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B ==

EfR73mE 9.6Y 220010 pEAL 2.905-2.955;  9.85Y 220017 FaZ 2.90-2.96; 29.51Y 220008 A} X 3.28-3.325,

- | s 7 0| 30

e B E 65(%) 2.0000 2.3750 2.6425 2.8100 2.9200 3.2990
4 B EE®) 2.0500 2.3750 2.7000 2.8300 2.9050 3.2850
E=H(%) 0.0500 0.0000 0.0575 0.0200 -0.0150 -0.0140

L

ESRMRAME  4.38Y 220203 R 2.825-2.905; 4.68Y 220208 BaZ 2.82-2.91; 9.27Y 220205 B3Z 3.065-3.12;  9.53Y 220210 B3k 3.07-

3.125; 9.77Y 220215 pEZ 3.0225-3.08,

EHIEEFSRE (%) 2.2300 2.6200 2.8700 2.9350 3.0800
/-‘/\EI EIFEH:FQE!EE(%) 2.3000 2.7200 2.8950 2.9750 3.0950
Qz—dj(%) 0.0700 0.1000 0.0250 0.0400 0.0150
FEH Elﬂ-'ﬁ(%) 2.0050 2.6000 2.8700 2.9650 3.1050
/-‘/\EI Elﬂ-'ﬁ(%) 2.0000 2.6500 2.8250 2.9700 3.0750
Qz—dj(%) -0.0050 0.0500 -0.0450 0.0050 -0.0300
. SEHBROA S

SHERIBIRBAEIRGEE |, IRREEETESHR AAA AA+JERI M. EimomE, 13D 012200194 22 7Rk SCPO17 AAA AAA BEXTE
2.00%ME, EEHEREE, 65D 012283891 22 7P| SCP043 AAA FARXTE 2.55%(UE, HITHEESE, PKiw/AME, 104D 012283479 22
JITER SCP003 AA+ RRARXTE 3.22%UE, BUHLEES; 175D 012284160 22 75338 SCP030 AAA  BR(E 2.60%UE, FHHEES,; Kin
J5HE, 254D 012284028 22 FhEEBEEHT SCPO17 AAA BRAZFE 290%NIE, $RITHGEESE, 272D 042280413 22 BXiE CPO01 AAA BiRXTE 2.65%

V&, $RTHEES, RWRMs, SEERMKNERS.

I T TV IV VI T T
AAA 1.95 2.55 2.67 2.74 2.79

AA+ 2.68 2.88 2.98 3.07 3.15
EXFUTERER

AA 33 3.45 36 3.95 4.25

AA- 3.65 3.95 4.35 4.55 48
AAA 2 5 | 258 -3 271 4 279 -5 28 -3
SHEEISE e AA+ 2.7 2 2.9 2 2098 0 3.07 0 3.15 0
(BP) AA 33 0 345 0 36 0 3.95 0 4.25 0
AA- 3.65 0 3.95 0 4.35 0 4.55 0 4.8 0

B oome

SHPEIGIRNER, ERFIRITHED. 1-3 FEHPE, 21 FHARE MTNO0T (AAA, 1.31Y) 7£ 2.71%m3, MEMHILRIS; 18 HiEER
MTNOO4 (AAA, 1.01Y) 7 2.76%K3Z, EfhiE 6bp FRAZ; 21 HHEEIE MTNO11 (AAA, 1.94Y) FRAZTE 3.10%, SfhfE 1bp AES. 3 5 FEHARR, 21
H5381588 MTNOO2B (AAA, 3.57Y )7E 3.20% X3S, {H{EMHARKAS; 21 HEE MTNO12 (AAA, 3.91Y) 7E 3.44%FR538, =ihfE 10bp AES. 5Y BRLALE

HRR, RRRZE., BMS, SATERKRRNER, REBNI@RE 1T, FRBERrHhENTRsE.



oy sy sy Ly Ty

AAA+ 2.75 3.26 3.46 3.75 Null
AAA 3.02 3.36 3.67 3.95 Null
Y [l
AA+ 3.27 3.75 4.15 Null Null
AA 3.46 3.99 443 Null Null
AAA+ 271 4 318 8 34 6 3.7 5 Null | Null
SRR AAA 3 2 334 2 365 2 393 2 | Nul Null
(BP) AA+ 319 | 8 369 6 | 408 7 Null | Null | Null | Null
AA 336 10 | 3.9 9 | 435 8 Null  Null = Null | Null

B cus

SHEPWERAIRRAERK, B, 58, Rf7, RENSHAEHESS. uREAE, 18 8 04 AAA BT 3.0%, EESEH, ESLAN. 227
7K 02 AAA REAZTE 3.45%, 22 Ffk, G1 AAA BRASTE 3.40% . IS ATE, 19 17FEIRER 02 AAA BR3STE 3.29%, 21 [BH1 03 AAA RRAZFE 3.15%, 18 3K

FrEfE AA+BERRTE 4.0% , KBR75TE, 16 B45 01AAA FEAITE 3.67%, 21 &= 02 AAA FRAS1E 3.43%,

L
SKTHEEH LTRSS, TMTHRIR, EiE Sbps., SRIMRIR, LRITEL 0.5pt, BRI, SKRRMIBERX, RKinPOLE,; BRI/ SREIEF

B, flanr-MES GZINFU 26, LWWZRER SHUOGH 25, Z/K%& SHUGRP 23 &, Eitbr=iRil, BN ESEESIKA TENE, BIRMNE TR
0.5-1pt,

5 HEfRM3Z
43D 229959 2.03
43D 229959 2.04
43D 229959 2.05
43D 229959 2.02
89D 229970 2.09
89D 229970 2.085
159D 229965 2.18
159D 229965 2.17
322D 220023 2.23
322D 220023 2.24
322D 220023 2.25
322D 220023 2.27
322D 220023 2.275
322D 220023 2.28
1.55Y 220013 2.32
2.34Y 200005 2.51
2.46Y 220011 2.5
2.46Y 220011 2.49
2.72Y 220018 2.46
2.87Y 200013 2.44
2.87Y 200013 2.47
2.87Y 200013 2.46
2.97Y 220026 2.48
2.97Y 220026 2.49
2.97Y 220026 2.5
2.97Y 220026 2.505
2.97Y 220026 2.51
2.97Y 220026 2.52
3Y 180028 2.4
4.35Y 220007 2.7075
4.35Y 220007 2.7175
4.35Y 220007 2.72
4.35Y 220007 2.725
4.35Y 220007 2.73
4.35Y 220007 2.7325
4.35Y 220007 2.735
4.35Y 220007 2.74
4.63Y 220016 2.71
4.63Y 220016 2.7125
4.63Y 220016 2.7225
4.63Y 220016 2.745
4.63Y 220016 2.7475
4.85Y 220022 2.69
4.85Y 220022 2.6875
4.85Y 220022 2.6925

4.85Y 220022 2.7025



4.85Y 220022 2.7
4.85Y 220022 2.71
4.85Y 220022 2.72
4.85Y 220022 2.725
4.85Y 220022 2.73
4.85Y 220022 2.74
4.85Y 220022 2.7375
4.85Y 220022 2.735
4.99Y 200017 2.66
4.99Y 200017 2.655
4.99Y 200017 2.65
5.43Y 210007 2.7725
5.43Y 210007 2.78
6.29Y 220006 2.83
6.29Y 220006 2.8325
6.29Y 220006 2.8425
6.52Y 220012 2.88
6.8Y 220021 2.85
6.8Y 220021 2.845
7.45Y 200006 2.9
7.45Y 200006 2.905
7.45Y 200006 2.92
7.45Y 200006 2.93
7.45Y 200006 2.935
8.47Y 210009 2.865
8.47Y 210009 2.8675
8.47Y 210009 2.8775
8.47Y 210009 2.88
8.47Y 210009 2.9
9.2Y 220003 2.955
9.44Y 220010 2.905
9.44Y 220010 2.935
9.44Y 220010 2.9425
9.44Y 220010 2.945
9.44Y 220010 2.94
9.44Y 220010 2.9525
9.44Y 220010 2.95
9.69Y 220017 2.9075
9.69Y 220017 2.905
9.69Y 220017 2.9025
9.69Y 220017 2.9
9.69Y 220017 291
9.69Y 220017 2.915
9.69Y 220017 2.9125
9.69Y 220017 2.925
9.69Y 220017 2.93
9.69Y 220017 2.935
9.69Y 220017 2.9375
9.69Y 220017 2.9425
9.69Y 220017 2.94
9.69Y 220017 2.952
9.69Y 220017 2.955
9.69Y 220017 2.95
9.69Y 220017 2.945
9.69Y 220017 2.956
9.69Y 220017 2.9575
9.69Y 220017 2.9525
9.73Y 220019 2.9075
9.73Y 220019 2.905
9.73Y 220019 2.9
9.73Y 220019 2.91
9.73Y 220019 2.9125
9.73Y 220019 2.915
9.73Y 220019 2.9175
9.73Y 220019 2.92
9.73Y 220019 2.9225
9.73Y 220019 2.925
9.73Y 220019 2.9275
9.73Y 220019 2.93
9.73Y 220019 2.935
9.73Y 220019 2.9425
9.73Y 220019 2.9375
9.73Y 220019 2.94
9.73Y 220019 2.9475
9.73Y 220019 2.95
9.73Y 220019 2.9525




9.73Y 220019 2.955
9.73Y 220019 2.945
9.73Y 220019 2.96
9.94Y 220025 2.87
9.94Y 220025 2.876
9.94Y 220025 2.88
9.94Y 220025 2.905
9.94Y 220025 2.9125
9.94Y 220025 2.915
9.94Y 220025 2.9175
9.94Y 220025 2.92
9.94Y 220025 2.93
9.94Y 220025 2.91
9.94Y 220025 2.935
9.94Y 220025 2.9325
9.94Y 220025 2.9375
9.94Y 220025 2.94
23.38Y 160008 3.3625
24.63Y 170015 3.35
27.27Y 200004 3.365
27.77Y 200012 3.34
27.77Y 200012 3.35
27.77Y 200012 3.365
27.77Y 200012 3.36
28.35Y 210005 3.3425
28.35Y 210005 3.34
28.35Y 210005 3.35
28.35Y 210005 3.355
28.35Y 210005 3.365
28.35Y 210005 3.37
28.86Y 210014 3.34
28.86Y 210014 3.345
28.86Y 210014 3.36
28.86Y 210014 3.37
28.86Y 210014 3.365
29.36Y 220008 3.28
29.36Y 220008 3.2825
29.36Y 220008 3.29
29.36Y 220008 3.2925
29.36Y 220008 3.295
29.36Y 220008 3.3
29.36Y 220008 3.3025
29.36Y 220008 3.305
29.36Y 220008 3.3175
29.36Y 220008 3.315
SHEERRAESR
=
) #
FHARSE .
()
37D 220201 = 2.03
123D({K 1) 200202 = 2.29
167D 220206 = 2.3
237D 220306 @ 2.4
349D 180413 = 2.35
1.08Y 170404 = 2.46
1.08Y 170404 = 2.49
1.09Y 210202 | 2.425
1.09Y 210202 = 2.45
1.09Y 210202 2.46
1.09Y 170201 = 2.48
1.15Y 190203 = 2.46
1.15Y 190203 = 2.485
1.15Y 190203 = 2.5
1.15Y 190203 = 2.51
1.15Y 190203 = 2.48
1.15Y 190203 = 2.49
1.18Y 190305 = 2.58
9221800
1.21Y 1 2.5
9221800
1.21Y 1 2.545
9221800
1.21Y 1 2.55
1.44Y 220312 = 2.55
1.53Y 210207 = 2.55

1.53Y 210207 2.58



1.53Y 210207 2.6

9221800
1.54Y 3 2.62
9221800
1.54Y 3 2.63
1.57Y 190208 2.55
1.57Y 190208 2.59
1.7Y 170208 2.6
1.77Y 210409 2.74
1.91Y 210313 2.62
2.09Y 200203 2.64
2.09Y 200203 2.67
2.16Y 150205 2.65
2.16Y 150205 2.68
2.23Y 200305 | 2.665
2.23Y 200305 2.68
2.23Y 200305 2.71
2.23Y 200305 2.72
2.25Y 220403 2.72
2.25Y 220403 2.71
2.25Y 220403 2.73
2.27Y 220202 2.7
2.27Y 220202 2.71
2.27Y 220202 2.69
2.32Y 180206 2.68
2.722
2.33Y 150308 5
2.37Y 200405 2.68
2.37Y 200405 2.7
2.37Y 200405 2.72
2.51Y 220303 2.71
2.51Y 220303 2.79
2.51Y 220303 2.77
2.6Y 200212 2.7
2.6Y 200212 2.72
2.64Y 220406 2.7
2.64Y 220406 2.76
2.64Y 220406 2.77
2.64Y 220406 2.79
2.64Y 220406 2.78
2.72Y 220207 2.7
2.76Y 150218 2.72
2.767
2.76Y 150218 5
2.76Y 150218 2.78
2.76Y 150218 2.77
2.77Y 150314 2.73
2.93Y 180411 2.77
2.93Y 180411 | 2.775
3.08Y 160405 | 2.755
3.08Y 160405 2.76
3.21Y 160303 2.8
3.21Y 160303 | 2.815
3.21Y 160303 2.82
3.22Y 190204 2.82
3.22Y 190204 2.8
3.24Y 210203 | 2.745
3.24Y 210203 2.76
2.762
3.24Y 210203 5
3.24Y 210203 | 2.775
3.24Y 210203 2.79
3.24Y 210203 2.78
3.24Y 210203 2.82
3.24Y 210203 = 2.805
3.24Y 210203 @ 2.815
2.812
3.24Y 210203 5
3.24Y 210203 2.81
2.807
3.24Y 210203 5
2.802
3.24Y 210203 5
3.24Y 210203 2.8
3.29Y 210403 2.8
3.29Y 210403 = 2.805
3.33Y 160210 2.82
3.37Y 160418 2.83
3.43Y 210305 @ 2.805

3.43Y 210305 2.8




3.43Y 210305 2.81
3.61Y 190408 2.83
3.68Y 210408 @ 2.825
3.68Y 210408 2.83
3.68Y 210408 @ 2.835
3.68Y 210408 2.86
3.68Y 210408 2.87
3.68Y 210408 @ 2.875
3.68Y 210408 2.88
3.68Y 210408 2.89
2.882
3.68Y 210408 5
3.68Y 190209 2.84
3.68Y 190209 2.88
3.75Y 160310 2.84
3.76Y 210208 2.81
3.76Y 210208 | 2.815
3.76Y 210208 2.82
3.76Y 210208 2.84
3.76Y 210208 2.85
3.76Y 210208 | 2.895
3.76Y 210208 | 2.885
3.76Y 210208 2.88
2.882
3.76Y 210208 5
3.76Y 210208 2.89
4.1y 200204 2.86
4.1y 200204 2.88
4.1y 200204 2.89
4.14Y 220305 2.86
4.14Y 220305 @ 2.865
4.14Y 220305 2.87
4.21Y 220402 | 2.895
4.21Y 220402 2.9
4.21Y 220402 | 2.915
4.21Y 220402 2.89
4.21Y 220402 2.91
4.22Y 220203 | 2.825
4.22Y 220203 2.85
4.22Y 220203 | 2.845
4.22Y 220203 2.84
4.22Y 220203 | 2.855
2.857
4.22Y 220203 5
4.22Y 220203 2.86
4.22Y 220203 2.87
4.22Y 220203 2.88
4.22Y 220203 2.89
4.22Y 220203 | 2.905
4.22Y 220203 2.91
4.22Y 220203 2.9
4.22Y 220203 | 2.895
2.907
4.22Y 220203 5
4.34Y 170210 | 2.905
4.34Y 170210 2.92
4.52Y 220208 @ 2.831
2.832
4.52Y 220208 5
4.52Y 220208 2.83
4.52Y 220208 2.82
2.817
4.52Y 220208 5
2.822
4.52Y 220208 5
4.52Y 220208 2.84
4.52Y 220208 @ 2.845
4.52Y 220208 2.85
4.52Y 220208 @ 2.855
4.52Y 220208 2.86
4.52Y 220208 @ 2.865
2.867
4.52Y 220208 5
4.52Y 220208 2.87
2.872
4.52Y 220208 5
4.52Y 220208 @ 2.875
2.882
4.52Y 220208 5
2.877
4.52Y 220208 5
4.52Y 220208 2.88




4.52Y 220208 2.89
4.52Y 220208 2.9
2.902
4.52Y 220208 5
4.52Y 220208 @ 2.905
4.52Y 220208 2.91
4.52Y 220208 @ 2.895
4.52Y 220208 @ 2.885
2.897
4.52Y 220208 5
4.53Y 220315 2.9
4.53Y 220315 | 2.925
4.71Y 220407 2.89
4.71Y 220407 | 2.925
4.71Y 220407 2.9
4.71Y 220407 | 2.895
4.71Y 220407 2.92
4.75Y 170415 2.93
5.09Y 210204 | 2.945
5.17Y 180205 @ 2.945
5.3Y 180310 2.9
5.43Y 180406 2.91
2.912
5.43Y 180406 5
5.58Y 180210 2.95
6.45Y 190210 2.97
6.45Y 190210 2.98
6.45Y 190210 2.99
2.992
6.45Y 190210 5
6.45Y 190210 | 2.995
6.45Y 190210 3
6.79Y 190215 2.99
7.25Y 200205 3.04
3.042
7.25Y 200205 5
7.25Y 200205 @ 3.035
7.36Y 200404 @ 3.045
7.53Y 200210 @ 3.035
7.53Y 200210 3.04
7.53Y 200210 3.03
8.23Y 210205 @ 3.055
8.23Y 210205 3.06
8.23Y 210205 3.07
8.46Y 210405 @ 3.045
8.46Y 210405 @ 3.055
8.46Y 210405 3.06
8.46Y 210405 @ 3.065
8.46Y 210405 3.07
8.5Y 210210 3.08
3.082
8.61Y 210310 5
8.77Y 210215 @ 3.075
8.77Y 210215 3.1
8.77Y 210215 @ 3.085
8.77Y 210215 3.09
9.61Y 220215 3.08
9.61Y 220215 @ 3.081
3.082
9.61Y 220215 5
9.61Y 220215 @ 3.085
3.077
9.61Y 220215 5
9.61Y 220215 @ 3.075
9.61Y 220215 3.07
3.067
9.61Y 220215 5
9.61Y 220215 @ 3.065
3.062
9.61Y 220215 5
9.61Y 220215 3.06
9.61Y 220215 @ 3.061
3.057
9.61Y 220215 5
9.61Y 220215 | 3.076
9.61Y 220215 @ 3.077
9.61Y 220215 @ 3.082
3.072
9.61Y 220215 5
9.7Y 220311 3.11
3.127
9.7Y 220311 5
9.7Y 220311 @ 3.125




9.7Y 220311 3.13
9.85Y 220410 @ 3.075
9.85Y 220410 3.11
9.85Y 220410 3.12
9.85Y 220410 | 3.135
9.85Y 220410 | 3.125
3.122
9.85Y 220410 5
9.85Y 220410 3.13
9.88Y 220220 | 3.005
9.88Y 220220 3
2.997
9.88Y 220220 5
9.88Y 220220 | 2.996
9.88Y 220220 | 2.995
3.002
9.88Y 220220 5
3.007
9.88Y 220220 5
9.88Y 220220 3.01
3.017
9.88Y 220220 5
9.88Y 220220 3.02
9.88Y 220220 | 3.015
9.88Y 220220 3.03
3.032
9.88Y 220220 5
9.88Y 220220 | 3.035
9.88Y 220220 3.04
3.042
9.88Y 220220 5
9.88Y 220220 | 3.045
9.88Y 220220 3.05
9.88Y 220220 | 3.055
3.057
9.88Y 220220 5
9.88Y 220220 3.06
3.062
9.88Y 220220 5
9.88Y 220220 @ 3.065
9.88Y 220220 3.07
3.072
9.88Y 220220 5
3.067
9.88Y 220220 5
3.047
9.88Y 220220 5
3.037
9.88Y 220220 5

SHERER

RIRKE

2D
13D
19D
19D
20D
21D
23D
30D
30D
34D
36D
40D
40D
65D
65D
65D
65D
82D
85D
104D
104D
113D
156D
175D
195D

SRPSEMR

FIRKE R

SD+NY({k 1)

012282078.18
012200194.18
012281298.18
012283749.18
012283458.1B
012283889.1B
012282783.1B
042280004.18
042280004.18
012281445.1B
012282590.1B
012283043.1B
012281542.1B
012283891.1B
012284068.1B
012283891.1B
012283891.1B
012283099.1B
012283833.1B
012283479.1B
012283479.1B
012283803.1B
012282834.1B
012284160.1B
12283316.1B

101901688.1B

22 T3P SCP043
22 NZ%J& SCPoos
22 FA3ZFE SCP0O09
22 ;TTE# scpoo3
22 ;TTE# scpoo3
22 o E=7K5% SCP005
22 KA & Scp002

22 F5ASIE SCP030
22 EARERZ SCPo04

RHERB (R1TNE)
19 fh3ZFE MTNOO3

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

s BSRI (RITHH)

22 FAREg7KE SCPoo1
22 ZRANA% scpo17
22 #1453 SCP002

22 LSRG scpoos

22 fAFSCl scpo23
22 H{¥ g SCPO16
22 F{{ g scPo12

22 {§ZLFF& cpoo1
22 {§ZLFF& cpoo1
22 =[]k scpoo1

22 #iLiE$E scpool

22 8L FF scpoo1

22 H R EEHA SCP005

TS SCP043
22 JPEE 1] scpo11l
22 TP SCP043

1.97%
2.00%
1.85%
2.38%
2.00%
1.95%
1.95%
3.80%
3.80%
3.50%
3.50%
4.00%
3.50%
2.55%
2.55%
2.55%
2.55%
2.70%
2.48%
3.22%
3.22%
3.37%
2.75%
2.60%
2.70%

2.15%




12D+NY
16D+NY
16D+NY
19D+NY({X 2)
69D
130D(f% 1)
143D({X 5)
332D(fK 2)
1.03Y({K 1)
1.08Y+NY({k 2)
1.22Y(fk 1)
1.39Y+2Y
1.47Y({K 1)
1.57Y
1.72Y
1.74Y

1.77Y+2Y

1.78Y
1.86Y
1.86Y

1.93Y+NY
1.94Y({K 2)
2Y(fk 1)
2.01Y
2.18Y
2.2Y+NY
2.21Y
2.21Y({K 1)

2.35Y

2.37Y({K 1)
2.37Y
2.45Y
2.5Y

3.48Y({K 1)

3.57Y

3.72Y

3.72Y
3.91Y
3.91Y
3.93Y

SHEIERMER

BRRH s BB (KiTH)

126D+NY

135D
179D(fk 1)

232D+1Y({K 2)
249D+2Y
249D+2Y

265D
280D+5Y
308D+5Y
308D+5Y
308D+5Y
308D+5Y

308D+5Y
326D+5Y({K 1)

326D+5Y(fk 1)
326D+5Y(fk 1)
326D+5Y(fk 1)
326D+5Y(fk 1)
326D+5Y(fk 1)
326D+5Y(fk 1)
326D+5Y(fk 1)

344D
344D

1.14Y
1.14Y(fk 2)

1.14Y(fk 2)

101901725.1B
102002339.1B
102002339.1B
102002344.1B
102000117.1B
101800398.1B
102000900.1B
102002080.1B
102002317.1B
102100001.1B
101900226.1B
102100862.I1B
102100986.1B
102101237.I1B
102101719.1B
101901198.1B
102101852.1B

102101686.1B
101901378.1B
101901378.1B

102102288.1B
102102309.1B
102103189.1B
102103234.1B
102280252.1B
102280282.1B
102000147.1B
102280313.1B
102000666.1B
102280825.1B
102280866.1B
102001019.1B
102281208.1B
102101010.1B
102101238.1B

102101703.1B

102101703.1B
102102255.1B
102102255.1B
102102279.1B

175962.SH
2028011.1B
2026002.1B
196622.SH
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