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N s
EfRAm 2.87Y 220018 pi3Z 2.44-2.455; 9.6Y 220010 p}3Z 2.86-2.88; 9.85Y 220017 3k 2.84-2.875; 29.51Y 220008 f%3z 3.215-3.23,

I T T TN I ZN TR TR

RE B E 52 (%) 1. 7500 2. 3500 2. 3400 2. 7700 2. 8600 3. 2175
4B E (%) 2. 0800 2. 3400 2. 5800 2. 7900 2. 8800 3. 2400
T Eh(%) 0. 3300 -0. 0100 0. 2400 0. 0200 0. 0200 0. 0225

L

SRMFEAME  4.38Y 220203 pY3X 2.73-2.76;  4.68Y 220208 pkAZ 2.73-2.78; 9.27Y 220205 pkaZ 3.04-3.0675;  9.53Y 220210 A#3Z 3.035-

3.0675; 9.77Y 220215 B3z 2.975-3.0025,

rE B 3E B FF &Rl f5R (%) 2. 3000 2. 6300 2. 7800 2. 9600 3. 0500
S BHIEEFEREY%) 2. 3000 2. 6100 2. 7800 2. 9500 3.0725
TE(%) 0. 0000 -0. 0200 0. 0000 -0. 0100 0. 0225
RE B B FF = (%) 2. 0700 2. 5800 2. 7650 2. 9500 3. 0450
4 B E F 5 (%) 2. 2000 2. 5700 2. 7550 2. 9500 3. 0575
TE(%) 0. 1300 -0. 0100 -0. 0100 0. 0000 0.0125

B e

SRERMIIRIBENESER | MRFTEETERIR AAA AA+FGRIF=MR. Ris/AmE, 7D 012283859 22 thg#/\F SCP011  AAA RRAITE 2.33%fUE,
RITHEEERS, 59D 012283567 22 2T HEH SCP017 AAA FEATE 2.65%E, HEHLART, Bi<is/SmE, 108D 042280238 22 BB
CP004 AAA FRAIE 2.55%E, HEEHLAERIT, 171D 012283701 22 B SCP012 AAA FRATE 2.55%fIE, {EITHAHS: Kikh

E, 210D 012283289 227 SCP012  AAA BRRXTE 2.60%IE, RITHIEESE, 329D 072210168 22 fRAHES CPO11  AAA BREZFE 2.72%(IE,

RiTHeEES, BAMsS, SEEREEES.



2.68

AA+ 2.7 2.85 2.98 3.05 3.2

Y [l

AA 32 3.35 3.55 3.9 42

AA- 36 3.9 43 45 475
AAA 225 5 | 258 2 268 0 | 271 0 276 0
SR e AA+ 25 20 272 13 28 16 292 13 315 5
(BP) AA 305 15 32 15 3.5 5 38 10 41 10
AA- 35 10 | 38 10 42 10 44 10 47 5

B o=z

S AT ERBERIFA BRI, 1-3 FEn

21 EH MTNO04 (AAA, 1.79Y) B3ZTE 2.89%; 20;CE MTNO04 (AAA, 2.32Y) BRATE 2.92%, BREHTT 3bp; 22 hEIZ MTNO17 (AAA, 2.59Y) FfE5

Z, pasiEa], 1.5Y-2.5Y B&ASEH, 21588 MTNOO1T (AAA, 1.43Y) BEAR7TE 2.83%, BRREATT 7bp;

JETE 2.98%%0 3.00%p3%; 22 A%A1& MTNOO1T (AAA, 2.71Y) £ 3.16%p%3z, BHER T 8bp. 3 F| 5 FHARR, AR3cE, 21 EEHA MTNO01T (AAA, 3.84Y)
BRAZTE 3.42%; 22 BB/ MTNOOT (AAA, 4.69Y) FERITE 3.12%; 22 EHZAE MTNOOS(REEFISRIE) (AAA, 4.95Y) SfSHIRSTE 3.24%F] 3.23%, RHIEATT

7bp. 5Y RLALHRRR, MaZE%. BAMs, SATREERARNTS, BEEKIFAERETT, FRRELT.

3.35

AAA+ 3.06 None
AAA 2.87 3.18 3.48 3.86 None
HEXIYTEE=E
AA+ 3.01 3.48 3.95 None None
AA 3.19 3.68 4.2 None None
AAA+ 271 | -1 3.05 1 333 | 2 362 -2 None None
SRR AAA 285 2 319 | -1 351 -3 388 -2  None None
(BP) AA+ 303 -2 346 2 396 -1  None None None None
AA 3.17 2 3.7 -2 4.22 -2 None @ None @ None None

B cum

SHPWFSIRRAERK, BES, 5/, 1§17, &
AAA BR3ZTE 2.68%, $R1TSEH, EEI, WIS MmE, 16 XIPREEERER AA+/AAA RRREE 2.90%, BEE£SEH, HFBIAN. 191661F 01 AA+ BARE3.41%, EHEsE

IS RAENESs,. TERAE,21 324k 03 AAA FATE 2.82%, EE&sEY, EE£IA, 20 & 07

i, BEEXAN, Kin/JH, 22i8E 02 AAA pIRFE 4.09%,

L

TMT iR, BSHEE 5-10bps, 3EF LK 0.5pt, ERBFMEESAR., ERIRR, SLEFKMISE, 13 3-5bps. Wik, SATIZERE MESE GZINFU,
BRI, REREIMEERIE, T MHES GZINFU 24/26 fMEAEX, HF GZINFU 24 mlp&(RE 77 BRI, MEBRNSTEND, MSdusERisez] 90 ik,
IR ERRISTRNERES, MTERXTRE 86/89. GZINFU 26 NazigiEik, BETERY, REET 60/75. ERpiRBEFSARKIAFX, BREL ZHANLO

23 BRAE 6.7%, BFiRiR, SETIEOEIRA, BIRKRAER, MMETEL 1-2pt,

% HEfRAK3E
ZURRRIE) RIS WrasEe
20D 229963 1. 4
24D 229924 1.4
55D 229964 2.1




55D 229964 2.08
56D 220001 2.08
56D 220001 2.1
87D 229966 2.1
87D 229966 2. 08

239D (1K 2) 220014 2.11
341D 220023 2. 165

352D (fAK 1) 200014 2.1
1. 4Y 190004 2
1. 6Y 220013 2.28
1. 6Y 220013 2. 295

1. 79Y 210012 2.335
2.27Y 220004 2.34
2.77Y 220018 2. 455
2.77Y 220018 2. 4475
2.77Y 220018 2. 445
2.77Y 220018 2. 44
2.77Y 220018 2. 45
3. 05Y 180028 2. 44
3. 05Y 180028 2. 43
3. 55Y 190007 2. 42
3. 55Y 190007 2. 44
3.71Y 160017 2. 41
4.17Y 220002 2. 58
4. 23Y 170004 2.55
4. 68Y 220016 2. 64
4. 68Y 220016 2. 635
4. 68Y 220016 2. 61
4.91Y 220022 2. 62
4.91Y 220022 2. 635
4.91Y 220022 2. 645
4.91Y 220022 2. 63
4.91Y 220022 2. 625
4.91Y 220022 2.615
4.91Y 220022 2. 61
4.91Y 220022 2. 6075
4.91Y 220022 2. 605
4.91Y 220022 2.611
4.91Y 220022 2. 6225
4.91Y 220022 2. 6275
5. 04Y 200017 2.575
5. 04Y 200017 2.55
5. 04Y 200017 2. 555
5.2Y 180004 2. 45
5. 48Y 210007 2. 695
5. 9Y 210013 2.74
5.9Y 210013 2.73
5. 9Y 210013 2.72
6. 35Y 220006 2.79
6. 35Y 220006 2. 805
6. 35Y 220006 2.8
6. 35Y 220006 2.77
6. 35Y 220006 2.78
6.57Y 220012 2.81
6. 85Y 220021 2.83
6. 85Y 220021 2.84




6. 85Y 220021 2. 845
6. 85Y 220021 2. 8425
6. 85Y 220021 2. 815
6. 85Y 220021 2.81
6. 85Y 220021 2. 8175
7.0Y 200006 2. 855
8. 52Y 210009 2.81
8. 52Y 210009 2.8
9Y 210017 2. 8675
9.25Y 220003 2. 88
9.25Y 220003 2. 89
9. 25Y 220003 2. 885
9. 25Y 220003 2. 865
9. 25Y 220003 2. 86
9. 25Y 220003 2.855
9. 25Y 220003 2.8675
9.49Y 220010 2. 88
9. 49Y 220010 2. 885
9.49Y 220010 2. 8875
9.49Y 220010 2. 89
9.49Y 220010 2. 87
9.49Y 220010 2. 86
9.49Y 220010 2. 865
9. 74Y 220017 2. 868
9. 74Y 220017 2.8675
9. 74Y 220017 2. 8625
9. 74Y 220017 2. 865
9. 74Y 220017 2. 8725
9. 74Y 220017 2.875
9. 74Y 220017 2. 87
9. 74Y 220017 2. 855
9. 74Y 220017 2.8575
9. 74Y 220017 2. 85
9. 74Y 220017 2. 8425
9. 74Y 220017 2.84
9. 74Y 220017 2. 845
9. 74Y 220017 2. 843
9. 74Y 220017 2. 8525
9. 79Y 220019 2.825
9. 79Y 220019 2. 824
9. 79Y 220019 2. 8225
9. 79Y 220019 2. 821
9. 79Y 220019 2. 82
9. 79Y 220019 2. 8175
9. 79Y 220019 2. 8275
9. 79Y 220019 2. 815
9. 79Y 220019 2. 8125
9. 79Y 220019 2. 81
9. 79Y 220019 2. 8075
9. 79Y 220019 2. 805
9. 79Y 220019 2. 8025
9. 79Y 220019 2.8
9. 79Y 220019 2.7975
9. 79Y 220019 2.795
9. 79Y 220019 2.799
9. 79Y 220019 2.785




9. 99Y 220025 2.82
9. 99Y 220025 2.8175
9. 99Y 220025 2. 8225
9. 99Y 220025 2. 83
9. 99Y 220025 2. 825
9. 99Y 220025 2.815
9. 99Y 220025 2.8125
9. 99Y 220025 2. 805
9. 99Y 220025 2.8
9. 99Y 220025 2.7975
9. 99Y 220025 2.81
26. 67Y 190010 3.29
26. 67Y 190010 3. 285
27. 32Y 200004 3. 28
27. 82Y 200012 3.29
27. 82Y 200012 3. 28
27. 82Y 200012 3.275
28. 4Y 210005 3.29
28. 92Y 210014 3.275
28. 92Y 210014 3. 2825
28. 92Y 210014 3. 282
28. 92Y 210014 3. 28
28. 92Y 210014 3. 2675
28. 92Y 210014 3. 265
28. 92Y 210014 3.26
29. 41Y 220008 3.23
29. 41Y 220008 3. 2275
29. 41Y 220008 3. 2325
29. 41Y 220008 3.235
29. 41Y 220008 3. 2375
29. 41Y 220008 3. 22
29. 41Y 220008 3.2175
29. 41Y 220008 3.215
29. 41Y 220008 3. 225
29. 93Y 220024 3. 22
SHERIRM3E
49D 92203001 2.1
56D 220201 2.2
56D 220201 2.15
56D 220201 2.1
88D 220301 2.25
88D 220401 2.2
88D 2203694 2.15
99D (f 2) 160207 2.35
99D (f 2) 160207 2.4
106D ({K 2) 92118002 2.13
110D 210312 2.2
125D 180204 2.23
134D (fK 2) 200402 2.3
140D 200303 2.29
140D 200303 2.3
172D 220304 2. 25
186D 220206 2. 26

186D 220206 2.24



186D 220206 2.25

186D 220206 2.23
186D 220206 2.22
200D 220404 2.3
200D 220404 2.25
250D 92118003 2.31
250D 92118003 2.33
252D 220211 2.35
252D 220211 2.3
252D 220211 2.28
252D 220211 2.27
256D 220306 2.3
256D 220306 2.29

260D ({K 2) 200407 2.34

260D ({K 2) 200407 2.39
262D 200207 2.32
262D 200207 2.33
262D 200207 2.34
262D 200207 2.35
262D 200207 2.29
290D 200313 2.35
291D 220408 2.35
291D 220408 2.31
291D 220408 2.3
343D 220216 2.33
343D 220216 2.36
343D 220216 2.34
343D 220216 2.32
361D 220308 2.35
1.01Y 180413 2.36
1.01Y 180413 2.33
1. 2Y 190203 2.4
1. 2Y 190203 2.42
1. 2Y 190203 2.43
1. 2Y 190203 2. 41
1. 2Y 190203 2.36
1. 23Y 190305 2.51
1. 26Y 92218001 2.48
1. 29Y 210402 2.43
1. 29Y 210213 2. 54
1. 29Y 210213 2. 535
1. 29Y 210213 2.55
1. 37Y 210303 2. 47
1. 37Y 190404 2. 485
1. 37Y 190404 2.49
1. 58Y 210207 2.43
1. 58Y 210207 2.5
1. 6Y 92218003 2.52
1. 6Y 92218003 2.53
1. 74Y 190409 2.52
1. 74Y 220322 2.5
1. 74Y 220322 2.49
1. 83Y 210409 2. 64
1. 9Y 92218005 2.52
1. 98Y 210218 2.525

1. 98Y 210218 2.53




1. 98Y 210218 2.54
1. 98Y 210218 2.55
1. 98Y 210218 2.5
1. 98Y 210218 2.49
1. 98Y 210218 2. 52
2. 15Y 200203 2. 56
2. 15Y 200203 2.58
2.15Y 200203 2. 57
2.15Y 200203 2.55
2.15Y 200203 2.53
2.15Y 200203 2.52
2. 28Y 200305 2.63
2.3Y 220403 2.61
2.33Y 220202 2.97
2. 33Y 220202 2. 96
2. 33Y 220202 2.98
2. 33Y 220202 2.92
2. 37Y 180206 2.97
2.4Y 150210 2. 64
2.4Y 150210 2. 63
2.42Y 200405 2.63
2.49Y 220217 2.67
2. 56Y 220303 2. 62
2. 96Y 220303 2.61
2. 56Y 220303 2. 63
2. 56Y 220303 2.6
2.60Y 200212 2.6
2.60Y 200212 2.61
2.60Y 200212 2.615
2.60Y 200212 2.99
2.60Y 200212 2. 605
2.60Y 200212 2.97
2.60Y 200212 2.98
2.69Y 220406 2. 62
2.69Y 220406 2. 6225
2.69Y 220406 2.63
2.69Y 220406 2.635
2.69Y 220406 2.99
2.69Y 220406 2.61
2.69Y 220406 2. 64
2.77Y 220207 2.97
2.77Y 220207 2. 63
2.81Y 150218 2. 635
2.81Y 150218 2.63
2.81Y 150218 2.65
2.81Y 150218 2.62
2.81Y 150218 2. 64
2.81Y 150218 2.6
2.81Y 150218 2.99
2.81Y 150218 2. 66
2.82Y 150314 2.63
2. 85Y 200408 2.62
2. 85Y 200408 2. 66
2. 85Y 200408 2.61
2.93Y 200315 2.63
2.93Y 200315 2. 66




2.93Y 200315 2. 64
2.93Y 200315 2.65
2.93Y 200315 2.62
2.93Y 200315 2.68
2.94Y 180214 2.68
2.94Y 180214 2. 66
2.94Y 180214 2. 64
3. 26Y 160303 2. 695
3. 26Y 160303 2. 705
3.27Y 190204 2.69
3. 27Y 190204 2.7
3.27Y 190204 2.71
3. 27Y 190204 2.705
3. 27Y 190204 2.675
3. 27Y 190204 2. 665
3. 27Y 190204 2. 65
3. 27Y 190204 2. 68
3. 27Y 190204 2. 685
3. 29Y 210203 2. 65
3. 29Y 210203 2. 66
3. 29Y 210203 2.675
3. 29Y 210203 2.67
3. 29Y 210203 2. 64
3. 29Y 210203 2.635
3. 29Y 210203 2. 63
3. 29Y 210203 2. 62
3. 29Y 210203 2.625
3. 29Y 210203 2. 68
3. 29Y 210203 2. 665
3. 35Y 210403 2.7
3. 35Y 210403 2.67
3. 35Y 210403 2. 68
3. 35Y 210403 2. 6825
3. 38Y 160210 2.72
3. 42Y 160418 2.71
3. 73Y 210408 2.74
3.77Y 160213 2.745
3.77Y 160213 2.75
3.77Y 160213 2.74
3.77Y 160213 2.72
3.77Y 160213 2.73
3.77Y 160213 2.765
3. 77Y 160213 2.76
3. 8Y 160310 2.76
3. 81Y 210208 2.13
3. 81Y 210208 2.75
3. 81Y 210208 2.74
3. 81Y 210208 2.705
3. 81Y 210208 2.71
3. 81Y 210208 2.735
4. 13Y 170405 2.77
4. 16Y 200204 2.77
4.27Y 220402 2.78
4.27Y 220402 2.75
4.27Y 220203 2.755
4.27Y 220203 2.75




4.27Y 220203 2.76
4.27Y 220203 2.77
4.27Y 220203 2. 745
4.27Y 220203 2.735
4.27Y 220203 2.73
4.27Y 220203 2.74
4. 39Y 170210 2. 84
4. 39Y 170210 2. 835
4. 48Y 92018002 2. 835
4. 58Y 220208 2.75
4. 58Y 220208 2. 745
4. 58Y 220208 2.74
4. 58Y 220208 2.7525
4. 58Y 220208 2.755
4. 58Y 220208 2. 77
4. 58Y 220208 2.765
4. 58Y 220208 2. 76
4. 58Y 220208 2.775
4. 58Y 220208 2.7375
4. 58Y 220208 2.735
4. 58Y 220208 2.73
4. 58Y 220208 2.7275
4. 58Y 220208 2.7625
4. 58Y 220208 2.178
4. 58Y 220315 2.825
4. 58Y 220315 2. 83
4. 58Y 220315 2. 84
4. 58Y 220315 2.835
4. 58Y 220315 2. 8325
4. 58Y 220315 2.8175
4. 58Y 220315 2. 82
4.76Y 170215 2. 85
4. 76Y 220407 2. 85
4. 76Y 220407 2.84
4. 76Y 220407 2. 83
4. 76Y 220407 2. 86
4.76Y 220407 2. 82
4.76Y 220407 2.815
5. 23Y 180205 2.89
5. 23Y 180205 2.895
5. 23Y 180205 2. 88
5. 48Y 180406 2.91
5. 48Y 180406 2.9
5. 63Y 180210 2.9
5. 63Y 180210 2. 905
5. 63Y 180210 2.88
5. 63Y 180210 2.89
5. 63Y 180210 2. 895
6. 14Y 190205 2.96
6. 19Y 190401 2.95
6. 26Y 92218002 2. 975
6. 26Y 92218002 2.98
6. 5Y 190210 2.95
6. 5Y 190210 2. 955
6. 5Y 190210 2.96
6. 5Y 190210 2.94




6. 84Y 190215 2.97
6. 84Y 190215 2. 975
6. 84Y 190215 2.98
7.31Y 200205 3

7.31Y 200205 3. 005
7.31Y 200205 2.99
7.31Y 200205 2.995
7.58Y 200210 3. 005
7.58Y 200210 3

7.92Y 200215 3. 0225
7.92Y 200215 3. 025
7.92Y 200215 3.02
8. 28Y 210205 3. 04
8. 28Y 210205 3. 045
8. 28Y 210205 3. 03
8. 28Y 210205 3.02
8. 950Y 210210 3. 0425
8. 90Y 210210 3.05
8. 955Y 210210 3.035
8. 95Y 210210 3.025
8. 950Y 210210 3. 03
8. 95Y 210210 3. 0325
8. 955Y 210210 3. 045
8. 66Y 210310 3. 065
8. 66Y 210310 3. 06
8. 66Y 210310 3.05
8. 66Y 210310 3.035
8. 82Y 210215 3.05
8. 82Y 210215 3. 055
8. 82Y 210215 3. 0475
8. 96Y 210410 3. 045
8. 96Y 210410 3.05
8. 96Y 210410 3.035
9. 16Y 220205 3. 055
9. 16Y 220205 3.05
9. 16Y 220205 3. 0575
9. 16Y 220205 3. 06
9. 16Y 220205 3. 064
9. 16Y 220205 3. 065
9. 16Y 220205 3. 0625
9. 16Y 220205 3. 05625
9. 16Y 220205 3. 0475
9. 16Y 220205 3. 04
9. 16Y 220205 3. 0425
9. 16Y 220205 3. 045
9.31Y 220310 3. 06
9.31Y 220310 3.05
9. 43Y 220210 3. 0575
9. 43Y 220210 3. 055
9. 43Y 220210 3. 053
9. 43Y 220210 3. 0525
9. 43Y 220210 3. 06
9. 43Y 220210 3. 0625
9. 43Y 220210 3. 065
9. 43Y 220210 3. 0675
9. 43Y 220210 3.05




9. 43Y 220210 3. 0475
9.43Y 220210 3. 0425
9.43Y 220210 3. 04
9.43Y 220210 3. 045
9. 43Y 220210 3. 035
9. 55Y 220405 3.05
9. 66Y 220215 2.99
9. 66Y 220215 2. 9875
9. 66Y 220215 2. 985
9. 66Y 220215 2. 9925
9. 66Y 220215 2.995
9. 66Y 220215 2.9975
9. 66Y 220215 3

9. 66Y 220215 2.993
9. 66Y 220215 3.0025
9.93Y 220220 2.93
9.93Y 220220 2.925
9.93Y 220220 2.9175
5. 23Y 180205 2. 89
5. 23Y 180205 2.895
5. 23Y 180205 2. 88
5. 48Y 180406 2.91
5. 48Y 180406 2.9
5. 63Y 180210 2.9
5. 63Y 180210 2.905
5. 63Y 180210 2. 88
5. 63Y 180210 2. 89
5. 63Y 180210 2.895
6. 14Y 190205 2. 96
6. 19Y 190401 2.95
6. 26Y 92218002 2.975
6. 26Y 92218002 2.98
6. 9Y 190210 2.95
6. 9Y 190210 2.955
6. 9Y 190210 2. 96
6. 9Y 190210 2.94
6. 84Y 190215 2.97
6. 84Y 190215 2.975
6. 84Y 190215 2.98
7.31Y 200205 3
7.31Y 200205 3. 005
7.31Y 200205 2.99
7.31Y 200205 2.995
7.58Y 200210 3. 005
7. 58Y 200210 3
7.92Y 200215 3. 0225
7.92Y 200215 3. 025
7.92Y 200215 3.02
8. 28Y 210205 3. 04
8. 28Y 210205 3. 045
8. 28Y 210205 3.03
8. 28Y 210205 3.02
8. 55Y 210210 3. 0425
8. 55Y 210210 3.05
8. 55Y 210210 3. 035
8. 55Y 210210 3. 025




8. 55Y 210210 3.03
8. 55Y 210210 3. 0325
8. 55Y 210210 3. 045
8. 66Y 210310 3. 055
8. 66Y 210310 3. 06
8. 66Y 210310 3.05
8. 66Y 210310 3.035
8. 82Y 210215 3.05
8. 82Y 210215 3. 055
8. 82Y 210215 3. 0475
8. 96Y 210410 3. 045
8. 96Y 210410 3.05
SHERRER
HREH BB (R
012281555.1B 22 BRI A% SCP002 AA+ 2.81%
4D 012282990.I1B 22 3T47 SCPO12 AAA 2.20%
7D 012283859.1B 22 F3E/\I5 SCPO11 AAA 2.33%
7D 012283859.1B 22 F3E/\I5 SCPO11 AAA 2.33%
10D 012280775.1B 22 &40k SCP002 AAA 2.80%
11D 012280821.1B 22 % SCP001 AAA 2.38%
13D 012283129.1B 22 #isCig SCP004 AAA 2.39%
20D 012283419.1B 22 54 SCP008 AAA 2.20%
21D 012282078.1B 22 Fara7Kife SCPOOT AAA 2.46%
28D 042100667.1B 21 BEMIEkE% CPO02 AA+ 2.97%
35D 012281250.1B 22 f3111324% SCPO01 AA+ 2.93%
35D 012283851.1B 22 SREBEEF SCPO04(RIBIZER) AAA 2.62%
40D 012283471.1B 22 {RFIsEIk SCPO27 AAA 2.42%
40D 012283471.1B 22 {RFIsEIk SCPO27 AAA 2.42%
49D 012283584.1B 22 @G SCP008 AAA 3.00%
49D 042280003.1B 22 RiEN{L CP001 AA+/A-1 2.99%
49D 012283584.1B 22 @G SCP008 AAA 3.00%
49D 012283448.1B 22 P SCP041 AAA 2.54%
49D 012283448.1B 22 S SCP041 AAA 2.54%
49D 012283448.1B 22 S SCP041 AAA 2.54%
53D 012281470.1B 22 HAE SCP005 AA+ 3.30%
59D 012283567.1B 22 {2 T&H SCP017 AAA 2.65%
59D 012281546.1B 22 SefTiERg SCPO01 AA+ 3.24%
60D 012281638.1B 22 &5 SCP0O06 AAA 3.05%
63D 012281619.1B 22 #p3H% SCP002 AA+ 3.02%
74D 012281758.1B 22 [7pHF=#% SCP002 AAA 2.64%
91D 042280077.1B 22 5HA4LE CPO04 AAA 2.65%
105D 042280110.1B 22 B 5giAH CPOO1 AA+/A-1 3.30%
108D 042280238.1B 22 EgjxJ CPO04 AAA 2.55%
116D 012282155.1B 22 HE425#E SCPO01 AA+ 3.37%
116D 012282844.1B 22 5RE, SCPO10 AAA 2.80%
121D(fk 1) 012282208.I1B 22 FEH SCP002 AAA 2.60%
133D 012283542.1B 22 7HEfS SCPO17 AAA 2.60%
143D 012282471.1B 22 &3z SCPO03 AA+ 3.01%
150D 012282560.1B 22 =G SCP002 AA+ 3.07%
158D 012283729.1B 22 FNZAW#% SCP005 AA+ 3.26%
158D 012283729.1B 22 FNZAW#% SCP005 AA+ 3.26%



171D
173D
173D
182D
183D({X 2)
183D({X 2)
183D({X 2)
200D
210D
210D
218D(fk 2)
235D
242D
245D
245D
245D
245D
245D
245D
245D
245D
245D
248D
266D
286D
329D

SERERZ

FIRKE
13D
35D

105D +2Y
129D +2Y
136D
149D
187D
203D
203D
205D
219D
275D +2Y
275D +2Y
275D +2Y
303D
342D +2Y
344D +2Y
344D +2Y
1.01Y
1.06Y+2Y
1.33Y+NY
1.35Y
1.36Y+2Y
1.69Y+NY

012283701.1B
042280242.1B
042280242.1B
012283015.1B
012282971.1B
012282968.1B
012282968.1B
042280256.1B
012283289.1B
012283272.1B
042280292.1B
012283530.1B
012283655.1B
012283907.1B
012283907.1B
012283907.1B
012283907.1B
012283907.1B
012283724.1B
012283724.1B
012283724.1B
012283724.1B
012283743.1B
012283934.1B
042280403.1B
072210168.1B

B BB (RiTHI) _

101764078.1B
101901743.1B
102000207.1B
102000522.1B
101800346.1B
101800408.1B
101800644.1B
102101043.1B
102101043.1B
102001137.1B
132100066.1B
102001577.1B
102001577.1B
102001577.1B
102101883.1B
102001989.1B
102002003.1B
102002003.1B
101801338.1B
102002274.1B
102100459.1B
101900405.1B
102100576.1B
102101378.1B

21 1&@Fhae

22 EBY SCPO12
22 B3 CP0O06
22 B3 CP0O06

22 tuHES SCP008
22 B SCP002
22 &% SCP002
22 Em=iE SCP002
22 f@iEEM CP001

22 Fgea SCPO12
22 7kl SCP004

22 HEPEE CP001
22 ;T7E#% SCP004
22 FAgEEE SCPO02

22 E=5¥ SCP006
22 E=5¥ SCP006
22 E=5¥ SCP006
22 E=5¥ SCP006
22 514X SCP006

22 iH& 5[] SCP006
22 iH& 5[] SCP006
22 iH& 5[] SCP006
22 iH& 5[] SCP006
22 HEHZ5 SCPO03
22 Eithgk SCPO0T
22 fEEE N CP002
22 $RiafEs CPO11

17 TRagiERE MTNOO1
19 TEFEFF MTNOO1
20 FBYEEZ MTNOO1
20 EF0EIZ MTNOO1
18 TRaEiERE MTNOO1
18 pkEBFFE MTNOO2
18 SueiT MTNOO2
21 g MTNOO1
21 g MTNOO1
20 EE®E MTNO003

20 =I5 MTNOO1
20 =I5 MTNOO
20 =I5 MTNOO1
21 {REHE MTNOO4
20 RIIE#E MTNOO1
20 FMiRkEE MTNOO4
20 #IMIEEIE MTNO04
18 BEFEEE MTNOOT
20 4713518 MTNOO1
21 3T545E MTNOO1
19 BBhEIE MTNOOT
21 FMitEEg MTNOO1
21 shEE#% MTNOO8

iR GNOO3 (F5fR)

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

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

2.55%
2.55%
2.55%
2.77%
3.26%
2.70%
2.70%
3.09%
2.60%
3.05%
4.30%
3.10%
2.68%
2.92%
2.92%
2.92%
2.92%
2.92%
2.74%
2.74%
2.74%
2.74%
2.80%
4.10%
3.05%
2.72%

2.50%
3.41%
3.40%
3.65%
2.61%
3.45%
3.03%
2.60%
2.60%
3.15%
2.78%
3.70%
3.70%
3.70%
3.41%
3.31%
3.31%
3.31%
3.15%
2.99%
3.38%
3.21%
3.21%
2.92%



1.69Y
1.81Y
1.81Y
2.16Y
2.16Y
2.19Y
2.4Y
2.65Y
2.65Y+NY
2.67Y
2.9Y+NY
2.9Y+NY
2.9Y+NY
2.93Y+NY
4.55Y
4.55Y

4.95Y

4.95Y

4.95Y

SHEI R

BRR B3 FHRI (RITHH) _

4D+5Y
31D
70D(fk 3)
71D(f% 2)
111D
148D ({4 2)
148D (% 2)
166D ({4 1)
180D+1Y
187D
187D
212D +2Y
274D +2Y
274D +2Y
275D(I% 1)
277D
296D +2Y
346D +2Y
351D+2Y
1Y+5Y({K 1)
1.04Y+6Y
1.32Y
1.32Y+2Y({k 1)
1.32Y+2Y({k 1)
1.33Y
1.33Y+5Y
1.35Y+5Y({k 1)
1.4Y+5Y
1.41Y

102101421.1B
102101828.1B
102101838.1B
132280001.1B
132280001.1B
132280006.1B
102280756.1B
102281528.1B
102281536.1B
102281605.1B
102282245.1B
102282245.1B
102282245.1B
102282334.1B
102200160.1B
102200160.1B

102282430.1B

102282430.1B

102282430.1B

1728022.1B
162775.SH
127395.SH
1380045.1B
127419.SH
114720.5Z
114720.5Z
1680231.1B
185776.SH
1680244.1B
1680244.1B
188236.SH
163794.SH
163794.SH
2020045.1B
114360.5Z
175122.SH
167969.SH
167982.SH
1828015.1B
149320.5Z
2128004.1B
175820.SH
175820.SH
2128007.1B
1928004.1B
1928006.1B
1928009.1B
175997.SH

22 EF=ER MTNOOS (8

21 FF MTNOO1(ERHER)

21 EgglR MTNOO1
21 &% MTNOOS
22 FAgEEE GNOOT1
22 FAgEEE GNOOT1

22 FHES GNOOT (BF01R)

22 EE8 MTNOO1
22 {FFAE MTN004
22 RIlEEEE MTNOOT

22 %55 MTN004

22 #£HE MTNOO9

22 #£HE MTNOO9

22 188 MTNO09

22 *8E MTNO10

22 3fEEE MTN004
22 38R MTN004

22 EFrizRg MTNOOS (RETRIREE

155I1R)

22 EFzEE MTNOOS (B8 BRIt

F5BUMR)

F5BUfR)

17 TrstR1T =% 02
19 8552 01
PR Sl
13 FIEHER
PR SEE
20 7IBB 01
20 7IB8 01
16 XiAAR MR 01
22 ZFE 11
16 UBERkFE R
16 UBEkFERR
GC fin#d 01
20 #7201
20 #7201
20 JEEEER1T/)MVAIR 03
18 183 02
20 i 07
20 T 01
20 $a3z 01
8 IBMRIT—4 01
0 i 05
21 FBEERIT/MIR 01
21 HE 01
21 HE 01
21 #BR17 01
19 &VERIT 4R 02
19 TrgfRIT—2R 01
19 &AVERIT 4R 04
21 7532 01

EIRIRL

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

AAA

AAA

AAA

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

3.60%
2.90%
3.13%
2.94%
2.94%
2.92%
2.97%
3.24%
3.96%
3.26%
3.21%
3.21%
3.21%
3.21%
4.28%
4.28%

3.24%

3.23%

3.23%

2.66%
4.30%
3.99%
3.95%
3.03%
3.09%
3.09%
3.00%
2.89%
3.15%
3.15%
2.88%
3.00%
3.00%
2.74%
3.00%
2.68%
3.80%
3.86%
2.80%
3.16%
2.69%
4.80%
4.80%
2.72%
2.95%
2.80%
2.94%
2.79%



1.42Y+1Y({k 1)
1.5Y+2Y
1.52Y({k 2)
1.65Y+NY
1.67Y
1.7Y+NY
1.75Y({k 1)
1.75Y({k 1)
1.75Y+NY
1.75Y+NY
1.75Y+NY
1.8Y+NY
1.85Y
1.98Y({k 1)
1.99Y+NY
2.06Y
2.06Y+NY
2.08Y
2.13Y
2.17Y
2.17Y
2.28Y(fk 2)
2.33Y
2.41Y
2.42Y+5Y(fk 2)
2.45Y+NY
2.45Y
2.46Y+5Y
2.58Y
2.59Y(fk 1)
2.73Y({k 1)
2.82Y (1% 2)
2.84Y
2.84Y+NY
2.85Y
2.97Y (1% 2)
2.98Y
2.99Y+5Y(fk 2)
3.67Y({k 1)
3.98Y+5Y
3.98Y+5Y
4.07Y+NY({k 1)
4.26Y+NY
4.4Y+NY
4.44Y+NY
4.71Y+5Y
4.71Y+5Y
4.78Y+5Y(fk 1)
4.78Y+5Y(fk 1)
4.8Y+NY(fk 1)
4.85Y+5Y
4.93Y+NY({k 1)
56D

185643.SH
188119.SH
194540.SH
1928016.1B
188418.SH
155903.SH
1780255.1B
1780255.1B
1928021.1B
1928021.1B
1928021.1B
1928023.1B
188804.SH
2128035.1B
1928032.1B
185108.SH
1928036.1B
185141.SH
149764.5Z
185312.SH
185312.SH
2228015.1B
185545.SH
163446.SH
2020022.1B
2028014.1B
1580150.1B
2028013.1B
2228037.1B
149956.57
137626.SH
137803.SH
2220065.1B
2028037.1B
133323.5Z
148115.5Z
2221038.1B
2028049.1B
1980219.1B
2128036.1B
2128036.1B
2120110.1B
2228011.1B
2228023.1B
2228029.1B
092280033.1B
092280033.1B
092280080.1B
092280080.1B
092280086.1B
092200008.1B
092280105.1B
032280070.1B

22 X5 04
21 #firg 01
22 FH 03
19 BRIRITREMR
21 31k 03
BB Y18
17 X E& IR
17 X E& IR
19 RASRITRER 01
19 RASRITKER 01
19 RASRITKER 01
19 RASRTKE R 02
21 H4R 01
21 HBR17 02
19 ERIRITREMR
21 EE C3
19 FPERITREMR
21 814 01
22 EEE 01
22 HBE 02
22 HBE 02
22 AT 03
22 1R 01
20 7 01
20 FAFRIT "4 01
20 HEIFRTTKER(R 01
15 HESKIRIR
20 ZAERTT 4% 01
22 ATBER1T/IMfER 01
22 tg[M 03
22 B 03
22 SEIE 08
22 B JER1T/MAfR 02
20 S RERITRER R
22 % 03
22 s K5
22 BRIV
20 TRSERIT—4% 02
19 dtefx 01
21 FLRBITR
21 FRRIT TR
21 JLERERT Tk SRR 02
22 FRAVERTTKEL(R 01
22 FERITKELR 01
22 FERITKEL R 02
22 TRARIT —RE AR 01
22 TRARIT —RE AR 01
22 HERITREAMR 01A
22 FERITREAMR 01A
22 RATKEL R 02
22 TATZREARfR 02A
22 FRER Tk ERR 01
22 25THH#% PPNOO1

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

5.02%
2.95%
5.17%
3.02%
2.82%
2.94%
3.32%
3.32%
3.02%
3.02%
3.02%
3.02%
2.86%
2.73%
3.12%
3.08%
3.15%
2.86%
3.11%
2.88%
2.88%
2.74%
3.04%
3.15%
3.23%
3.13%
3.34%
3.03%
2.82%
3.20%
3.02%
3.11%
2.96%
3.21%
3.92%
3.27%
2.99%
3.10%
3.41%
3.43%
3.43%
3.56%
3.51%
3.50%
3.58%
3.55%
3.59%
3.51%
3.51%
3.58%
3.48%
3.81%
2.96%



132D 032000228.1B 20 7ML PPNOO1 AA 4.05%

192D +2Y 032000499.1B 20 EiTsE% PPN002 AA+ 3.21%
245D 032100113.1B 21 B4 PPNOOT AA+ 3.41%
1.08Y+2Y 032001061.1B 20 H@[FElz PPN002 AA 3.58%

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

BAA: Yolondo Fang
88§: Yolonda Fang@cfets-nex.com.cn
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