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B ez

RITAER, AHEPARRMEFR, 7 B 26 BURISBIRAXFET 1040 {27t 7 REBYEIMEERNE, FIaFIEE 1.9%, Wind SRR, HH

250 {Z7oiEmEIMaEIER, FEEH$EEI 790 {Z27T.
E 575 89D 239943 1.65-1.66, 274D 230010 1.75, 2.56Y 230003 2.24. 2.8Y 230011 2.23-2.255, 4.72Y 230008 2.425-2.45, 6.66Y 230006 2.6175-

2.62, 9.83Y 230012 2.6425-2.665, 29.72Y 230009 2.995-3.013

| | | s | 7 ] 0 | 2

FEBE(R (%) 1.5000 2.2450 2.4600 2.5850 2.7175 3.0475
SHER(%) 1.5100 2.2400 24275 2.5650 2.6950 3.0260
3TN (%) 0.0100 -0.0050 -0.0325 -0.0200 -0.0225 -0.0215

T

SRYMER/SE 111D 220308 1.73-1.74, 231D 230301 2.02-2.04, 1.91Y 200208 2.31-2.32, 2.46Y 230202 2.37-2.415, 3.89Y 220208 2.535-2.57, 4.46Y
230203 2.5475-2.5875, 6.62Y 200205 2.75-2.755, 9.82Y 230210 2.75-2.7725, 18.29Y 210220 3.0425-3.06

FERIEEIERL(R (%) 2.0250 2.3000 2.5300 2.7400 2.8800
SBHIEESRR(%) 2.0200 2.2800 2.5200 2.7250 2.8650
(%) -0.0050 -0.0200 -0.0100 -0.0150 -0.0150
FEBEF=(%) 1.7400 2.2800 2.5950 2.7350 2.8800
SHEFR(%) 1.7200 2.2600 2.5500 2.7150 2.8250
(%) -0.0200 -0.0200 -0.0450 -0.0200 -0.0550

B e

SHEMZIRIEEERK , MRTEEREZHIR AAA AA+ERIF M., Bin/mE, 48D 012381966.1B 23 B8R SCPO07 AAA REAZTE 2.08%
"B, RITHEES, 56D 012381564.1B 23 8% SCPOO3(RIGIZENE) AAA BARTE 2.30%1E, HEHARK; PiixAmE,
120D 072310038.1B 23 J&iiE# CP003 AAA FRARTE 2.14%(UE, BUHAES, 124D 012380761.1B 23 iBMimgEE SCP003 AAA BRATE
2.25%0ME, HEE&H%5ER,; KiRAMmE, 226D 012382696.1B 23 I SCPO05 AAA BRRTE 2.41%0UE, RITHEES,

k-

265D 012382718.1B 23 @iEM SCPO03 AAA R 2.53%(UE, RITHEES, SHmMS, SHERMKEES.

I N T T IV VI T T
AAA 2.03 2.15 2.25 2.32 2.33

AA+ 2.24 236 253 2.62 2.75
EXFUTREER

AA 2.8 3.06 32 35 3.75

AA- 32 3.88 4 4.45 456
AAA 206 @ -3 218 -3 | 229 -4 | 229 3 235 | 2
SRR AA+ 225 | -1 235 1 256 -3 | 265 -3 275 0
(BP) AA 2.8 0 3.06 0 32 0 35 0 3.75 0
AA- 32 0 3.88 0 4 0 4.45 0 456 0

B oe=me

SHYEIRIEERER. 1-3 FRmTPE, IEAESTRTEY, 22 FBEFR MTN003 (AAA, 1.98Y) 7E 2.70%A%32, fH{EMNILMAS; 22
ERAR MTNOOT (AAA, 1.51Y) £ 2.64%m38, {&f&{E 2bp A3S; 21 FRYIEA MTNOOT (AAA, 1.11Y) BRERTE 2.56%, =ftfE 3bp B3Z; 3EI5
FHR, AR, 23 P8 MTNOOT (AAA, 4.96Y) 7E 3.99%pk3S, R{AfE 4bp Ak3Z; 22 FA MTNOOTB (AAA, 3.58Y) 7£ 3.06%m3, fhfEFMA
3%, 5Y RUAEHAR, ARim%, . SWAmE, SHPYEWEREE M.



______
2.86

AAA+ 2.35 None
AAA 2.5 2.92 3.23 3.32 None
U
AA+ 2.7 3.3 3.59 None None
AA 2.9 3.64 3.91 None None
AAA+ 2.39 -4 2.71 -1 2.87 -1 3.12 -1 None ' None
SRS TERTEE AAA 2.52 -2 2.95 -3 3.25 -2 3.33 -1 None None
(BP) AA+ 2.71 -1 3.35 -5 3.6 -1 None | None @ None ' None
AA 2.9 0 3.65 -1 3.92 -1 None None None None

B cum

SHEWFERRRER, B, 58, 17, REASEHRENESS. JRMom, 2288 02 AAA BRIE 3.05% IEBFEHE, E€X
AN WIS E, 1938802 WAL 6.00%, Bz, ESIA. 235E04  AAA BIRTE 348%, R17seH, BUMIA. KinsHE, &1
KYO6 AAA BAITE 2.32%, UESFSEH, S3EEA.

e

THES ] — RIS . R EITM, | RGIREETE 2. 90% 0 B As, B E Imif st 7 BUR . BR4T . A ONH s . it st i £,
L1 7R R K 2451 52 SE A IR ik Bk 0. 2pt, FIHER SN L A2 72 B B oo . M iS85 0T, AEVETH B S, TR Al 2k gk ek
ik, 24 4F 1 AR FIKZ) 5-Tpt & 31/33, Jiik 24 4F 1 A RN Bk 10pt £ 50/52, 160 E & W1 R A2 BOE I .

SHERRER
RIRKE

5D
6D
12D
16D
32D(fk 1)
48D
48D
48D
49D
55D
56D
56D
58D
61D
62D
62D
62D
63D
64D
76D
82D
84D
85D
86D
93D
109D (K 1)
114D
120D
120D
124D
173D
226D
226D
229D
229D
241D({k 2)
265D
265D
265D
265D
270D(fx 1)
353D({% 2)

CEZape
012381276.1B
012200197.1B
012283856.1B
012380414.1B
072310108.1B
012284131.1B
012380023.1B
012381966.1B
012381966.1B
072310114.1B
012382289.1B
012381564.1B
012381564.1B
012284428.1B
012381567.1B
012382569.1B
012382569.1B
012382569.1B
012381383.1B
012380055.1B
012380197.1B
012382174.1B
042280454.1B
012382748.1B
012381829.1B
012380355.1B
012380514.1B
012382690.1B
072310038.1B
072310038.1B
012380761.1B
042380399.1B
012382696.1B
012382696.1B
012382241.1B
012382241.1B
012382407.1B
012382733.1B
012382718.1B
012382718.1B
012382744.1B
042380342.1B
042380382.1B

RENB (R1TIHE)
23 |&fg SCP002
2 Wk SCPO07
22 fazs= SCPO05
23 EipgE SCP0O05
23 ks CP0O05
22 FEIELEFF SCP002
23 BRKIEE SCPOOT
23 BB} SCP007
23 EERg SCPO07
23 EnEiEss CP006
23 frZE SCP004

23 JrE% SCPO03 (Rl EIZEE)
23 JE% SCPOO3 (Rl BIZEHE)

22 Fgeg SCPO17

23 JuE% SCPO04(RIBIZEHE)

23 fEFI3Cdl SCPO12
23 {EFSCIl SCPO12
23 fEFI3Cdl SCPO12

3 IZRFAER SCP004
23 FH#EE SCPOOT
23 EIRIgHE SCPOO1
23 RS SCPOT1
22 £I5ER CP002

23 |Bf SCP0O03

23 BhFNRLEE SCPOO07 (4x )

23 E#E% SCP003
23 BiFEIZ SCPO0T
23 [EE% SCPO17
23 &iiEs CP003
23 I&iEss CP003
23 ;B MisEE SCP003
23 Bfn=sis CPO0S
23 IRk SCP005
23 IImihg SCP005
23 iR SCPO37
23 iR SCPO37
23 EEEE SCP040
23 &7l SCP0O05
23 [&iZE K SCP003
23 [&iZE K SCP003
23 EF 1l SCP004
23 3R CP008
23 JFEKFEH CP002

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

2.05%
2.10%
2.25%
3.38%
2.08%
2.70%
2.33%
2.08%
2.08%
2.31%
2.07%
2.30%
2.30%
2.10%
2.30%
2.18%
2.18%
2.18%
2.69%
2.55%
2.85%
2.38%
2.70%
2.22%
2.33%
2.36%
2.70%
2.27%
2.14%
2.14%
2.25%
4.72%
2.41%
2.41%
6.75%
6.75%
6.95%
2.55%
2.53%
2.53%
2.90%
7.25%
3.00%



RIFKE
5D+NY
36D
50D
95D

115D
131D
131D+3Y
138D+2Y
153D
153D
174D
186D
186D
190D +2Y
236D
261D+2Y
265D

287D
327D
330D+NY
338D
359D+2Y
359D+2Y
363D

1.01Y
1.01Y
1.05Y
1.05Y
1.05Y
1.06Y
1.07Y+NY
1.07Y
1.09Y
1.09Y
1.14Y+2Y
1.32Y+NY
1.45Y
1.62Y+1Y
1.64Y
1.65Y
1.66Y
1.67Y
1.73Y
1.83Y+NY
1.9Y
1.9Y
1.95Y
1.95Y
1.98Y
1.99Y
2.1Y
2.83Y
2.92Y
2.94Y
2.96Y+2Y
2.97Y

= E .IJ:EI.HEEEE)L

RREE =35

12D
12D
25D(fk 1)

26D+NY({k 1)

26D+NY({k 1)

26D+NY({k 1)
43D+5Y
45D(fk 2)
49D +5Y

102001430.1B
101800994.1B
102001766.1B
102002030.1B

102103014.1B
102002231.1B
102180059.1B
102002268.1B
101801556.1B
101801556.1B
101900051.1B
102100195.1B
102100195.1B
102100224.1B
101900343.1B
102100654.1B
102100690.1B

102100940.1B
102101122.1B
102281323.1B
102101208.1B
102101323.1B
102101323.1B
102101358.1B

102101415.1B
102101431.1B
102281791.1B
102281791.1B
102101534.1B
102101580.1B
102101617.1B
132100093.1B
102101707.1B
102101707.1B
102101860.1B
102103030.1B
102280031.1B
102380462.1B
102280539.1B
102000432.1B
102280608.1B
102000475.1B
102280818.1B
102381227.1B
102381496.1B
102381496.1B
102281484.1B
102001337.1B
102281587.1B
102281605.1B
102281988.1B
102381224.1B
102381520.1B
102381599.1B
102381648.1B
102381671.1B

143666.SH
2028029.1B
2028029.1B
2028031.1B
149207.5Z
149207.5Z
149207.5Z
1828007.1B
182619.SH
1828008.1B

20 FEIEE MTNOO3
18 4hx MTN002
20 TEHFEFF MTNOO1
20 32 MTNO12

21 iK%= MTNOO4BC(A] 4

£R)

20 HE3iti MTNOO3
21 E#BEE MTNOO1
20 353 MTNOO3

18 X1#2: MTNO002
18 K##2 MTNO002
53/ MTNOO1
21 ;a/feE MTNOOT
21 AT$¥EE MTNOO1
21 RHAIE MTNOO1

19 {454 MTNOO1
21 F5Bih#k MTNOO1
21 RMER MTNOO1

21 £egess MTNOOT (RTH54eHE

)
21 EREFE MTNOO02

22 He5EH MTNOO9A

21 =)SE MTN004
21 FHLLEZE MTNOO1
21 FHLUEZE MTNOO01
21 %57 MTNOO3A

21 ZRiE=4 MTNOO1 (&= H

&)

1 8£4: MTNOO1
22 ThzzzE MTN002
22 FhzzEE MTN002
21 #E&£ MTN002
21 542FF MTN003
21 BREER MTNOO3

1 &858 GNOO5 (FrhFIE)

21 ;T4E#X MTNO04
21 ;T4tEHX MTNO004
21 #FEEHE MTN002
21 ;T7a34% MTNOOS
22 FhIAIE MTNOO1
23 FlFAkE MTNOOT
22 EiFEZE MTNOO1
20 FEHERE MTNO02
22 ja[feE MTNOO5
20 {EikigzEE MTNOO1
22 P55 MTNOO1
23 £8 MTN002
23 Li5imds MTNO0O02
23 FiEi#% MTNOO2
22 fpiEH MTNOO2
20 ;T$MEE MTNO06
22 FREBERFR MTNOO3
22 #5 MTNOO4
22 FBIEE MTNOO1
23 iC€ MTNOO3
23 [EB% MTN0O02
23 EB% MTNOO4
23 EiEEE MTNOOTA
23 BiEIRE MTNOO6

RHRB (RiTH19)
8 Jzi¥ 01
20 RXiBR1T 01
20 3Zi@iR1T 01
20 EhERITVRIR

20 K Y2
20 & Y2
20 K Y2

18 JHARIRIT—4 01

22 )1 D1

18 PfSHRIT—4K 01

AAA
AA
AAA

AAA
AAA
AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA

AAA
AA
AAA
AAA
AAA
AAA
AAA

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

i R (RiTID) _

2.35%
2.30%
2.67%
4.75%

3.50%
2.30%
3.07%
2.21%
2.35%
2.35%
2.25%
2.47%
2.47%
2.43%
2.54%
2.63%
2.95%

2.315%
3.90%
3.29%
2.86%
2.50%
2.50%
2.67%

2.51%
2.83%
2.45%
2.45%
2.90%
2.84%
2.77%
2.57%
2.57%
2.57%
2.60%
2.78%
3.20%
3.42%
2.90%
2.92%
3.20%
3.42%
2.57%
2.97%
4.70%
4.70%
3.00%
3.25%
2.70%
2.90%
2.68%
2.675%
2.95%
2.94%
3.01%
2.95%

AAA 45

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA

2.06%
2.06%
2.18%
2.58%
2.58%
2.58%
2.30%
2.40%
2.30%



49D +5Y
58D
61D+1.99Y
61D+1.99Y
96D +3.99Y
100D
104D
112D
117D+2Y
117D
128D
130D(fk 1)
154D
154D
169D

175D+ 2Y({k 2)

178D(fk 2)
184D +2Y
185D(fk 2)
187D +NY
219D
237D+5Y
237D+5Y
237D+5Y
237D+5Y

243D+5Y(fk 1)

259D
261D
272D
275D +5Y
300D
300D
307D
310D
317D
318D(fk 3)
346D({k 2)
351D
361D(fk 1)
361D(fk 1)
1Y
1Y+2Y
1.01Y({%k 1)
1.01Y+NY
1.01Y+NY
1.04Y
1.04Y
1.04Y
1.04Y
1.11Y
1.12Y({% 2)
1.12Y({k 1)
1.15Y+NY
1.16Y+5Y
1.27Y({k 1)
1.29Y({k 2)
1.29Y({k 2)
1.29Y({k 1)
1.29Y({k 1)
1.3Y+5Y
1.3Y+5Y
1.31Y+NY
1.31Y+NY
1.33Y+5Y
1.36Y
1.37Y({% 2)
1.37Y({% 2)
1.38Y+NY
1.46Y(fk 2)
1.48Y
1.58Y+NY
1.62Y

1828008.1B
175189.SH
175190.SH
175190.SH
152625.SH
175260.SH
194992.SH
114168.SH
177162.SH
148273.5Z
114329.SH
197726.SH
149759.5Z
149759.5Z2
155126.SH
114705.SH
175648.SH
149368.5Z
175690.SH
1928001.1B
175789.SH
1928004.1B
1928004.1B
1928004.1B
1928004.1B
1928006.1B
155318.SH
2120029.1B
188032.SH
1928011.1B
2122026.1B
2122026.1B
178653.SH
151371.SH
2121024.1B
149499.5Z
188332.SH
1980166.1B
188433.SH
188433.SH
182306.SH
188462.SH
2128024.1B
1928018.1B
1928018.1B
188534.SH
188534.SH
188534.SH
178270.SH
149619.5Z
188324.SH
2122053.1B
1928025.1B
1928028.1B
188961.SH
188971.SH
188971.SH
2128035.1B
2128035.1B
1920066.1B
1920066.1B
1928032.1B
1928032.1B
1928033.1B
162373.SH
197811.SH
197811.SH
185126.SH
185230.SH
185280.SH
138944.SH
250287.SH

18 PfSIRIT—4K 01

20 R, 01
20 1 09
20 Frg 09
20 B
20 7 02
22 &I1x D2
22 757¥ D3
20 Ep% 02
23 KT D1
22 EE D2
21 85 09
21 7R 04
21 K4 04
19 #4% 02
23 5% 01
21 %= G1
21DJLQO1
21 ZRf% 01

19 PERTTKER 01

GC EgE 01

19 RAVERIT”ZR 02
19 RAVERITT4R 02
19 ZAARIT "4 02
19 RAVERITT4R 02
19 TrtRIT "4 01

19 #5#% 01
21 Kib#R{T 01
21 gz C2

19 TrR1T—% 03
21 TRFEER 02
21 THRFEERR 02

21 E# 01
19 7I#R 03

21 ERKEEFEERME 01

21T% 03
21 753z 02
19 $ki& 01
EEEz 07
EFB1% 07
22 $RiA] F2
21 % 01
21 FERTT 02

19 TRRIT/RERR
19 TrtRITRERMR

21 SAIE 09
21 J4IE 09
21 Y4IE 09
21 §RA] F2
21 &% 03
21 %2 11
21 fBHS%E 04

19 BRI T/KERAR

19 PERIT—4K 01

21 [E#5 03

21 {3 01

21 <H 01
21 HB4R1T 02
21 HeBER1T7 02

19 EisRIT— 4R
19 EistRIT—
19 BRI TIRERLR
19 EHRIRITIKERAR
19 ERIT—% 03

19 [B#% 01
21 #EHik
21 #E&Efk
GC #7H Y2
22 #48 C1
22 [EF 01
23 IR Y1
23 HIK 02

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

2.31%
2.18%
2.18%
2.18%
2.40%
2.30%
2.80%
3.30%
2.38%
2.18%
6.28%
3.55%
2.23%
2.23%
6.00%
5.70%
2.30%
2.45%
2.29%
2.48%
2.31%
2.475%
2.48%
2.48%
2.48%
2.47%
2.49%
2.34%
2.45%
2.48%
2.40%
2.40%
3.80%
3.46%
2.38%
2.43%
2.44%
2.26%
2.45%
2.45%
2.52%
2.65%
2.38%
2.64%
2.65%
2.46%
2.46%
2.46%
2.60%
2.58%
2.44%
2.61%
2.61%
2.56%
2.59%
2.52%
2.52%
2.49%
2.49%
2.58%
2.59%
2.66%
2.66%
2.56%
4.35%
2.76%
2.76%
2.97%
2.85%
2.53%
2.90%
3.37%



1.64Y 185537.SH 22 1B K1 AAA 2.63%
1.64Y+NY 2028006.1B 20 HBRiESRI TSR AAA 2.80%
1.64Y +NY 2028006.1B 20 HPABIRI TSR AAA 2.80%
1.68Y+NY 2020016.1B 20 TR I TR EE R AAA 2.87%
1.76Y+NY 2028014.1B 20 hEERITXER 01 AAA 2.82%
1.76Y+NY 2028014.1B 20 FER1TKEERR 01 AAA 2.82%
1.79Y +NY 2028017.1B 20 RAV$RIT7KEER 01 AAA 2.81%
1.79Y +NY 2028017.1B 20 RAVER1TKEE(R 01 AAA 2.83%
1.79Y +NY 2028017.1B 20 RAV$RTT7KEER 01 AAA 2.83%
1.79Y +NY 2028017.1B 20 ARAVER1TKEE(R 01 AAA 2.83%
1.79Y+NY 2028017.1B 20 RARTT7XER 01 AAA 2.83%
1.79Y +NY 2028017.1B 20 KRR 1T7K % 01 AAA 2.84%

1.93Y+5Y({k 2) 2028022.1B 20 BR&ESRIT -4 AAA 3.65%

1.95Y 115584.SH 23 ifF 13 AAA 2.54%

1.98Y({k 1) 092280020.1B 22 ;TR &R 01(5H=i) AAA 2.82%

2.09Y+2Y({k 1) 148047.5Z 22 JH#& 02 AAA 3.05%
2.1Y 2226006.1B 22 C=FER17 02 AAA 2.80%

2.1Y 2226006.1B 22 CFR17 02 AAA 2.80%
2.14Y+NY 137705.SH 22 F= Y1 AAA 3.25%
2.16Y+5Y 2028041.1B 20 TrtR1T—4% 01 AAA 2.76%
2.16Y+5Y 2028041.1B 20 TRFIR1T—4% 01 AAA 2.77%
2.17Y+NY 2028040.1B 20 BRI TREUR AAA 2.91%
2.17Y+NY 2028040.1B 20 RBIRTTK R AAA 2.915%
2.17Y+NY 2028040.1B 20 BRI TRELFR AAA 2.915%

2.24Y 2228050.1B 22 FEKRER1T AAA 2.59%

2.24Y 2228050.1B 22 FERER1T AAA 2.60%

2.25Y 138503.SH 22 Eig K3 AAA 2.66%
2.31Y+NY 2028048.1B 20 FhEIRITKER 02 AAA 2.92%
2.31Y+NY 2028048.1B 20 hEIRITXER 02 AAA 2.92%

2.32Y+2Y({k 1) 114277.SH 22 HE 01 AA+ 3.20%
2.33Y+NY 2028052.1B 20 [BFRITKE R AAA 4.78%
2.34Y+2Y({k 1) 114319.SH 22 3%% 05 AAA 3.16%
2.49Y+5Y 2128002.1B 21 TrtRiT—4% 01 AAA 2.84%
2.49Y+5Y 2128002.1B 21 TRFRIT—%% 01 AAA 2.84%
2.49Y+5Y 2128002.1B 21 TrtRiT—4% 01 AAA 2.84%

2.53Y 138868.SH 23 fikgE 01 AAA 2.85%

2.53Y 138868.SH 23 fkE= 01 AAA 2.85%

2.68Y 212380003.1B 23 LER1TE 01 AAA 2.69%

2.68Y 212380003.1B 23 HLERITE 01 AAA 2.69%

2.68Y 212380003.1B 23 HLER1TE 01 AAA 2.69%

2.7Y+2Y 115175.SH 23 {F5 01 AAA 3.10%
2.73Y+2Y 133489.5Z 23 FFeE 01 AA+ 3.35%
2.75Y+2Y 115319.SH 23 £5 01 AAA 3.70%

2.75Y(fk 1) 222380003.1B 23 SR 1T4R1E 01 AAA 2.70%
2.81Y({k 2) 2328013.1B 23 FER{TEE SRR 01 AAA 2.69%
2.81Y({% 2) 2328013.IB 23 FERTEESRENE 01 AAA 2.69%

2.81Y 212380005.1B 23 FEKR174R 01 AAA 2.675%

2.81Y 212380005.1B 23 FEKERITHER 01 AAA 2.68%

2.81Y 212380005.1B 23 FEKER17R 01 AAA 2.68%

2.81Y 212380005.1B 23 FKIR1TR 01 AAA 2.69%

2.81Y 212380005.1B 23 FEKR17R 01 AAA 2.69%

2.81Y 212380005.1B 23 FKIR1TR 01 AAA 2.69%

2.81Y 212380005.1B 23 FEKR17R 01 AAA 2.69%

2.81Y 2320017.1B 23 FifRIT 02 AAA 2.70%
2.83Y({k 1) 115408.SH 23 515 04 AAA 3.48%
2.84Y({k 2) 212380006.1B 23 HERITHR 02 AAA 2.69%

2.86Y 212300002.1B 23 i IR1T1R 01 AAA 2.70%

2.86Y 212300002.1B 23 T H4RITR 01 AAA 2.72%

2.86Y 212300002.1B 23 TR 1TIR 01 AAA 2.72%

2.86Y 212300002.1B 23 T H4RITR 01 AAA 2.72%
2.86Y(fk 2) 2328017.1B 23 RIAVRIT=R1R AAA 2.67%
2.86Y({k 2) 2328017.1B 23 RASRIT=RA& AAA 2.67%
2.86Y(fk 2) 2328017.1B 23 RAVRIT=2R1R AAA 2.67%
2.86Y({k 2) 2328017.1B 23 RASRIT=AKA= AAA 2.67%

2.87Y 2328018.1B 23 MSRITERESRME 02 AAA 2.69%
2.87Y+NY 2128022.1B 21 AIBSRI TR E& AAA 3.05%
2.87Y+NY 2128022.1B 21 BRI TR AAA 3.05%
2.87Y+NY 2128022.1B 21 AIBERI TR AAA 3.05%

2.9Y+NY 188253.SH 21 $3E Y2 AAA 3.05%
2.9Y(fk 1) 222380004.1B 23 FEKERITERR 01 AAA 2.70%
2.96Y({k 1) 2320026.1B 23 HERIT AAA 2.77%
2.96Y+NY 2120064.1B 21 [BFERITKELR AAA 4.95%




2.97Y 2320027.1B 23 REERIT AAA 2.77%
2.98Y+NY 115663.SH 2T KY06 AAA 3.32%
2.98Y 212380008.1B 23 3217f% 01 AAA 2.685%
2.98Y 212380008.1B 23 317{% 01 AAA 2.69%
2.98Y 212380008.1B 23 3217f% 01 AAA 2.69%
3.04Y+5Y(fk 1) 2128025.1B 21 BZRIT "R 01 AAA 2.935%
3.04Y+5Y({k 1) 2128025.1B 21 BIZRIT "R 01 AAA 2.95%
3.04Y+5Y(1k 1) 2128025.1B 21 BGRIT"HR 01 AAA 2.95%
3.04Y+5Y({k 1) 2128025.1B 21 BRRIT R 01 AAA 2.955%
3.08Y+5Y({k 2) 2128028.1B 21 HRfERIT "4 01 AAA 2.96%
3.17Y+5Y({k 2) 2128030.1B 21 RBRIT R AAA 2.96%
3.17Y+5Y({k 2) 2128030.1B 21 RBRITR AAA 2.96%
3.17Y+5Y({k 2) 2128030.1B 21 BRIT R AAA 2.96%
3.17Y+5Y({k 2) 2128030.1B 21 3BT R AAA 2.975%
3.17Y+5Y({k 2) 2128030.1B 21 BRIT R AAA 2.975%
3.17Y+5Y({k 2) 2128030.1B 21 3BT R AAA 2.975%
3.17Y+5Y({k 2) 2128030.1B 21 3BRIT R AAA 2.975%
3.17Y+5Y({k 2) 2128030.1B 21 BRIT R AAA 2.98%
3.29Y+5Y({k 1) 2128033.1B 21 BIZRIT "4 03 AAA 2.98%
3.3Y+5Y 2128036.1B 21 PLRIT R AAA 3.12%
3.3Y+5Y 2128036.1B 21 FLRRIT R AAA 3.12%
3.31Y+5Y({k 1) 2128039.1B 21 PER{T 4 03 AAA 3.00%
3.31Y+5Y({k 1) 2128039.1B 21 RERIT 4% 03 AAA 3.00%
3.31Y+5Y({k 1) 2128039.1B 21 FERIT”4K 03 AAA 3.01%
3.31Y+5Y({k 1) 2128039.1B 21 RERIT 4% 03 AAA 3.01%
3.33Y+5Y 2128042.1B 21 }4RIT”4% 02 AAA 3.06%
3.34Y+5Y 2120105.1B 21 BiJRIT=4 02 AAA/AA+ 3.45%
3.34Y+5Y 2120105.1B 21 B RIT 4 02 AAA/AA+ 3.45%
3.34Y+NY 2128044.1B 21 TrgtRIT7KER R 02 AAA 3.135%
3.34Y+NY 2128044.1B 21 TrpsRIToKER(R 02 AAA 3.13%
3.34Y+NY 2128044.1B 21 TrgtRITKER R 02 AAA 3.14%
3.35Y+NY({k 1) 2128045.1B 21 FRERITKER R 02 AAA 3.14%
3.37Y+NY 2128047.1B 21 BRI ER R AAA 3.20%
3.37Y+NY 2128047.1B 21 BRI TRERMR AAA 3.20%
3.37Y+NY 2128047.1B 21 B RITKER R AAA 3.22%
3.39Y+5Y 2128051.1B 21 TRStRIT 4% 02 AAA 3.04%
3.39Y+5Y 2128051.1B 21 TrstR1T—%% 02 AAA 3.04%
3.39Y+5Y 2128051.1B 21 TRgtRIT 4% 02 AAA 3.045%
3.39Y+5Y 2128051.1B 21 TrsfRIT—R 02 AAA 3.045%
3.42Y+5Y({k 2) 2121062.1B 21 It KRE R AAA 3.26%
3.42Y+5Y({k 2) 2121062.1B 21 ILRRE R AAA 3.26%
3.48Y+NY({k 1) 2220002.1B 22 FPNERTTIKER(R 01 AAA/AA+ 3.70%
3.48Y+NY 2228001.1B 22 PRI TSR R 01 AAA 3.155%
3.48Y+NY 2228001.1B 22 BRI ToKER R 01 AAA 3.155%
3.48Y+NY 2228001.1B 22 PRI TSR R 01 AAA 3.155%
3.49Y+5Y 2228004.1B 22 TEHRIT"4 01 AAA 3.03%
3.49Y+5Y 2228004.1B 22 TrsRI1T—4% 01 AAA 3.03%
3.49Y+5Y 2228004.1B 22 TrRStRIT—4% 01 AAA 3.07%
3.5Y+5Y({k 2) 2228006.1B 22 FERIT”4 01 AAA 3.06%
3.5Y+5Y({k 2) 2228006.1B 22 RERIT”4 01 AAA 3.06%
3.5Y+5Y({k 2) 2228006.1B 22 FERIT”4 01 AAA 3.07%
3.5Y+5Y({k 2) 2228006.1B 22 RERIT—4 01 AAA 3.07%
3.58Y+NY 2228011.1B 22 RAVERITKER(R 01 AAA 3.175%
3.58Y+NY 2228011.1B 22 RAVERTTKEE(R 01 AAA 3.175%
3.58Y+NY 2228011.1B 22 RAVERITKER(R 01 AAA 3.18%
3.58Y+NY 2228011.1B 22 RAVRTTKEE(R 01 AAA 3.18%
3.59Y+5Y 2228014.1B 22 IBIRIT "4 01 AAA 3.045%
3.59Y+5Y 2228014.1B 22 IBRIT "4 01 AAA 3.08%
3.62Y 2280045.1B 22 ;P 01 AAA 3.02%
3.62Y+5Y 2228017.1B 22 HpfiEERIT—4% 01 AAA 3.085%
3.72Y+5Y 2228024.1B 22 TrgtR1T—4% 03 AAA 3.09%
3.72Y+5Y 2228024.1B 22 TrgtRI1T—4% 03 AAA 3.11%
3.76Y+NY 2228029.1B 22 FERITKER R 02 AAA 3.20%
3.89Y+5Y 2228039.1B 22 FRRIT R 01 AAA 3.12%
3.89Y+5Y 2228039.1B 22 ERERIT "R 01 AAA 3.13%
3.89Y+5Y 2228039.1B 22 FRERIT 4R 01 AAA 3.14%
3.89Y+5Y 2228039.1B 22 ERERIT "R 01 AAA 3.14%
3.89Y+5Y 2228039.1B 22 FRERIT 4R 01 AAA 3.14%
3.89Y+5Y 2228039.1B 22 EIRIRIT 4R 01 AAA 3.14%
3.9Y+5Y 2228041.1B 22 RAARIT—4% 01 AAA 3.12%
3.9Y+5Y 2228041.1B 22 FRAVRIT”4% 01 AAA 3.12%
3.9Y+5Y 2228041.1B 22 FRAVERIT 4% 01 AAA 3.12%




3.9Y+5Y 2228041.1B 22 FRAVRIT”4% 01 AAA 3.12%
4.25Y+5Y 092280108.I1B 22 PITRAALR 02A AAA 3.16%
4.25Y+5Y 092280108.1B 22 YT REALR 02A AAA 3.16%
4.66Y+5Y 232380006.1B 23 RITZRAERRER 01A AAA 3.17%
4.66Y+5Y 232380004.1B 23 RITZREZAR 0TA AAA 3.17%

4.84Y+5Y({k 1) 232380021.1B 23 IR RIT B AR 01 AAA 3.48%
4.98Y+NY 242380013.1B 23 E{TKEL%R 01 AAA 3.35%
4.98Y+NY 242380013.I1B 23 EITKEFR 01 AAA 3.36%
4.98Y+NY 242380013.1B 23 EfTKEFR 01 AAA 3.36%
4.98Y+NY 242380013.I1B 23 BfTKER 01 AAA 3.36%
4.98Y+NY 242380013.1B 23 g TKEL%R 01 AAA 3.37%

140D+1Y 031900896.1B 19 {815 PPN0O0O3 AA 5.40%
1.06Y+2Y 032100878.1B 21 HikzE PPNOO1 AAA 2.62%
1.73Y({k 1) 032000271.1B 20 FEBFF% PPNOOT AA+ 3.72%
1.93Y+3Y 032380619.1B 23 RLLIE#® PPNOOTA AA+ 3.70%

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




