=l
tR1 @F#ﬁﬁ

C NEX LEEms#mEE

CPETS NEX

[ 2025-03-26]

B e

A H RAT I FE 4554 12 7 RIHE R A, 6 RIE 2| 2959 42, 33 5] 42 55 S 13 1595 14,

[E 53 7 1/ 295D 250001 1.52-1.535; 2.92Y 250005 1.61-1.64; 4.84Y 250003 1.645-1.68; 6.25Y 240013 1.74-1.7875; 9.16Y 240011 1.7825-1.813; 28.56Y
230023 2.0525-2.095.

WE H E15i(%) 1.5325 1.5675 1.6725 1.7825 1.8900 2.1450
A H E 5 (%) 1.5200 1.5300 1.6475 1.7475 1.8600 2.1100
A (%) -0.0125 -0.0375 -0.0250 -0.0350 -0.0300 -0.0350

B eun

SRRt 293D 250301 1.64;  3.91Y 240203 1.70-1.73;  6.20Y 210210 1.89-1.911;  9.39Y 240311 1.975-1.99.

I N O RN N S

W [ [ 4 ik i (%) 1.6300 1.7350 1.7900 1.9775 1.9850
A H AR E I 4 Al 51 (%) 1.6400 1.7350 1.7925 1.9600 1.9675
A E(%) 0.0100 0.0000 0.0025 -0.0175 -0.0175
WE £33 (%) 1.6550 1.7200 1.7050 1.9150 1.8525
A H [E 5 (%) 1.6600 1.7100 1.6850 1.8900 1.8225
A 5(%) 0.0050 -0.0100 -0.0200 -0.0250 -0.0300
B e

A HARAT I JE A T 2 #E K, S E B4R R T 202502 HARR . 453w /7T, 21D 072410100.1B 24 H {58 CP001 AAA JAZTE 1.96% (-3.38) , 4R

T %E 4, 55D 042480376.1B 24 HIM CPO14  AAA JZTE 1.92% (-0.02) , 3444, K7, 139D 072410208.1B 24 FE{SIEH

CPO18 AAA JACTE 1.9% (-1.18) , HEFHI4AF4; 154D 042480548.1B 24 EZKE M CPO01 AAA JRACHE 1.92% (-0.35) , HEFHHAAHRAT » Ky
[, 205D 012580264.1B 25 iifi K HEH] SCP002 AAA FAZHE 1.96% (-0.5) , WATHAESE. BAME, Mim. FREmMKmIEE H A 2/NE FT.

I N N N N N

AA+ 2.08 2.03 2.0 2.0 2.02
AT R

AA 2.1 2.06 2.0 2.06 2.04

AA- 234 2.18 2.2 23 2.29

AAA 196 2 193 -1 195 -5 197 -4 202 -8
S S AT R AA+ 205 3 203 0 20 0 201 -1 203 -1
(BP) AA 208 2 206 0 20 0 206 0 206 -2

AA- 223 11 22 22 227 -7 235 -5 23 1

B oeme

A H o LA R GRS, 1-3 SRR EE, 21 FEHL MTNOO04 (AAA, 1.51Y) 7E 1.95%{%fli{l 0.5bp A2 B AT 25 JT4H4E MTNOO3 (AAA, 2.90Y) 7E
2.45% A E 1bp A7 B RAS; 24 FHL MTNOOL (AAA, 1.93Y) 7E 1.96%{IKAL{H 1.6bp BZZ; 3 F| 5 MM, 24 FH MTNO18 (AAA, 4.40Y) fE 2.12%
m it 1bp BEE; 24 #E K E BT MTNOOS (AAA, 4.56Y) FNAZTE 2.65%INA5{H 2bp A7 B ; 24 ZE4%5 MTNOOL (AAA, 4.65Y) JAZAE 2.55% KAt {E Sbp fir
o 5Y KU EIARR, 25 HL MTNOO3 (AAA, 5.31Y) 7E 2.125%fH{E A ; 24 WHETEME MTNOOGA ( AAA, 8.93Y) AZTE 2.36% KA {H 0.6bp 1 & -
wimE, S HPEIGEEIEA F17.



I N AN AN O N

AAA+ None
AAA 2.06 2.1 2.2 None None
ARG
AA+ 2.14 2.3 2.49 None None
AA 2.26 2.39 2.81 None None
AAA+ 1.99 -2 2.03 -1 2.12 -2 2.16 -1 None None
S A2t iR AAA 2.07 -1 2.12 -2 2.21 -1 None None None None
(BP) AA+ 214 0 232 -2 2.5 -1 None None None None
AA 227 -1 2.4 -1 283 -2 None None None None

B cum

S HAMNGRRAE R — M, 4, FFr, RE, BUAES5. nIRMGH, 37 YKo1  AAA ASTE 2.15%, S, FFREEAN. 22 EE

10  AAA JRACTE 1.99%, FE4SEH, FEE TN, B KY08 AAA RUACTE 2.28%, F:4sti, FRWFSEN. A5, 24 EE 01 AA+ ACHE 2.14%, FE
sz, PREEEN. 24 HH G4 AA+ FACTE 2.27%, FESEH, HE&EAN. 25 M G1  AAA ACTE 2.24%, 1 itlj, BE&FEN. K, 25
I Gl AAA BACHE 2.24%, HATSZH, FEEKAN. 24 402 AAA BACHE 2.39%, JEEEH, FEESKEAN. 25 BEE K1 AAA JASAE 2.30%, Z7REHH,
I7 T B KN

G

A HEAT RS IEER, UEE R AR AT 5Y KAT IR B S AEA H+0.5 Bt B e —FEABIMNEN B, M5 —R N7, B EA5E-1.5 EZIL
B BT, HEMES BT, FEMES. 25 TAT B AR 01BC (4.94Y) FLELRUCTE 2.10% (+0.5) , BHJE AW F47, Wi fE 2.08% (-

1.5) , FREIAESHARITHIER. 2y MHES HAZHIER, FEBsSrEiiE+«2 Mk, MEHRE NMremE, BakRRGE-05 5. (RE. 847
FA BT RIS, 22 AT YR AR 024 (2.49Y) 1F 2.045% (+1.5) FALWAT, BHELE 2.04%. 2.035%. 2.03%. 2.025%3H KT, 34
MHRAT A HE 4. A ], SRS IRTEME-1 2+ 28, #47. REREMS 5000, 20 TREAT 4% 02 (236D) 4 RAE 1.98%
(+1) BRAS, BT EZS 50N, HEhH, R ZEMERINE-4 2, Ee. BITNERSENL. #ik 25 LigHRIT76 01 (3Y) 7E 1.96%-
1.965% (ZEI1 1.97) AL Z%E, FrtheaiEs.

L

JH =R R OT T, ATL AR I DEOR] 14552, HRTEE DOBEE, wRERE 3 T FERI MK, RN EEZ 0.8pt &
99.1/99.3. IR, FHEEERIE AT R—M, LM T EEN LA F. SUGEE SO ET T, TIHRFFYER LR . M=k, Jeilh 26/ iE T 2k
0.1-0.25pt.

\>ﬁ

4 H SR RAT

12D 012400360.1B 24 FE =¥ SCP003 2.05
23D 012482314.1B 24 37K SCP002 AA+ 2.07
23D 012482314.1B 24 37K $% SCP002 AA+ 2.07
25D(fK 1) 012482248.1B 24 7418 = HT SCP002 AA+ 2.07
30D 012482297.1B 24 BKZA I SCPoo4 AA+ 2.1

55D 042480376.1B 24 H1[¥ CP014 AAA 1.92
78D 012580728.1B 25 SCP004 AAA 1.92
89D 012580765.1B 25 HE LI SCPO01 AAA 1.9

89D 012580765.1B 25 HE LI SCPO01 AAA 1.91
100D 012483446.1B 24 B SCPOOS AAA 2.06
100D 012483446.1B 24 Bk SCPOOS AAA 2.06
107D 012580184.1B 25 Je ik 7] scpoo1 AAA 1.92
139D 072410208.1B 24 [H{Z1F CPO18 AAA 1.9

143D(4K 2) 012483635.1B 24 3 i SCP0O03 AA+ 2.09
148D 042480417.1B 24 3% [HY 2 cPo01 AA+ 2.15
153D 012483777.1B 24 3 SCP003 AAA 100
153D 042480430.1B 24 YL A5 CP0O02 AA+ 2.12
154D 042480548.1B 24 [H Z & W cPo01 AAA 1.92
170D 012483970.1B 24 TEAf 4 SCPO08 AAA 3.4

188D 042480509.1B 24 VR CP004 AAA 2.13
199D(fk 2) 042480513.1B 24 7K )1 75 %T CP003 AA+ 2.2

205D 012580264.1B 25 Ji K541 scpoo2 AAA 1.96

232D 012580678.1B 25 ZHM[E B SCP001 AA+ 2.05



331D(fk 4)
331D(fk 4)

331D(fK 4)

& AR

27D
30D

30D

32D+2Y

32D+2Y

32D(fk 1)

57D

59D(4K 2)
74D(fK 1)
82D+NY
135D+NY
138D+363D(4K 1)
138D+363D(4K 1)
165D(fK 1)
183D+NY
215D+2Y

216D

216D

223D+2Y

233D

244D
257D+NY(4K 2)
265D

271D

292D+2Y
298D+NY(fK 1)

337D

341D+NY
349D+2Y
354D(4K 1)
1.01Y(fK 1)
1.06Y(fK 2)
1.07Y
1.08Y+2Y
1.08Y+NY(K 1)
1.08Y+NY(K 1)
1.09Y+2Y
1.17Y

1.24Y(fK 1)
1.24Y(fK 1)
1.38Y
1.45Y+2Y
1.47Y(fK 2)
1.5Y(fK 3)
1.51Y

1.51Y

1.58Y

042500091.1B

042500091.1B

042500091.1B

102380914.1B

102280316.1B

102382907.1B

102382907.1B

102280949.1B

102280949.1B

102381088.1B

102001047.1B

102281109.1B

102381326.1B

102281282.1B

102281719.1B

102381972.1B

102381972.I1B

102483911.I1B

102382588.1B

102282361.I1B

102282389.1B

102282389.1B

102282469.1B

102481559.1B

102282571.1B

102300546.1B

102002304.1B

102383415.1B

102380048.1B

102480197.1B

102100304.1B

102380358.1B

102380463.1B

102100433.1B

102481297.1B

102380927.1B

102100767.1B

102381027.1B

102481816.1B

102481816.1B

102381103.1B

102381258.1B

102381495.1B

102381495.1B

102382015.1B

102382377.1B

102382440.1B

132380070.1B

102101970.I1B

102101970.I1B

102382807.1B

25 K2 Tk cpool
25 K& Tk cpool

25 K2 Tk cpool

23 HHEE MTNOO1
22 =1l MTNOO1
23 & fE#% MTNOO3
23 & e MTNOO3
22 Ak ¥ MTNOO1
22 3k ¥ MTNOO1
23 ¥R )T MTNOO1
20 7 & E {5 MTNOO5
22 P HEYH MTNOOL
23 7R [ MTNOO2
22 FRAZ$ MTNOO1A
22 1 HLEEHF MTNOO2
23 FEMIE MTNOO1
23 FEMIE MTNOOL
24 ELW]ZEIE MTNOO2
23 E4MEE MTNOO6
22 R MTNOO1
22 SFIH MTNOO4
22 SFEH MTNOO4
22 7 MHIIHE MTNOO2
24 —R AT MTNOO1
22 & REHL /7 MTNOO6
23 H ik MTNOO7

20 HIJHZR % MTN002
23 YEY % BE MTNOO4
23 H & =¥ MTNOO1
24 Z5F ik MTNOO1

21 KJ5 E$ MTNOO1

23 KA MTNOOL(RE VS {5t

R A53)

23 FIH T MTNOO1
21 7 EId MTNOO3
24 3R E MTNOO4
23 JFHE]T 5 MTN002
21 )7 JHIFE MTNOO2
23 JuA 2218 MTNOO1A
24 B MTNOO2A
24 B MTNOO2A
23 #Ez [ MTN002
23 &R I MTNOO1
23 [ & MTNOO1
23 fI#f T /K MTNOO1
23 LY F MTNOO1
23 BE L #% MTNOO1
23 ¥ £ ¥ % MTNOO7
23 4N 4E GNO02

21 fEHL ik MTNOO4
21 HEH ik MTNOO4

23 FREEFE MTNOO6

AA/A-1
AA/A-1

AA/A-1

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

AAA
AAA
AA

AA

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

AA+

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

AA+
AAA
AAA
AAA

AAA

2.43

2.43

2.4

2.16

2.15

2.15

1.85

1.86

2.3

2.06

2.12

2.3

2.03

2.14

2.3

2.3

2.36

2.42

2.03

2.07

2.07

2.01

2.15

2.03

2.13

2.5

2.23

2.1

2.3

2.06

2.05

2.08

2.02

2.55

2.09

1.97

2.06

2.3

2.3

2.11

2.15

2.09

2.09

2.11

2.25

2.15

2.27

1.95

1.95

2.16



1.58Y+2Y
1.61Y
1.61Y
1.64Y
1.64Y
1.64Y
1.64Y

1.65Y+NY

1.65Y
1.66Y+1Y
1.68Y
1.7Y
1.72Y(fK 1)
1.93Y(4K 1)
1.94Y
1.99Y+2Y
1.99Y+2Y
1.99Y
1.99Y+2Y
2y

2y

2y

2.09Y
2.29Y(fK 1)
2.4Y

2.4Y
2.42Y
2.42Y
2.42Y(fK 2)
2.45Y(fK 1)
2.45Y(fK 1)
2.5Y(fk 1)
2.55Y

2.57Y

2.58Y+NY(fK 2)

2.61Y
2.66Y
2.66Y
2.66Y
2.9Y(fK 2)
2.9Y(K 2)
2.92Y
2.92Y
2.92Y
2.92Y(4K 2)
2.92Y(4K 2)
2.95Y
2.98Y
2.98Y
2.98Y
2.99Y

2.99Y

2.99Y+NY

102382855.1B

102382992.1B

102102258.1B

102581060.1B

102581060.1B

102581060.1B

102581060.1B

102383071.I1B

102383089.1B

102485055.1B

102103144.1B

102103204.1B

102383320.1B

102480594.1B

102480638.1B

102481076.1B

102481076.1B

102481108.1B

102481076.1B

102581386.1B

102581386.1B

102581386.1B

102481859.1B

102482947.1B

102483613.1B

102483613.1B

102483732.1B

102483732.1B

102483857.1B

102483985.1B

102483963.1B

102484271.1B

102484400.1B

102282272.1B

102401000.1B

102401023.1B

102485071.1B

102485071.1B

102485071.1B

102580659.1B

102580659.1B

102580744.1B

102580744.1B

102580744.1B

102580807.1B

102580807.1B

102580988.1B

102581157.I1B

102581157.I1B

102581157.I1B

102581290.1B

102380621.1B

102581302.1B

23 B4 MTNOO4
23 M AT MTNOOL
21 HIEH T MTNOO3
25 & FACH MTNOOS
25 & FAC K MTNOOS
25 & FACH MTNOO5
25 & FAC K MTNOOS

23 & {EYR MTNOO4

23 Hfi A El MTNOOL (A1) 22

#)

24 €7 MTNOO7

21 T*{H 75 MTNOO5
21 LI T MTNOO1
23 i fil MTNOO2
24 4 H, MTNOO1

24 S R¥EE MTNOOLA
24 5t[E ¥ MTNO02A
24 5t[E ¥ MTNO02A
24 {3 % MTNOO1
24 5 |[E B MTNOO2A
25 i i MTNOO4
25 il =518 MTNOO4
25 il =518 MTNOO4
24 1528 5 MTNOO3
24 *EHL i MTNOO3
24 H5E MTNOO6

24 Hi5E MTNOO6

24 J5H=H MTNOO3A
24 J5HEH. MTNOO3A
24 L MTN0O1

24 .4 MTNOO6

24 FIIFF K MTNOO4
24 KB MTNOO1
24 N4 MTNO17

22 M3 MTNOO1
24 R =i#T MTNOO4
24 K5 B MTNOO3
24 K 1EE . MTNOOS
24 K 1EE . MTNOOS
24 K 1EE . MTNOOS
25 4N MTNOO3
25 4N MTNOO3

25 {4 MTN002

25 J 4 MTN002

25 J 4 MTN002

25 KA MTNOO1
25 KA MTNOO1
25 4N 4E MTNOO4
25 VL[ T % MTNOO1A
25 VL[ T % MTNOO1A
25 VLI T# % MTNOO1A

5 B BEYE MTNOO3

23 LB MTNOO1

25 1 HLHE MTNOOS(HETF 7 it

Rl f57)

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

2.16

2.2

2.02

2.22

2.25

2.25

2.25

2.14

2.05

3.66

2.05

2.22

2.06

1.96

2.07

2.4

2.4

2.13

2.4

2.05

2.05

2.05

2.23

2.01

2.16

2.16

2.005

2.02

2.22

2.38

2.15

2.48

2.52

2.5

2.5

2.5

2.45

2.45

2.015

2.015

2.02

2.04

2.04

2.46

2.33

2.33

2.33

2.03

2.09

2.19



3Y(fK 2)
3Y(fK 2)
4.05Y
4.08Y
4.08Y

4.4y

4.4y
4.42Y(4K 1)
4.5Y(fK 1)
4.5Y(fK 1)
4.56Y
4.56Y
4.56Y
4.56Y
4.56Y
4.65Y(fK 1)
4.92Y(fk 1)
4.92Y(fk 1)
4.92Y(fK 1)
4.93Y
4.93Y
4.95Y
4.96Y
4.98Y
5Y+NY
5.31Y
5.32Y(fK 2)
5.32Y(fK 2)
8.93Y
8.95Y
9.3Y(fk 2)

19.04Y

A B ANAR AL

FIRRE

96D+5Y(fK 2)
131D+5Y(4K 2)
131D+5Y(4K 2)
131D+5Y(/K 2)
131D+5Y(4K 2)
131D+5Y(fK 2)
138D+5Y(fA 2)
138D
138D+5Y(fA 2)
155D+NY
182D+5Y
207D(fK 1)
207D(fK 1)
207D(fK 1)
236D+5Y(fK 2)
236D+5Y(fK 2)
278D+5Y (K 1)
278D+5Y(A 1)

358D+5Y

102581310.I1B

102581310.1B

102481449.1B

102400734.1B

102481757.1B

102483606.I1B

102483606.I1B

102483746.1B

102484217.1B

102484217.1B

102484447.1B

102484447.1B

102484447.1B

102484447.1B

102484447.1B

102484952.1B

102580743.1B

102580743.1B

102580743.1B

102580846.1B

102580846.1B

102580980.1B

102581041.I1B

102581253.1B

102581349.1B

102580334.1B

102580397.1B

102580397.1B

102480539.1B

102480722.1B

102483017.1B

102481410.1B

A EFRBS CRATHIAD &
AAA 1.88

2220045.1B

2028022.1B

2028025.1B

2028025.1B

2028025.1B

2028025.1B

2028025.1B

2020044.1B

2220061.1B

2020044.1B

2020050.1B

2028041.1B

2228051.1B

2228051.1B

2228051.1B

2028049.1B

2028049.1B

200219.1B

200219.1B

2128008.1B

25 B [E#E MTN002
25 B [E#% MTN002
24 BELBHEF MTNOO1
24 G AZ $% MTNOO1
24 IEWIRFE MTNOO2
24 P HLF MTNO18
24 FHL# MTNO18
24 S[AZIH MTNOO4
24 4> MTNOO7

24 "4 MTNOO7

24 33 ) B % MTNOO5
24 33 ) B % MTNOO5
24 33 ) B % MTNOO5
24 33 J B % MTNOO5
24 3 ) B % MTNOO5
24 B MTNOO1

25 .4 MTNOO1

25 .4 MTNOO1

25 4 MTNOO1

25 Jfil'E MTNOO1

25 Jfil'E MTNOO1

25 A H MTNOO1
25 fHIFH MTNOO1
25 FIBZ T MTNOO1
25 BRPHAZ % MTNOO2
25 HL [ MTNO0O3

25 HL [ MTNO10

25 H X MTNO10

24 YIETE B MTNOOBA

24 i F5 4 F] MTNOOL
24 *H A7 MTNOO2

24 5577\ MTNOO3

22 TURARAT 03
20 RARAT 21
20 A ERAT 2 01
20 A ERAT 2 01
20 A ERAT 2 01
20 A ERAT 2 01
20 A ERAT 2 01
20 THERAT 2]
22 JE [ ARAT /Mt fii 01
20 THERAT 2]
20 ZR 22 HRAT 7K 2 £
20 TRIERAT =2 01
22 P2 AR AT M £
22 P2 AR AT M £
22 P2 AR AT M £
20 LRIERAT —2 02
20 LRIERAT —2 02
20 [®JF 19

20 [®JF 19

21 FEERAT 2% 01

AA

AA

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

AAA

2.3

2.3

2.54

2.55

2.85

2.12

2.12

2.45

2.1

2.12

2.65

2.65

2.67

2.67

2.67

2.55

2.105

2.115

2.115

2.18

2.18

100

2.45

2.39

2.38

2.125

2.15

2.15

2.36

2.42

2.25

2.72

2.05

1.99

1.99

1.99

1.99

1.99

1.9

3.2

1.97

1.86

1.86

1.86

1.98

1.98

1.98

1.98

1.98

x (%)



1.08Y(fK 1)
1.15Y+NY
1.18Y(fK 2)
1.18Y(fK 2)
1.21Y+NY
1.26Y+5Y
1.31Y(4K 2)
1.33Y(fK 2)
1.35Y(fK 2)
1.38Y+5Y(fK 1)
1.38Y+5Y(fK 1)
1.41Y+5Y(4K 2)
1.41Y+5Y(4K 2)
1.41Y+5Y(4K 2)
1.41Y+5Y(4K 2)
1.41Y+5Y(4K 2)
1.47Y+5Y(4K 2)
1.51Y+5Y(4K 2)
1.58Y+5Y(fK 2)
1.58Y+5Y(fK 2)
1.58Y+5Y(fK 2)
1.58Y+5Y(4K 2)
1.58Y+5Y(4K 2)
1.58Y+5Y(4K 2)
1.58Y+5Y(fK 2)
1.62Y+5Y(4K 1)
1.64Y+NY
1.67Y+5Y
1.67Y
1.72Y+5Y
1.72Y+5Y
1.72Y+5Y
1.82Y+5Y
1.83Y+5Y(fK 2)
1.83Y+5Y(fK 2)
1.94Y
2.05Y+NY
2.05Y+NY
2.15Y+1Y(fK 2)
2.23Y45Y
2.23Y45Y
2.3Y
2.45Y+NY(fK 1)
2.46Y
2.49Y+5Y
2.49Y+5Y
2.49Y+5Y
2.49Y+5Y
2.49Y+5Y
2.49Y+5Y
2.49Y+5Y
2.5Y
2.58Y+5Y
2.58Y+5Y

2.58Y+5Y

222380003.1B

2128019.1B

212380006.1B

212380006.1B

2128022.1B

1105001.1B

212380007.1B

212380009.1B

212380010.1B

2128025.1B

2128025.1B

2128028.1B

2128028.1B

2128028.1B

2128028.1B

2128028.1B

2121039.1B

2128030.1B

2128032.I1B

2128032.I1B

2128032.I1B

2128032.I1B

2128032.I1B

2128032.I1B

2128032.1B

2128033.1B

2128038.1B

2128042.1B

212380027.1B

2128051.1B

2128051.1B

2128051.1B

2228004.1B

2228006.1B

2228006.1B

212380032.1B

2228023.1B

2228023.1B

312410001.1B

2228039.1B

2228039.1B

212400007.1B

092280086.1B

212480021.1B

092200008.1B

092200008.1B

092200008.1B

092200008.1B

092200008.1B

092200008.1B

092200008.1B

2420045.1B

092280108.1B

092280108.1B

092280108.1B

23 2V ARAT 415 01
21 P [E AT K 857 01
23 HF AT i 02

23 HF AT i 02

21 R IWERAT K 2 A5
11 T47 01

23 FIgARAT /M 01
23 KybEAT 1 01

23 L F AT 03

21 FWHRAT =2 01
21 FWHRAT =2 01
21 HSiEERAT =2 01
21 HEERAT =2 01
21 HSEERAT =2 01
21 HEEERAT =2 01
21 HSAERAT =2 01
21 FARAC T — 4 01
21 ATIWARAT 2

21 XV ARAT — 4 01
21 XNV ARAT — 4 01
21 XoVARAT — 4 01
21 XV ARAT — 4 01
21 XV RAT — 4 01
21 XV ARAT — 4 01
21 XERAT g 01
21 FWHRAT =20 03
21 AP ARAT 7k 8451 01
21 XERAT 4% 02
23 HEE AT 05

21 TRHRAT 4 02
21 TRHAT =2 02
21 TRHAT =2 02
22 TrEAT =2 01
22 WP EEAT =2 01
22 WP EEAT =2 01
24 R ERAT 1 01

22 Hh [EARAT 7K 25 01
22 Hh [EARAT 7k 85 01
24 HFAT TLAC JE A5 01A
22 @WARAT — 4 01
22 @WARAT — 4 01
24 FEHRATfR 01

22 47 7k £: 15 02

24 Wi ARAT i 01

22 AT Z B AAMR 02A
22 AT Z B AR 02A
22 AT Z B AR 02A
22 AT Z B AR 02A
22 AT Z B AR 02A
22 AT Z B AR 02A
22 AT Z B AL 02A
24 FREEHT 02

22 HAT ZRBALT 02A
22 HAT ZRBALT 02A

22 AT B AT 02A

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

AAA

AAA

1.79

1.92

1.92

2.01

2.03

1.92

1.98

1.925

1.99

2.005

2.07

2.02

2.02

2.01

2.01

2.01

2.01

2.025

2.025

2.015

2.01

1.93

2.005

2.015

2.015

2.015

2.015

2.015

1.91

2.05

2.05

2.02

2.04

2.035

1.93

2.06

1.95

2.03

2.035

2.035

2.035

2.035

2.035

2.035

1.98

2.02

2.03

2.03



2.62Y+5Y(fK 1)
2.63Y+5Y
2.74Y+5Y
2.74Y+5Y
2.74Y+5Y
2.76Y+5Y
2.99Y

2.99Y

3Y(fk 2)
3Y(fk 2)
3Y(tk 1)
3.18Y+5Y(4K 1)
3.18Y+5Y(K 1)
3.29Y+NY
3.29Y+NY
3.31Y+NY
3.31Y+NY
3.39Y+NY
3.43Y+5Y
3.43Y+5Y
3.43Y+5Y
3.43Y+5Y
3.43Y+5Y
3.43Y+5Y
3.43Y+5Y
3.43Y+5Y
3.43Y+5Y
3.47Y+5Y
3.5Y+NY
3.5Y+NY
3.56Y+NY
3.56Y+NY
3.56Y+NY
3.58Y+5Y(fk 1)
3.59Y+5Y
3.59Y+5Y
3.59Y+5Y
3.59Y+5Y
3.59Y+5Y
3.59Y+5Y
3.59Y+5Y
3.6Y+5Y
3.64Y+5Y
3.68Y+NY
3.73Y45Y
3.97Y+NY
3.97Y+NY
4Y+5Y(fK 2)
4.04Y+5Y(fK 2)
4.04Y+5Y(fK 2)
4.04Y+5Y(fK 2)
4.04Y+5Y(fK 2)
4.04Y+5Y(fK 2)
4.04Y+5Y(fK 2)

4.04Y+5Y(fK 2)

092280131.1B

092280134.1B

232280007.1B

232280007.1B

232280007.1B

232280012.1B

212500016.1B

212500016.1B

212580005.1B

212580005.1B

2520004.1B

232380021.1B

232380021.1B

242300001.1B

242300001.1B

242380013.1B

242380013.1B

242380015.1B

232380036.1B

232380036.1B

232380036.1B

232380036.1B

232380036.1B

232380036.1B

232380036.1B

232380036.1B

232380036.1B

232380052.1B

242380021.1B

242380021.1B

242380019.1B

242380019.1B

242380019.1B

232380066.1B

232380069.1B

232380069.1B

232380069.1B

232380069.1B

232380069.1B

232380069.1B

232380069.1B

232380073.1B

232380076.1B

242380033.1B

232380089.1B

242400005.1B

242400005.1B

1928007.1B

232480008.1B

232480008.1B

232480008.1B

232480008.1B

232480008.1B

232480008.1B

232480008.1B

22 BAT R AAT 02A
22 TAT At 04A
22 TAT Z A 05A
22 TAT Z A 05A

22 TAT 2 A 05A

22 JTINERAT KR A 01

25 ' KARAT 7 01
25 Ju RHRAT T 01
25 LigERAT i 01
25 LigERAT i 01

25 Jb 54T 01

23 W HRAT B AT 01

23 W HRAT B AT 01

23 TARAT KB 01
23 TARAT Kk Bt 01
23 @477k 8% 01

23 @177k 8% 01

23 AR AR B AT K 85t 01
23 TAT L HE A 02A
23 TAT L HE A 02A
23 TAT L HE A 02A
23 TAT L HE A 02A
23 TAT L HE A 02A
23 TAT L HE A 02A
23 TAT L HE A 02A
23 TAT L E A 02A
23 TAT P E A 02A
23 RAT R B AA 02A
23 {47k 2L 1% 02

23 {47k 21k 02

23 MRfig 7k 2245 01

23 MRfig 7k 2245 01

23 MRfig 7k 2245 01

23 W4T R ARG 03A
23 AT R A 02A
23 AT R AAT 02A
23 AT R T AL 02A
23 AT R AL 02A
23 AT R T AL 02A
23 AT R AL 02A
23 AT R T AL 02A
23 AT BT A A5 03A
23 BAT B AL 03A

23 FHAT K B3 01

23 PUEHRAT T A AT 01A

24 ATk ELAt 01
24 ATk &4t 01
19 TRIHRAT =4 02
24 HAT B ALR 02A
24 HAT B ALR 02A
24 HAT B ALR 02A
24 HAT B ALR 02A
24 HAT BT 02A
24 HAT BT 02A

24 AT AT 02A

AAA
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
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

2.025

2.02

2.035

2.045

2.045

2.19

1.935

1.935

1.96

1.965

1.99

2.12

2.12

2.14

2.15

2.09

2.1

2.31

2.065

2.065

2.065

2.075

2.07

2.07

2.07

2.07

2.07

2.06

2.1

2.1

2.105

2.11

2.11

2.085

2.075

2.075

2.075

2.075

2.075

2.075

2.08

2.07

2.07

2.155

2.14

2.15

2.16

2.085

2.0875

2.0875

2.085

2.085

2.085

2.09

2.095



4.04Y+5Y 1928008.1B 19 ARMVERAT — 2% 03 AAA 2.08
4.04Y+5Y 1928008.1B 19 RMVERAT — 2% 03 AAA 2.085
4.08Y+5Y 232480011.1B 24 RAT Z R AT 02A AAA 2.075
4.08Y+5Y 232480011.1B 24 RAT Z R AAT 02A AAA 2.095
4.08Y+5Y 232480011.1B 24 RAT Z R AL 02A AAA 2.095
4.09Y+5Y(fK 2) 232480014.1B 24 AT R AATT 01A AAA 2.1
4.09Y+5Y(fK 2) 232480014.1B 24 AT R AATT 01A AAA 2.1
4.17Y+NY 242480003.1B 24 TINAR AT K 84t 01 AAA/AA+ 2.54
4.19Y+NY 2424000009.1B 24 RAT KBt 02 AAA 2.17
4.19Y+NY 2424000009.1B 24 AT KBt 02 AAA 2.17
4.19Y+NY 2424000009.1B 24 AT KBt 02 AAA 2.17
4.19Y+NY 2424000009.1B 24 RAT KBt 02 AAA 2.17
4.19Y+NY 2424000009.1B 24 AT KBt 02 AAA 2.17
4.23Y+5Y(4K 2) 232400022.1B 24 FERERAT B AT 01 AAA 2.35
4.28Y+5Y (1K 2) 232480033.1B 24 AT ZRFE AT 02A AAA 2.095
4.28Y+5Y (1K 2) 232480033.1B 24 AT R AT 02A AAA 2.1
4.28Y+5Y (1K 2) 232480033.1B 24 AT R AT 02A AAA 2.095
4.29Y+5Y 232480032.1B 24 POVARAT g B AT 02 AAA 2.18
4.29Y+5Y 232480035.1B 24 VBT ZHBARB 01A | AAA 2.2
4.33Y+5Y 232480037.1B 24 AT R FE AT 02A AAA 2.08
4.33Y+5Y 232480037.1B 24 AT N FE AT 02A AAA 2.08
4.33Y+5Y 232480037.1B 24 AT I FE AT 02A AAA 2.095
4.33Y+5Y 232480037.1B 24 AT I FE AT 02A AAA 2.095
4.35Y+NY 242480008.1B 24 177k 85 01 AAA 2.145
4.39Y+5Y 232480052.1B 24 HRBAT R BEAS 01A  AAA 2.17
4.39Y+5Y 232480052.1B 24 HRBAT R BEAG 01A  AAA 2.17
4.39Y+5Y 232480052.1B 24 HRBAT R BEAG 01A  AAA 2.17
4.39Y+5Y 232480052.1B 24 HRBAT R BEAG 01A  AAA 2.1725
4.39Y+5Y 232480052.1B 24 HRBAT R BEAS 01A  AAA 2.1725
4.39Y+5Y 232480052.1B 24 HRBAT R BEAG 01A  AAA 2.18
4.39Y+5Y 232480052.1B 24 HRBAT R BEAS 01A  AAA 2.18
4.39Y+5Y 232480052.1B 24 HRBAT R BEAG 01A  AAA 2.18
4.4Y+NY(fK 1) 242400016.1B 24 RAEHAT K E:451 01 AAA 2.58
4.43Y+5Y 232480061.1B 24 TAT AT 01A(BC)  AAA 2.08
4.43Y+5Y 232480061.1B 24 TAT AT 01A(BC)  AAA 2.08
4.43Y+5Y 232480061.1B 24 TAT AT 01A(BC)  AAA 2.0825
4.43Y+5Y 232480061.1B 24 TAT AT 01A(BC)  AAA 2.0875
4.43Y+5Y 232480061.1B 24 TAT AT 01A(BC)  AAA 2.0875
4.51Y+NY 232480067.1B 24 L H AT KB4 02 AAA 2.235
4.59Y+5Y(fK 2) 232480073.1B 24 TAT B At 02BC AAA 2.07
4.59Y+5Y(fK 2) 232480073.1B 24 TAT B At 02BC AAA 2.1
4.68Y+NY 242480082.1B 24 AT K 845t 03BC AAA 2.145
4.68Y+NY 242480082.1B 24 AT K 845t 03BC AAA 2.14
4.68Y+NY 242480082.1B 24 AT K 845t 03BC AAA 2.14
4.68Y+NY 242480082.1B 24 AT K 845t 03BC AAA 2.16
4.68Y+NY 242480082.1B 24 AT K 845t 03BC AAA 2.175
4.71Y+5Y(4K 1) 232480098.1B 24 HREBUT R BEAS 024 AAA 2.1725
4.71Y+5Y(fK 1) 232480098.1B 24 HREBUT R BEAST 024 AAA 2.175
4.71Y+5Y(fK 1) 232480098.1B 24 HREBUT R BEAST 024 AAA 2.18
4.76Y+5Y (4K 2) 232480106.1B 24 FAT B A 03BC AAA 2.08
4.76Y+5Y (4K 2) 232480106.1B 24 FAT B A 03BC AAA 2.08
4.76Y+5Y (4K 2) 232480106.1B 24 FAT B A 03BC AAA 2.0875
4.76Y+5Y(K 2) 232480106.1B 24 FAT Z R BT AA 03BC AAA 2.0875
4.76Y+5Y(K 2) 232480106.1B 24 FAT Z R BT A 03BC AAA 2.0875
4.76Y+5Y(K 2) 232480106.1B 24 FAT Z R BT A 03BC AAA 2.0875




4.76Y+5Y(fK 2) 232480106.1B 24 FAT Z R BT AA 03BC AAA 2.0875
4.76Y+5Y(fK 2) 232480106.1B 24 FAT Z BT A5 03BC AAA 2.0875
4.76Y+5Y(fK 2) 232480106.1B 24 FAT Z BT A5 03BC AAA 2.095
4.76Y+5Y(fK 2) 232480106.1B 24 FAT Z BT A5 03BC AAA 2.1
4.91Y+NY 242580002.1B 25 iR fig 7k 2245t 01BC AAA 2.16
4.91Y+NY 242580002.1B 25 iR fig 7k 2245t 01BC AAA 2.16
4.94Y+5Y(K 2) 232580001.1B 25 TAT =R B A5 01BC AAA 2.1
4.94Y+5Y (4K 2) 232580001.1B 25 TAT Z A5t 01BC AAA 2.105
4.94Y+5Y (4K 2) 232580001.1B 25 TAT Z A5t 01BC AAA 2.105
4.94Y+5Y (4K 2) 232580001.1B 25 TAT Z R FE At 01BC AAA 2.105
4.95Y+NY 242580003.1B 25 V2247 7k 843t 01BC AAA 2.32
4.95Y+NY 242580003.1B 25 V22547 7k 843t 01BC AAA 2.32
4.95Y+NY 242580003.1B 25 V2247 7k 843t 01BC AAA 2.32
26D+NY 185707.SH 22 1% Y1 AAA 2.07
33D+2Y 184387.SH 22 % 01 AAA 1.92
63D 254802.SH 24 84 D2 AA+ 2.2
75D+3Y 115458.SH 23 Fijtk 02 AAA 1.93
82D+NY(fk 1) 196395.SH 22 AL Y1 AAA 2.14
82D+NY(/K 1) 196395.SH 22 FAL Y1 AAA 2.14
90D 255106.SH 24 JHPH D2 AA+ 2.45
107D 149977.52 22 KT 02 AAA 1.92
108D(fK 2) 149978.52 22 [HJt 03 AAA 1.91
121D 133903.5Z 24 [H 75 D1 AA+ 2.48
131D 148009.5Z 22 )7k 04 AAA 1.905
133D 152531.SH 20 H[H 03 AAA 2.04
140D 524124.57 257K D2 AAA/A-1 1.91
146D+NY 148036.5Z 2278 Y1 AAA 2.14
180D 137855.SH 22 [H# G9 AAA 1.91
180D 137855.SH 22 [H# G9 AAA 1.91
202D 255893.SH 24 fE)k D4 AA+ 2.63
202D 255893.SH 24 {8k D4 AA+ 2.63
233D 241841.SH 24 JE S1 AAA 2.05
235D(fK 1) 240259.SH 23 [HA 13 AAA 1.93
346D(fk 2) 250003.SH 23 B3 02 AA/AAA 2.23
359D+NY 242614.SH 25 A Y1 AAA 2.92
1.02Y 152152.SH PR19 Vi€ AA/AAA 2.13
1.05Y(4K 1) 115188.SH 23 %k 02 AAA 1.94
1.05Y+NY 115248.SH # 1 KY04 AAA 2.07
1.06Y 242601.SH 25 % G7 AAA 1.94
1.09Y 152845.SH 21 T 02 AAA 2.03
1.16Y 251066.SH 23 ~to1 AA 2.24
1.32Y+1Y 194950.SH 22 1 04 AAA 2.59
1.47Y 115988.SH 23 J1 02 AAA 2.09
1.49Y+2Y 148465.5Z 23 [Hfr P7 AAA 1.99
1.56Y 148940.5Z 24 ZKIWHiEZF 07 AAA 2.03
1.6Y(4k 2) 1980316.1B 19 A A fEHfi 01 AA+ 2.15
1.64Y+2Y 240229.SH 23 i [H 09 AAA 2.1
1.65Y 240294.SH 23 JTJ 03 AAA 2.1
1.65Y 240294.SH 23 JTJ 03 AAA 2.1
1.65Y 240294.SH 23 JTJ 03 AAA 2.1
1.65Y 240294.SH 23 JTJ 03 AAA 2.1
1.72Y(1K 1) 253278.SH 23 ik 02 AA+ 2.6
1.72Y 253350.SH 23 TR F4 AAA 2.07
1.73Y+NY(fK 2) 240425.5H #= YKol AAA 2.15
1.81Y(4K 1) 196204.SH 22 43§ 01 AAA 2.16




1.81Y(4K 1) 196204.SH 22 435§ 01 AAA 2.15
1.82Y 253591.SH 24 L JH R AA 3.9
1.95Y(fK 2) 240625.SH 24 K% 01 AAA 2
1.96Y 185491.SH 22 #iEk 01 AAA 2.06
1.98Y+5Y 2223002.1B 22 TARZRENTF AAA 2.11
2.05Y+2Y(4K 1) 254479.SH 24 T3§ 02 AA+ 2.3
2.05Y 254461.SH 24 F1#% 03 AA 2.77
2.09Y 2080103.1B 20 HE s 5 AA 2.45
2.3Y+2Y 241249.5H 24 7 7] 01 AA+ 2.35
2.31Y(4K 2) 241212.5H 24 FlA K1 AAA 2.16
2.49Y 137856.SH 22 [HH 10 AAA 1.99
2.58Y 256171.SH 24 B 01 AA+ 3.58
2.58Y+6Y 241746.SH 24 FX K 01 AA+/AAA 2.62
2.62Y+4Y(4K 1) 2180447.1B 21 VO 01 AAA 2.18
2.87Y 2180050.1B 21 P AA/AA+ 2.45
2.92Y+2Y 257651.SH 25 Y48 01 AA 3.2
2.98Y(4K 2) 257811.SH 25 i [t 02 AA+ 2.62
2.98Y 242618.SH 25 2% 01 AA+ 2.1
3.57Y 115956.SH 23 2l c2 AAA 2.19
3.96Y 240684.SH 24 77t 06 AAA 2.21
4.06Y 254076.SH 24 77 01 AA+ 2.41
4.16Y+NY 241037.SH BlsiE Kyos AAA 2.28
4.23Y 255100.SH 24 J¥&+ 03 AA 3.4
4.23Y 255100.SH 24 JF&+ 03 AA 3.4
4.3Y 255279.SH 24 FHHg 11 AAA 2.45
4.31Y+NY 282480002.1B 24 TR NF3 K 8457 01 AAA 2.49
4.4Y(fK 1) 255471.SH 24 “F-JE 03 AA+ 3.2
4.7Y+NY 282480011.1B 24 V-2 NF3 7Kk 8457 01 AAA 2.48
4.91Y+NY 242428.SH FEK KY24 AAA 2.24
4.96Y 257617.SH 25 &% 01 AAA 2.28
4.98Y 242528.SH 25 %M G1 AAA 2.23
4.98Y 242528.SH 25 %M G1 AAA 2.24
6.78Y 134154.5Z 25 % 02 AA+ 3.18
7.63Y 138555.SH 22 58 G3 AAA 2.21
8.24Y 115537.SH 23 )7k 08 AAA 2.36
8.95Y 240662.SH 24 11k 02 AAA 2.39
9.96Y(fk 2) 242473.SH 25 fAefd K1 AAA 2.3
9.96Y(fk 2) 242473.SH 25 fAefd K1 AAA 2.3
72D+2Y(4K 1) 032200192.1B 22 IIf VL %< # PPNOO1 AA/AA+ 2.4
1.05Y 032380350.1B 23 J4)117#54% PPNOO1 AAA 2.21
1.08Y+2Y 032380401.1B 23 H K JE PPN0O2 AAA 2.08
1.25Y(4K 2) 032480672.1B 24 & JH E 5 PPNOO1 AA 2.4
1.36Y+2Y 032380731.1B 23 7 H 452 PPNOO3 AA+ 2.23
1.83Y(fK 1) 032400596.1B 24 44 4 Jv. PPN0OO1 AA 2.65
1.97Y 032480262.1B 24 P TFTH% PPNOO3 AA+ 2.67
2.08Y+2Y 032480427.1B 24 R 352 PPN002 AA+ 2.51
2.56Y 032481133.1B 24 73 %42/l PPNOO1 AA+ 3.7
2.56Y 032481133.1B 24 73 %43/l PPNOO1 AA+ 3.7
2.56Y 032481133.1B 24 73 %43/l PPNOO1 AA+ 3.7
2.71Y 032481586.1B 24 T3 33 PPN002 AA 2.6
4.98Y 032580215.1B 25 YF &% PPN0O04 AA+ 3.3

. / Derek Huang, Liyuan Zhong, Austin Lin
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