 {Z7Ti#REIWK 700 ZTEERESEFEIE, RiEH2OR$RN 2060 27T,
[Elfsx75 ™ 232D 240002 1.57; 306D 200005 1.635; 2.72Y 240003 1.865-1.89; 4.36Y 230022 2.0125-2.0425; 6.55Y
230028 2.15-2.1775; 9.47Y 230026 2.2725-2.295; 28.86Y 230009 2.495-2.51,

- c | ' | * | _*

FE B ER%) 1.5975 1.8900 2.0425 2.1860 2.2830 2.4925
4 HE ") 1.5850 1.8625 2.0060 2.1470 2.2650 24775
(%) -0.0125 -0.0275 -0.0365 -0.0390 -0.0180 -0.0150

T

ERMRAE 336D 240411 1.77-1.775; 2.72Y 220203 1.96-1.985; 4.27Y 230415 2.12-2.125; 6.73Y 210205 2.255-2.23;
9.26Y 230215 2.355-2.3625,

RERIEE FF SRR (%) 1.7750 2.0000 2.1425 2.2600 2.3660
5 BIEEFF & FF%) 1.7650 1.9700 2.1100 2.2600 2.3500
L HH (%) -0.0100 -0.0300 -0.0325 0.0000 -0.0160
rEH B FF 3R %) 1.7400 1.9750 2.0925 2.2375 2.3640
4 BHEFF5R®) 1.7300 1.9500 2.0550 2.2050 2.3430
L H (%) -0.0100 -0.0250 -0.0375 -0.0325 -0.0210
B eeuns

S BIRTERERTIZAR—R, ENEIEEEST Q3 BifR. %Eim/5HE, 69D 012480638.1B 24 Fafiufig SCPO0T AAA 7 2.00%pk3Z (1l
BE-308) , RITHAIEY; 57D 012481595.1B 24 EZRALTER SCP007 AAA 7 1.98%3E (fMEME) , RITHAEN,; PKisA@E,
181D 012481031.1B 24 &% SCPO0T AAA £ 2.00%H%32 (fAEMIE) , RITHEES, 92D 012481657.1B 24 FLAAEE SCP006 AAA 1E
2.02%m3z (fHE+2 (I8) , RITHEES, KifSE, 268D 012481840.1B 24 £T3i SCPO04 AAA 7E 2.16%m3E (fHEMIE) , RITHEES;

220D({K2) 012481698.1B 24 1BE5/E SCPO08 AAA 7E 2.04%mA (fHE+5 (IB) |, RITHART, BiRfilhKIsKEES.

A = N TN - N I
AAA 2.02 2.05 2.08 2.12 2.1

AA+ 2.07 2.1 2.11 2.17 2.2
EXFUTERER

AA 2.1 2.25 2.33 2.32 2.46

AA- 2.93 3.43 3.51 3.98 42
AAA 2.05 -3 2.08 -3 2.1 2 2.15 -3 2.07 3
SRS RhATEE AA+ 2.07 0 2.1 0 2.12 -1 2.16 1 2.16 4
(BP) AA 2.15 -5 2.18 7 2.35 -2 23 2 2.45 1
AA- 2.98 -5 3.4 3 35 1 4 -2 4.23 -3

B ou=me

SHPEIRIBERER. 1-3 FERPE, 23 PR MTNO37(EEFRFREUFEIR (AAA, 1.21Y+NY) £ 2.11%EEKR; 22 [FEER

MTNOO04 (AAA, 1.26Y) Tx 2.10%pk3%, BftfE 1bp MiZZ; 23L& MTNO03 (AAA, 1.93Y) 1£2.06%. 2.07%pk3z, fHENEMME Tbp B3L; 3EI5



TFHAPR, 22 )IIEE MTNOO03 (AAA, 3.34Y) 1E 2.25%fH{ERL3S; 23 T Mgk MTNOO7 (AAA, 4.42Y) RRAITE 2.28%, B&fhiE 3bp Bz, 5Y RLALHH

R, 23355 MTNOO4 (AAA, 9.47Y) RYATTE 2.53%, =ihfE 1bp AL, 24 iBi@isst MTNOO9A (AAA, 14.75Y) FRAXTE 2.70%, {FKiH{E 3bp AL3Z.

RS, SEHYER

BB T,

I O I T N T
AAA+ 2.01 2.15 2.28 2.45 None
AAA 2.1 2.21 2.38 None None
YU ERE
AA+ 2.14 2.28 2.57 None None
AA 2.25 242 2.86 None None
AAA+ 2.04 -3 2.16 -1 2.3 -2 2.46 -1 None None
S5iERISTS IR AAA 2.11 -1 2.22 -1 2.39 -1 None = None None | None
(BP) AA+ 2.16 -2 2.3 -2 2.59 -2 None None None ' None
AA 2.27 -2 2.44 -2 2.87 -1 None @ None @ None @ None

B cum

SHEWRRRRER, BE, @, 17, REISHEENESS. ARESHE, 21 K£ 03 AAA B 2.04%, (RIGSEH, EUSEA.

19844 11 AAA BRTE 2.03%, EEE, BT,

2.92%, 23 KM 01 AA B3 2.80%, FEIEH, FREEAN,

AE 2.61%, 4 XIEB KVO1 AAA FY3ZTE 2.56%, {REGSEH, RIGSCA, 24 B4R 01 AAA B3XTE 2.63%.

I

SBRFRITREBNER, MaEReXT™MT, EFRER%.

REZWIE, S5Y 5HE, K

194888 02 AAA B 2.38%, (REGSEH, EEXAN. WigoE, 225801 AA+ fiaz

21 i 02 AA+ RRAZTE 2.20%, IBASEH, BISEAN, KigAE, 24 78k 08 AAA B

FXEZLA 1-5Y BIAITIRRITNE. BEHEMRZERES B TRIDITINET, &R, IV
KEEMATEMEF0.S, BERMARE-1 V&, TRHAEARRTT, RIIAEMEE-1.5, WEMERE-2. 24 KITRAEAX

{5t 02A (4.85Y) S HTE 2.305%=FRFpaZ, BEEIAE 2.3075%\E, WETE 2.295% (-2) SSEiRITHGRIQIEN . #k 24 LLEIRI1TKER 01

(4.98Y) £HTE 2.38%-2.405% (-0.5) B3, FEIEEHLEEMEN. 3Y ML TLACTE 2.16%-2.18% (+1.5) mixZ, Fr. EE. HEUWS5XAL.

ik EEE/IiEER, 20 ARUVER

——

17—

% 01 (321D) SKE2.07% (-1) B, ESMEEHLRIE, 20 THMRITRERMR (286D) £2.11% (-1.75) Mz

2%, EYMESHAIEY, BE0HE, 24 37K 01 (2.94Y) 1£2.105% (+0) ZRFGEL, MR 2.1025% (-0.25) AAEIE 2.10%, RITAIESEHS

FREE.

B =

ERNEERBE T, mHRXKRTERSARS. HY, ERETHA 3 FRZERMKR, FR/IMEKEZ+65/63 (reoffer +65) , {BREfETELETHT
FRATE+63, FRRAHLIVETIAMIITE 9.25% M8, AN LBIGERIMRERIE Reoffer ML, ISR, KERAMAEN, ToIEHILERK, Mk
RIE 6.60%(UE, HIMRIMRAE, LERESXTIE 364 SHEMLEF. HF=iRik, Fik. HhRML%RE 1-2pt, PR, E#/\ERE 0-0.25pt, 32
FFRHAIH TRLY 1pt, BEZDAERZ 2K 0-0.25pt,

SHERRER

BRR s BSRI (RITHH)

24 thiE=F3 SCPOO05(RlBIZE

6D 012481082.1B 1E) AAA 2.00%
8D 012481206.1B 24 fFFsEdk SCPO10 AAA 2.05%
22D 042300043.1B 23 jHEiESHT CPO01 AA+ 2.40%
27D 012383833.1B 23 EFfEE SCP007 AAA 2.10%
27D 012383833.1B 23 EFfEE SCP007 AAA 2.10%
30D 012481550.1B 24 ;FEEF] SCPO09 AAA 2.02%
42D 012481179.1B 24 FAH SCPO01 AA+ 2.10%
42D 012481179.1B 24 F3H SCPO01 AA+ 2.10%
42D 012481179.1B 24 F3H SCPO01 AA+ 2.10%
43D 012481404.1B 24 BRI &R SCP002 AAA 2.03%
44D 012481223.1B 24 738 SCP001 AA+ 2.15%
51D 012481329.1B 24 H588/KE8 SCP002 AAA 2.00%
55D 012384147.1B 23 EX#% SCP006 AAA 2.06%
55D 012384147.1B 23 1EX#% SCP006 AAA 2.06%
57D 012481595.1B 24 EzREEIR SCPO07 AAA 1.98%
57D 012481595.1B 24 EzREEIR SCPO07 AAA 1.98%
57D 012481595.1B 24 EzREEIR SCPO07 AAA 1.98%
57D 012481595.1B 24 EzREEIR SCPO07 AAA 1.98%
65D 012480794.1B 24 7AE(E SCP004 AAA 1.99%
65D 042480240.1B 24 %% CP002 AA 2.20%
65D 012480794.1B 24 7AE(E SCP004 AAA 1.99%
24 F3Z Ffif SCPO02(RIBIEZE
68D 012481679.1B 1) AAA 2.03%
69D 012480638.1B 24 mafnfg SCPOOT AAA 2.00%
73D({X 2) 012384346.1B 23 R SCP025 AAA 2.17%



79D

93D

118D
121D
121D
121D
121D
121D
127D
128D
153D
170D
170D
174D
181D
216D

220D(fk 2)

232D
268D
296D
300D
338D

FIRKE
16D
23D
51D
55D
55D

73D(fk 2)
81D({X 1)
103D
118D
157D (% 2)
192D (% 2)

194D+ NY ({k 2)

270D(1% 1)
275D
278D
278D
278D
362D
364D
364D

1.07Y+NY
1.68Y

1.72Y({k 1)
1.73Y+NY
1.76Y({k 1)
1.76Y({k 1)
1.81Y
1.84Y
1.84Y
1.84Y
1.92Y+NY
1.97Y+NY
1.97Y+NY
2.04Y(fk 1)
2.04Y(fk 1)

2.22Y+2Y
2.41Y
2.61Y

2.62Y+2Y

2.7Y(k 1)

2.75Y+NY({k 1)

2.77Y(1K 1)
2.86Y
2.86Y

012480789.1B
042380546.1B
012480252.1B
012481610.1B
012481610.1B
012481610.1B
012481610.1B
012481610.1B
012481134.1B
012480397.1B
012481644.1B
012481797.1B
012481797.1B
012480907.1B
012481031.1B
012481476.1B
012481698.1B
042400063.1B
012481840.1B
042480200.1B
042480211.1B
042480272.1B

RFENB

102101242.1B
102101270.1B
102101486.1B
102101517.1B
102101517.1B
102282006.1B
102282062.1B
102282208.1B
102102047.1B
102180040.1B
102103342.1B

102282787.1B
102280539.1B
102200120.1B
102000471.1B
102000471.1B
102000471.1B
102300377.1B
102001206.1B
102001206.1B
102381673.1B
102480520.1B

102380418.1B
102480813.1B
102400673.1B
102400673.1B
102100642.1B
102100737.1B
102100737.1B
102100757.1B
102381195.1B
102381348.1B
102381348.1B
102381599.1B
102381588.1B

102382382.1B
102383065.1B
102480343.1B
102480422.1B
102480579.1B
102481022.1B
102481233.1B
102481871.1B
102481886.1B

24 LTI R SCPOO01
23 ;TFAIE# CPOO1
24 Z=)MipkgE SCP002
24 BB SCP024
24 BB SCP024
24 BB SCP024
24 BB SCP024
24 BB SCP024
24 EERIEE SCPO03
24 B3R SCP002
24 128% SCPO10(RIBIEEHE)
24 73 E5 SCP0O30
24 73 E5 SCP0O30
24 figik SCP0O05
24 5724% SCPO0T
24 KRNI SCPO04
24 $B75/5 SCP008
24 E7:%F CP002
24 4T3 SCP004
24 ==iA]7g CPOO1
24 REERG R CPOO1
24 7 ErEgHE% CPO01

RENB (R1TH13)
21 ZBEETR MTNOO1
21 B9EE% MTNO001
21 JEZ7KF) MTNOO1
21 EEEFFE MTNOO1
21 EEEFFE MTNOO1
22 EfesEss MTNO09
22 7EEE MTNO13
22 Fikis MTNOO3
21 LR MTNOO3
21 177%5%H MTN002
21 FafingE MTNOOT
22 tEgeEE MTNOO7A(BETRIR
HHFRIR)
22 EIEE MTNOO1
22 HEFAEE MTNOO1
20 F[EEN MTNOOT
20 F[EEN MTNOOT
20 F[EEN MTNOOT
23 B2 MTNOO3
20 ZSHE3E MTNOO1
20 ZSHEE; MTNOO
23 &% MTNOO3(RIBIZEHR)
24 F5EREZ MTNO03
23 JRERE MTNOOT (RIEIZE
2)
24 FIEFEE MTNOO1
24 E%1% MTN004
24 &% MTN004
21 J#EiEE MTNOO1
21 £5IEHRX MTNOOT
21 £5IEHX MTNOOT
21 #EEIE MTNOO2(Z AR
23 %324 MTN004
23 HEfHFRT4 MTNOOS
23 HEfHFRT4 MTNOOS
23 EBx MTN004
23 BIE# MTNOO1
23 FEMS MTNOOT(Z 19#%
)
23 FTHEF MTNOO2
24 FLILEE MTN002
24 H 5 MTNOO2
24 B3 MTNOO1
24 Hh{¢AE MTNOO02
24 7N ERR MTNOO3
24 SMEETR MTNOO1
24 5¢B8 MTNO002

AA+
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AA+/A-1
AAA
AAA
AA+
AA+

AAA

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

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

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

AAA
AA+
AA
AAA
AA
AAA
AAA
AAA
AAA

2.15%
2.01%
2.03%
1.97%
1.97%
1.97%
1.97%
1.97%
2.19%
2.05%
2.10%
2.04%
2.04%
2.13%
2.00%
2.10%
2.04%
2.27%
2.16%
2.06%
2.30%
2.25%

2.10%
2.15%
2.13%
2.12%
2.12%
2.115%
2.06%
2.13%
2.13%
2.09%
2.03%

2.13%
2.11%
2.17%
2.12%
2.12%
2.12%
2.35%
2.14%
2.14%
2.18%
2.17%

2.16%
2.24%
2.42%
2.42%
2.16%
2.19%
2.19%
2.18%
2.22%
2.38%
2.40%
2.17%
2.22%

2.24%
2.25%
3.49%
2.48%
2.34%
2.28%
2.24%
2.58%
2.185%



2.86Y
2.86Y
2.93Y

2.94Y +NY({k 2)

2.96Y+NY
2.96Y({X 2)
2.96Y({X 2)
2.96Y({X 2)

2.96Y(fk 1)
2.99Y
2.99Y
2.99Y
2.99Y
2.99Y
2.99Y
2.99Y
2.99Y

3.27Y
4.36Y
4.42Y
4.45Y
4.56Y
4.56Y
4.56Y
4.56Y
4.75Y(fk 1)
4.75Y(fk 1)
4.78Y
4.78Y
4.78Y
4.78Y
4.85Y
4.92Y({k 1)
4.92Y({k 1)
4.92Y({k 1)
4.92Y({k 1)
4.94Y+5Y
4.95Y
4.95Y
4.98Y+NY
4.99Y
5Y
5Y
5.71Y
9.69Y
9.85Y
9.85Y
9.85Y
9.88Y
14.68Y
14.75Y({k 2)
14.75Y({k 2)
14.75Y (1K 2)
29.97Y

SHEIVRERERE

FIRKE
47D+1.99Y
47D+1.99Y

57D
60D({X 1)
60D({X 1)
60D({X 1)
60D({X 1)
61D+2Y
61D
65D
67D({X 1)
83D
98D

102481886.1B
102481886.1B
102482044.1B
102482091.1B
132480046.1B
102482138.1B
102482170.1B
102482170.1B

102400788.1B
102482298.1B
102482298.1B
102482298.1B
102482298.1B
102482298.1B
102482298.1B
102482298.1B
102482298.1B

102282165.1B
102382915.1B
102383094.1B
101801404.1B
101900030.1B
101900030.1B
101900030.1B
101900030.1B
102480947.1B
102480947.1B
102481294.1B
102481294.1B
102481294.1B
102481294.1B
102481776.1B
102481968.1B
102481968.1B
102481968.1B
102481968.1B
102482089.1B
102400781.1B
102400781.1B
102400784.1B
102482269.1B
102482353.1B
102482353.1B
102000235.1B
102480548.1B
102481767.1B
102481767.1B
102481767.1B
102481901.1B
102480517.1B
102480955.1B
102480955.1B
102480955.1B
102482190.1B

188495.SH
188495.SH
137666.SH
1780255.1B
1780255.1B
1780255.1B
1780255.1B
252118.SH
155629.5H
112952.5Z
188650.SH
188690.SH
162176.SH

24 5¢B8 MTNO0O02
24 5¢B8 MTNO002
24 BB MTNO02
24 pEEE¥ MTNOOT
24 TEEN X GNOO1
24 2chifig MTNOO1
24 75358 MTN0O07
24 75358 MTN0O07
24 JLREEE MTNOO1 (RIBIEE
1E)
24 ETXIZE MTNOO1
24 ETXIZE MTNOO1
24 ETH%E MTNOO1
24 ETXIZE MTNOO1
24 ETXIZE MTNOO1
24 ETI%E MTNOO1
24 ETI%E MTNOO1
24 £TRIZE MTNOO1
22 Efizi MTNOO3 (REIRIR
HHFAIR)
23 ;% MTNOO6B
23 IMittEgk MTNOO7
8 ZRExIZ MTN006
19 4t#57k53 MTNOO1B
19 4t#57k53 MTNOO1B
19 4t57k53 MTNOO1B
19 4t57k53 MTNOO1B
24 |IfEsEE MTNOO1
24 |IfEsEE MTNOO1
24 3C& MTNOO1
24 3C& MTNOO1
24 ;£ MTNOO1
24 ;£ MTNOO1
24 ;P55 MTNOOT
24 3C€ MTNO0O3
24 3;C€ MTNO0O3
24 3C€ MTNO0O3
24 3C€ MTNO0O3
24 Eifg MTNOO1
24 jEREEE MTNOO3A
24 jEREEE MTNOO3A
24 ZaeEl MTNOOS
24 B MTN004
24 EERHIE MTNOO1
24 BRI MTNOOT
20 EFi=Ag MTNOOT
24 FiEE MTN003
24 41FA MTNOO1B
24 $E1FA MTNOO1B
24 41FA MTNOO1B
24 B4 MTNOO2B (Rl fIIEEHE)
24 7|tk MTNOO1
24 FfiEEAE MTNOO9A
24 FfiEEAEE MTNOO9A
24 iEEEE MTNOO9A
24 557 MTN006

21 &£ 03
21 &£ 03
22 % G2
17 X SE TR
17 X SE TR
17 X SE TR
17 X SE TR
23 $Rik 01
19 #4411
19 #21% 02
e 01
21 4= 01
19 7835 01

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

2.185%
2.185%
2.18%
2.30%
2.28%
2.27%
2.19%
2.19%

2.24%
2.76%
2.76%
2.76%
2.76%
2.76%
2.76%
2.76%
2.76%

2.22%
2.235%
2.28%
2.57%
2.35%
2.35%
2.35%
2.35%
2.70%
2.70%
2.28%
2.285%
2.29%
2.29%
2.30%
2.285%
2.29%
2.29%
2.2925%
2.32%
2.54%
2.54%
2.65%
2.39%
2.47%
2.47%
2.36%
2.62%
2.69%
2.69%
2.69%
2.63%
2.61%
2.70%
2.70%
2.70%
3.08%

reoyren royr—— _

2.04%
2.04%
1.92%
2.19%
2.19%
2.20%
2.20%
2.45%
2.03%
2.38%
2.10%
2.08%
2.70%



100D
100D
122D(fk 2)
122D(fk 2)
126D
127D
155D
188D
191D
213D+4Y
213D+4Y
213D(fk 2)

260D +2Y(fk 2)

262D+3Y
263D+1Y

296D +2Y(fk 1)
303D+1Y({k 2)

307D
347D +2Y
1.04Y

1.06Y+2Y({k 1)

1.1Y+3Y
1.14Y({k 1)
1.15Y+2Y
1.15Y+2Y
1.19Y+NY
1.2Y+2Y
1.38Y+2Y
1.45Y+2Y
1.53Y+1Y
1.61Y+1Y
1.82Y
1.92Y
1.92Y
1.93Y+2Y
1.93Y+NY
2.1Y+2Y
2.16Y+2Y
2.58Y+2Y
2.61Y
2.63Y
2.76Y+NY
2.76Y
2.96Y
2.97Y

3.2Y+2Y(fk 1)

3.98Y
ay
4.49Y+5Y
4.49Y+5Y
4.61Y
4.85Y
4.94Y+NY
4.99Y
5.71Y
6.86Y
9.05Y
9.06Y
9.76Y
9.76Y
9.76Y
9.83Y+NY
9.85Y
9.85Y
9.89Y
9.93Y
59D ({k 2)
93D
172D(fk 1)

173D+1.99Y

296D
1.58Y+2Y

188780.SH
188780.SH
197325.SH
197325.SH
162270.SH
152305.SH
152331.SH
1922050.1B
149760.5Z
133185.5Z
133185.5Z
149779.5Z
114676.5Z
250222.SH
178009.SH
194252.SH
250616.SH
166032.SH
185826.SH
251625.SH
2280272.1B
133593.5Z
137626.SH
182345.SH
182345.SH
175075.SH
182536.SH
152628.SH
138664.SH
196074.SH
133759.5Z
250655.SH
188128.SH
188128.SH
115418.SH
148304.5Z
115685.SH
252099.SH
148568.5Z
253771.SH
252480002.1B
240782.SH
253918.SH
241036.SH
254871.SH
184554.SH
270037.SH
251427.SH
272380017.1B
272380017.1B
184232.SH
254534.SH
254863.SH
254992.SH
163204.SH
188089.SH
148364.5Z
115582.SH
240784.SH
240784.SH
240784.SH
240910.SH
240949.SH
240949.SH
240968.SH
148741.5Z
032300462.1B
032380913.1B
032380525.1B
032191388.1B
032380343.1B
032380073.1B

21 =% 01
21 =% 01
21 i 02
21 i 02
19 @iz 03
19 /855 01
19 3532 02
19 HRERFLR 02
21 =4 05
22 &Rz 01
22 &Rz 01
22 F53R 01
20 j&p% 02
23 & 01
21 1645 03
22 FHrAB 01
G +iz 02V
S20 EEh 1
22 {®%1 03
23 3= 03
22 FEAHR 01
23 BHZ K2
22 B 03
22 &6 01
22 &6 01
20 FE Y1
22 Je#% 02
20 8% 01
22 F& G1
271 Hjipg 03
24 (£ 01
23 %& 01
21 E& G4
21 E& G4
23 jfks 02
23E%7 Y2
23 & G1
23 1552 01
24 184 01
24EF5R
24 &R 01
24 P Y1
24 83 01
G24 5% 1
24 1% 02
22 Z4= 05
23 K174 01
23 KF 04
23 Y ANFE A4 TER 01
23 Y ANFE A4 TER 01
22 R=E=R
24 KF1 02
24 TR Y2
24 5¢8l K2
20 #4506
21 E& 01
23 E& 03
23 5 01
24 ZiM K1
24 ZiM K1
24 ZiM K1
+£E8 YKO8
24 I K1
24 I K1
24 B 01
24 [XIEE KVO1
23 EAHAE PPN0O02
23 TRIEEE PPNOO1
23 RHBLFT PPNOO1
21 {&53%1® PPNOO3
23 HERtk#Z PPNOO3
23 J5MEEFF PPNOO1

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

2.03%
2.03%
2.20%
2.20%
2.12%
2.05%
2.02%
1.92%
1.97%
2.20%
2.20%
2.08%
2.22%
2.18%
2.33%
2.23%
2.27%
2.55%
2.17%
2.39%
2.085%
2.27%
2.08%
2.92%
2.92%
2.12%
2.30%
2.23%
2.08%
4.10%
3.31%
2.25%
2.10%
2.10%
2.20%
2.24%
2.25%
2.22%
3.00%
4.20%
2.14%
2.32%
2.27%
2.18%
100
2.30%
2.80%
2.31%
2.89%
2.89%
2.80%
2.63%
3.10%
2.90%
3.05%
2.41%
2.86%
2.485%
2.56%
2.56%
2.55%
2.61%
2.58%
2.58%
2.63%
2.56%
2.24%
2.28%
2.68%
2.16%
2.25%
2.50%



1.58Y+2Y 032380073.1B 23 FMERFF PPNOOT AA+ 2.50%
7D+NY 1928014.I1B 19 KL BER1TKER R AAA 1.94%
23D+5Y 1920046.1B 19 FERIT 4 AAA 2.05%
58D+5Y 1928019.IB 19 Z5@R1T 2% 01 AAA 1.99%
62D+NY 1928021.IB 19 RMART1T7KEER 01 AAA 2.06%
69D +5Y 1928022.1B 19 SUI4RIT—4% 01 AAA 2.04%
92D +5Y 1928026.IB 19 YUIARIT—4% 02 AAA 2.02%
97D+5Y 1928028.IB 19 FEERIT %% 01 AAA 2.02%
97D+5Y 1928028.IB 19 FEERIT %% 01 AAA 2.02%
97D+5Y 1928028.IB 19 FEERIT %% 01 AAA 2.02%

100D +5Y 1920059.IB 19 TRIT =R AAA 2.04%

100D +5Y 1920059.IB 19 TRIT =R AAA 2.04%

149D +NY 1928032.1B 19 IR TIKEE R AAA 2.04%

167D+NY 1920076.1B 19 HEFIRI TR ER AAA 2.065%

167D+NY 1920076.1B 19 HEFIRI TR ER AAA 2.065%

194D+5Y({k 1) 1920091.IB 19 BRIT R AAA 2.06%
244D 2220011.1B 22 B4R T/ MEHE 01 AAA 2.00%
247D 2228009.1B 22 SEAERIT/IVSE AAA 1.97%

249D({% 1) 2228012.1B 22 thERITHREESRE 01 AAA 1.87%

249D({% 1) 2228012.1B 22 thERITHREESRE 01 AAA 1.87%

251D 2220012.1B 22 SRRt T/ VSR 01 AAA 2.01%

270D({% 1) 2020008.1B 20 JbEIR1T/MRR 02 AAA 2.00%

286D +NY 2020016.1B 20 ;THRITRENR AAA 2.11%

286D +NY 2020016.1B 20 ;THRITRENR AAA 2.11%

321D+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.07%

321D+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.07%

1.03Y+5Y({k 2) 2028022.1B 20 RAESRIT R AAA 2.12%
1.05Y+NY 2028023.IB 20 BRI EE R 01 AAA 2.095%
1.05Y+NY 2028023.IB 20 BRI EE R 01 AAA 2.095%

1.12Y+5Y({k 2) 2028025.1B 20 HEAIRIT—4% 01 AAA 2.09%

1.12Y+5Y({k 2) 2028025.1B 20 EAIRIT—4 01 AAA 2.09%

1.12Y+5Y({k 2) 2028025.1B 20 EAIRIT—4% 01 AAA 2.09%
1.15Y+5Y 2028024.1B 20 HERIT R AAA 2.10%
1.15Y+5Y 2028024.1B 20 PERIT R AAA 2.10%

1.42Y 2220079.1B 22 i T4R1T AAA 2.05%

1.46Y+5Y 2020080.1B 20 KIMRIT R AAA/AA+ 2.15%

1.48Y({k 2) 222280001.1B 22 A T4%R 02 AAA 1.92%

1.59Y+5Y({k 1) 2128001.1B 21 FSRIT 4R AAA 2.22%

1.59Y+5Y({k 1) 2128001.1B 21 FSRIT 4R AAA 2.22%
1.75Y+5Y 2120013.1B 21 EMRIT =& AAA/AA+ 2.18%

1.77Y 2328002.1B 23 WRfEERIT/MAMER 01 AAA 2.03%
1.91Y 2328015.1B 23 [BFHRTHREERE 01 AAA 2.08%

1.95Y({k 2) 212380006.1B 23 HERITIE 02 AAA 2.06%

1.95Y({k 2) 212380006.1B 23 HERITIE 02 AAA 2.06%

1.97Y+NY 2128021.1B 21 TigtR1T7KeE = 01 AAA 2.15%

1.97Y+NY 2128021.1B 21 TigtR1T7KeE = 01 AAA 2.165%
2Y({K 3) 2328019.1B 23 THRITHREESRUE AAA 1.95%

2.14Y+5Y({k 1) 2128025.1B 21 BRIRIT 4% 01 AAA 2.15%

2.27Y+5Y (1K 2) 2128030.1B 21 IBRIT K AAA 2.15%

2.27Y+5Y (1K 2) 2128030.1B 21 IBRIT K AAA 2.15%
2.43Y 2328025.1B 23 THRITERESRME 02 AAA 1.95%
2.43Y 2328025.1B 23 THRITERESRME 02 AAA 1.95%
2.75Y 2420011.1B 24 HrSiRIT/MVAMER 01 AAA 2.13%
2.75Y 212480005.1B 24 FeASR1TR 01 AAA 2.11%
2.75Y 212480005.1B 24 FeASR1TR 01 AAA 2.11%
2.75Y 212480005.1B 24 FeASR1TR 01 AAA 2.11%

2.77Y(1k 1) 212480008.1B 24 HEAIRITIR 02 AAA 2.11%

2.82Y+5Y 2228024.1B 22 TrstR1T—4% 03 AAA 2.18%

2.85Y({k 1) 212400004.1B 24 FERIRIT/VAMER AAA 2.11%

2.85Y({k 1) 212400004.1B 24 FERIRIT/VAMER AAA 2.1175%

2.85Y 2420016.1B 24 JtFER1T 02 AAA 2.13%

2.91Y+1Y 312400001.1B 24 T47 TLAC IEEAEZ 01A AAA 2.16%

2.91Y+1Y 312400001.1B 24 T47 TLAC IEEAEZ 01A AAA 2.16%
2.91Y+1Y 312400001.1B 24 T47 TLAC IEEAEZ 01A AAA 2.165%
2.91Y+1Y 312400001.1B 24 T47 TLAC IEEAEZ 01A AAA 2.18%

2.92Y+1Y({k 2) 312410001.1B 24 117 TLAC IEEAEZ 01A AAA 2.165%

2.92Y+1Y({k 2) 312410001.1B 24 117 TLAC IEEAEZ 01A AAA 2.165%

2.92Y+1Y({k 2) 312410001.1B 24 117 TLAC IEEAEZ 01A AAA 2.165%
2.93Y 2420019.1B 24 #rsIR1T 01 AAA 2.145%
2.94Y 212480013.1B 24 3471 01 AAA 2.10%
2.94Y 212480013.1B 24 3471 01 AAA 2.10%
2.94Y 2420021.1B 24 FR1T 01 AAA 2.14%




2.94Y 212480013.1B 24 337 01 AAA 2.105%
2.94Y 212480013.1B 24 337 01 AAA 2.105%
2.94Y 212480013.1B 24 357 01 AAA 2.105%
2.94Y 212480013.1B 24 357 01 AAA 2.105%
2.94Y 212480013.1B 24 X471& 01 AAA 2.105%
2.95Y({% 1) 2420024.1B 24 EERRITH R 01 AAA 2.15%
2.95Y({%x 1) 2420024.1B 24 EERIRITH K 01 AAA 2.155%
2.99Y 2420026.1B 24 LERERITERER AAA 2.20%
2.99Y 2420027.1B 24 ZR5=R1T 01 AAA 2.17%
2.99Y 2420027.1B 24 ZRE=R1T 01 AAA 2.17%
2.99Y 2420027.1B 24 ZRE=R1T 01 AAA 2.17%
2.99Y 2420026.1B 24 JLEREIRITER AR AAA 2.21%
3.35Y+NY({% 1) 092280105.1B 22 FAFRITKER 01 AAA 2.29%
3.35Y+NY({% 1) 092280105.1B 22 FAFRITIKER 01 AAA 2.29%
3.35Y+NY({k 1) 092280105.1B 22 BRI TIK LR 01 AAA 2.30%
3.38Y+5Y 092202005.1B 22 EF T —REAE 01A --/-- 2.20%
3.38Y+5Y 092202005.1B 22 EFH T —REARE 01A -/-- 2.20%
3.38Y+5Y 092202005.1B 22 EFH T —REAE 01A -/-- 2.20%
3.41Y+5Y 092280139.1B 22 T REAE 02A AAA 2.21%
3.41Y+5Y 092280139.1B 22 T REAE 02A AAA 2.23%
3.53Y+5Y 232280012.1B 22 I NERIT =& AE 01 AAA/AA+ 2.30%
3.78Y+5Y 232380008.1B 23 TINREIT —REAN R 01 AAA/AA+ 2.34%
3.99Y+NY 242380008.1B 23 F{T7KEE(R 01 AAA 2.295%
3.99Y+NY 242380008.1B 23 F{T7KEER 01 AAA 2.30%
4.06Y+5Y 232380026.1B 23 B IERFR &A= 01 AAA 2.375%
4.06Y+5Y 232380026.1B 23 B TER =& A& 01 AAA 2.39%
4.08Y+NY 242380013.1B 23 EB{T7KEEF 01 AAA 2.295%
4.62Y+5Y 232480001.1B 24 hTEAE 01A AAA 2.29%
4.64Y+5Y 232480004.1B 24 RITHEAE 01A AAA 2.28%
4.75Y+NY(@{k 1) 242400004.1B 24 mpfigskLE{E 01 AAA 2.36%
4.75Y+NY(@{k 1) 242400004.1B 24 mpfigskLE{E 01 AAA 2.35%
4.8Y+5Y({k 2) 232480008.1B 24 h{TEAE 02A AAA 2.305%
4.83Y+5Y 232480010.1B 24 IESRIT B A= 01 AAA 2.39%
4.83Y+5Y 232480010.1B 24 IESRIT B A= 01 AAA 2.39%
4.84Y+5Y({k 2) 232400013.1B 24 FEIRIT —RE AR 01 AAA 2.55%
4.85Y+5Y 232480011.1B 24 RITHEARR 02A AAA 2.2975%
4.85Y+5Y 232480011.1B 24 RITHEARR 02A AAA 2.3075%
4.85Y+NY 242400007.1B 24 P(SIRITKER 01 AAA 2.37%
4.86Y+5Y({k 2) 232400014.1B 24 BERITREA R 01 AAA 2.445%
4.86Y+5Y({k 2) 232400014.1B 24 BERITREA &R 01 AAA 2.45%
4.86Y+5Y({k 2) 232400014.1B 24 BERITREA R 01 AAA 2.45%
4.86Y+5Y({k 2) 232400014.1B 24 BERITREA &R 01 AAA 2.45%
4.86Y+5Y({k 2) 232480014.1B 24 AT REAE 01A AAA 2.30%
4.9Y+5Y 232400018.1B 24 FRRIT T REAE 01 AAA 2.35%
4.9Y+5Y 232400018.1B 24 FRRIT T REALE 01 AAA 2.36%
4.9Y+5Y 232400018.1B 24 FRRIT T REAE 01 AAA 2.36%
4.9Y+5Y 232400018.1B 24 PERIT—REA & 01 AAA 2.37%
4.9Y+5Y 232400018.1B 24 PERIT - REA & 01 AAA 2.37%
4.92Y+1Y 312410002.1B 24 &7 TLAC &A= 01B AAA 2.265%
4.92Y+1Y 312410002.1B 24 &7 TLAC IE&A= 01B AAA 2.265%
4.92Y+1Y 312410002.1B 24 &7 TLAC &A= 01B AAA 2.265%
4.92Y+1Y 312410002.1B 24 &7 TLAC IE&A= 01B AAA 2.27%
4.92Y+5Y 232480020.1B 24 SUHRIT—RE A= 01 AAA 2.34%
4.96Y+NY({k 1) 242400008.1B 24 S TA4R1ToKEE = 01 AAA 2.40%
4.96Y+NY({k 1) 242400008.1B 24 S TA4R1ToKEE = 01 AAA 2.41%
4.96Y+NY({k 1) 242400008.1B 24 S TA4R1ToKEE = 01 AAA 2.41%
4.96Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.355%
4.98Y+NY 242480004.1B 24 HEIR1TKER 01 AAA 2.40%
4.98Y+NY 242480004.1B 24 HEIR1TKER 01 AAA 2.405%
4.98Y+NY 242480004.1B 24 HEIR1TKER 01 AAA 2.405%
6.75Y+5Y 2128009.1B 21 hERIT—4% 02 AAA 2.3675%
6.75Y+5Y 2128009.1B 21 FhEERIT—4 02 AAA 2.3675%
9.24Y+5Y 232380053.1B 23 KIFT-REAE 02B AAA 2.42%
9.26Y+5Y 232380058.1B 23 hiT A A S 02B AAA 2.42%
9.37Y+5Y({k 1) 232380074.1B 23 KIFT_PREAE 03B AAA 2.41%
9.8Y+5Y 232480009.1B 24 T A AE 02B AAA 2.41%
9.85Y+5Y 232480012.1B 24 RIFT—REAE 02B AAA 2.42%
9.85Y+5Y 232480012.1B 24 RIFT A AE 02B AAA 2.42%
9.85Y+5Y 232480012.1B 24 RIT KB A= 02B AAA 2.42%
9.85Y+5Y 232480012.1B 24 RIT KB A= 02B AAA 2.42%

3 / Derek Huang, Liyuan Zhong, Austin Lin
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