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B ==

EfR77mE 6D 239904 1.70, 279D 230001 2.16-2.165, 3.78Y 220002 2.58, 4.77Y 230002 2.6475-2.6525, 6.96Y 230006 2.7925-2.80, 9.88Y
230004 2.81-2.82, 29.54Y 220024 3.19-3.205

| | 3 | s | 7 | 10| w0

ERERE (%) 2.1700 2.4800 2.6550 2.7850 2.8475 3.2150
S HER(%) 2.1600 24725 2.6475 2.7775 2.8400 3.1925
(%) -0.0100 -0.0075 -0.0075 -0.0075 -0.0075 -0.0225

T

ERMRSME 56D 220404 1.98-1.99, 108D 220211 2.14-2.17, 218D 220308 2.26-2.27, 1.1Y 220312 2.465-2.47, 2.17Y 220303 2.6275-2.63,
2.76Y 230202 2.645-2.655, 4.18Y 220208 2.795-2.805, 9.03Y 220210 2.995-3.0025, 9.54Y 220220 3.0025-3.014, 18.58Y 210220 3.22-3.2225

s | s | 7 ]| o

FEEIEE S RE(%) 24050 2.6050 2.8150 2.9650 3.0350
& BEESRE%) 23915 2.5800 2.7800 2.9650 3.0230
(%) -0.0075 -0.0250 -0.0350 0.0000 -0.0120
FEEEFHE(%) 2.2650 2.5750 2.8055 2.9450 3.0025
& BEFHE(%) 2.2550 2.5650 2.8000 2.9350 2.9950
(%) -0.0100 -0.0100 -0.0055 -0.0100 -0.0075

B e

S HERMIRIBAEER , RRTEETESHR AAA AA+TERIF M. Bin/JHE, 6D 012284350 22 JyifRFEJ] SCP024 AAA RREXTE 2.35%f\
B, EE£H4ARIT, 57D 012380407 23 753508 SCP002  AAA FEATTE 245%NIE, RITHAES, hKifAmE, 128D 012284010 22 jEksE
Bl SCPO07 AAA REIIE 2.53%ME, BESHLES, 161D 012381247 23 #fizci% SCP004 AAA  RRATE 2.59%IE, $RITHAES, KiHAH,
226D 012300233 23 J7/REET SCPO0T AAA RSTE 2.72%(VE, RITHLEES, 333DER(R 1) 042380139 23 KiTHihk CPO0T AA+ RSXfE

2.87%E, RITHEERES, RAMsS, SHERMKGEE%.
AA+ 2.7 2.8 2.85 2.9 3.05
EXFUTERER

AA 3.05 3.25 3.6 3.9 41

AA- 3.5 4.0 428 4.63 47
AAA 2.4 0 2.5 0 265 -3 2.7 1 2.77 2
SRS TR AA+ 2.7 0 2.8 0 2.85 0 2.91 1 3.05 0
(BP) AA 3.05 0 3.25 0 36 0 3.9 0 4.1 0
AA- 35 0 4.0 0 428 0 463 0 47 0

B ou=me

SHPRTIREEER, TEEDE 3Y WK AA+LLEIFRBE, 1-3 FEIHRPR, 22 HEE MTNO09 (AAA, 2.54Y) £ 3%m3E; 19 iCE
MTNO12 (AAA, 2.94Y) FATE2.74%; 214#KEMTNOOT (AAA, 2.76Y) 7E2.85%MAc. 3ESHAR, AT/, 21[@#&MTNOO2B (AAA, 4.99Y)
1E 3.25%m3L, fE(EMTIAAKEE; 22 BRIFH MTNO11 (AAA, 4.54Y) f£ 3.52%pkaz. 5Y RLALHAR, macZE, sRms, SHPREEETT.

______
2.98 3.34

B EREE

SHEBWERERNIIER

(BP)

AAA+ 2.71 None
AAA 2.83 3.09 3.39 3.51 None
AA+ 2.92 345 3.79 None None
AA 3.13 3.78 4.09 None None
AAA+ 2.74 -3 2.98 0 3.18 -1 3.35 -1 None @ None
AAA 2.85 -2 3.08 1 3.39 0 3.52 -1 None = None
AA+ 2.94 -2 3.46 -1 3.8 -1 None @ None | None None
AA 3.16 -3 3.79 -1 4.09 0 None = None | None None



B cum

SHEWERKRRER, B2, 58, 17, REISEIENESS. JRESH 20 EE G4 AAA BRE 2.52%, BEXH, RITEAN. 20

12 01 AAA BEZFE 2.66%, fREGSEH, EEXA.

BEexl, EE2XA. Kin/amE, 20 EE 02 AAA piaZfE 3.45%.

L

SKRIgRRIFERI, W= 2-3bps.

EERR, K5%

FERR, G010 FHIAGEREN. =ik,

WIS, 21 Bk 02 AAA pi3ZTE 2.97%, $RITEH, IRITEN. 19 HES

SRS KR

R AA+ BEZTE 3.33%,

SHIERS. SRR, AT1 T

17. RATEHEZERSZ. WIRiRR, MERAFR, Tl 26 B/NEZEHMERTEN, ERBFDIEDERA. Bibr-iRiR, &, EEE

3K 0.5pt, BLIRFNEARZE.

SBERIEES
e - EBRB (RE) _
042280189.1B 22 EViE CPOO1T 2.70%
6D 012284350.1B 22 JeiREE ] SCP024 AAA 2.35%
12D 012282646.1B 22 TReE ] SCP002 AAA 2.35%
26D 012282788.1B £3545% SCP007 AAA 2.62%
26D 012282788.1B 2 ¥R SCPO07 AAA 2.62%
28D 012283741.1B 22 E8}J SCP014 AAA 2.46%
28D 012283741.1B 22 BB SCP014 AAA 2.46%
33D 012282894.1B 22 7 SCP004 AAA 2.50%
33D 012282894.1B 22 575a]Fg SCP004 AAA 2.50%
36D 012380507.1B 23 Fh{kp% SCP004 AAA 2.46%
36D 012380507.1B 23 B{Kpg SCP004 AAA 2.46%
36D 012380507.1B 23 Fh{kp% SCP004 AAA 2.46%
36D 012380507.1B 23 B{Kpg SCP004 AAA 2.46%
44D 012380709.1B 23 Fh{kpg SCPO07 AAA 2.46%
44D 012380709.1B 23 kg% SCPO07 AAA 2.46%
44D 012380709.1B 23 Fh{kpg SCPO07 AAA 2.46%
57D 012380407.1B 23 753%18 SCP002 AAA 2.45%
64D 042280274.1B 22 —/5FA% CP001 AAA 2.62%
64D 042280274.1B 22 —5FA% CP001 AAA 2.62%
70D 012381138.1B 23 #EgiNsk SCPOO1 AAA 2.65%
70D 012381138.1B 23 itAEgEMEk SCPOO1 AAA 2.65%
78D 012381365.1B 23 54 SCP003 AAA 2.47%
84D 012380837.1B 23 w&iC& SCPOO01 AA+ 2.80%
84D 012380837.1B 23 AL E SCPO01 AA+ 2.80%
23 thaz—4) SCPO02(RlE
85D 012381388.1B (S G AAA 2.59%
)
86D 012381348.1B 23 TFE SCP012 AAA 2.54%
91D 012380185.1B 23 EFR%EE SCPO01 AA+ 2.80%
97D 012283650.1B 22 [tk SCPOO7 AAA 2.52%
100D 042280332.1B 22 HBERiAEE CPOO1 AA+ 2.82%
105D 042280343.1B 22 £1xE% CP001 AA+ 3.02%
128D 012284010.1B 22 SEAEEHR SCP007 AAA 2.53%
128D 042280371.1B 22 HpERIEEHE CP002 AA+ 2.82%
134D 012284086.1B 22 E=EEH SCP003 AAA 2.64%
140D 012380793.1B 23 S¢AEEH SCP004 AAA 2.50%
23315 SCPO02(RlpIZ=
150D 012380953.1B TR (Frel AAA 2.67%
)
157D 042280420.1B 22 %354 CP001 AA+ 3.05%
157D 042280420.1B 22 F12%% CP001 AA+ 3.05%
161D 012381328.1B 23 &5 SCP004 AA+ 5.79%
185D 012380284.1B 23 PLiE{k, SCPOO1 AAA 2.76%
201D 012381326.1B 23 RUa SCP002 AA+ 3.00%
223D 042280508.1B 22 KiEH3z CP004 AAA 3.90%
226D 012300233.1B 23 " 5RET SCPOO01 AAA 2.72%
309D 042380072.1B 23 17785H CP001 AAA 2.98%
309D 042380072.1B 23 17 #EEH] CP001 AAA 2.98%
333D 042380139.1B 23 ST HRR CPOOT AA+ 2.87%
SHEABERI
HREH I SR (RiFIH) _
10D 102000809.IB 203C4& MTNOO5 2.70%
11D+2Y 102000758.IB 20 AAZE MTNOO1 AAA 3.10%
11D+NY 102000775.1B 20 E5¥ MTNOO3A AAA 2.49%
12D 102000837.IB 20 FHMEFF MTNOO4 AA+ 2.60%
22D+NY 102000928.1B 20 =85 MTNOO4 AAA 3%
56D 101800667.IB 18 #3534 MTNOO1 AAA 2.52%
64D +3Y 101782001.1B 17 al4MEE MTNOO7 AAA 2.72%
64D+3Y 101782001.IB 17 SI4XEE MTNOO7 AAA 2.72%
64D +3Y 101782001.1B 17 A74MEE MTNOO7 AAA 2.72%
64D+3Y 101782001.IB 17 SI4REE MTNOO7 AAA 2.72%
96D 102001373.1B 20 Z)Et MTNO11 AAA 2.74%



102D 101800793.I1B 18 3z MTNO12B AAA 4.50%
103D 102001411.I1B 20 EJE MTNO12 AAA 2.73%
115D 102001462.1B 20 E8E MTNO10 AAA 2.75%
115D 102001462.1B 20 E8E MTNO10 AAA 2.75%
117D 101800854.1B 18 #5358 MTN002 AAA 2.64%
127D 101800894.I1B 18 g MTNOO1 AAA 2.55%
127D 101800900.1B 18 73 MTNO002 AAA 2.52%
128D 102001554.1B 20 EaE MTNO11 AAA 2.73%
137D 101800958.I1B 18 FToZEER MTNO02 AAA 2.67%
193D 102001860.I1B 20 #EZIKE MTN002 AA+ 2.95%
197D 102001978.1B 20 BEEE MTNOO1 AAA 2.73%
197D+NY 102001985.1B 20 g & MTNO004 AAA 2.92%
200D 101801227.1B 18 ZEZE MTNO004 AAA 2.65%
208D +NY 102102241.I1B 21 EaeeE MTNO12 AAA 3.37%
208D +NY 102102241.1B 21 EHH8eE I MTNO12 AAA 3.37%
210D+NY 102102265.I1B 21 Eaegss MTNOO7 AAA 3.12%
235D 102103169.I1B 21 KiE#3z2 MTNOOS AAA 3.95%
237D 101801418.I1B 18 {<EE MTNOO1 AAA 2.60%
271D 101900013.1B 19 ¥RE# MTNOO1 AA+ 3.84%
299D 102100256.I1B 21 Be&E MTNOO1 AAA 2.81%
302D +2Y 132100007.1B 21 ZXF&R/ GNOOT AAA 2.78%
320D 102100299.I1B 21 FfnfEE MTNOO2 AAA 2.87%
321D 101900234.1B 19 LLPE3 MTNOO1 AAA 2.92%
328D 102100344.1B 21 %79 MTN002 AAA 2.84%
349D 102100559.1B 21 EBEE MTNOO1 AAA 3.16%
1.05Y 102100903.I1B 21 L5k MTNOO1 AA+ 4.05%
1.05Y 102100927.1B 21 BRI EEH MTNO0O02 AAA 2.90%
1.1Y 102281094.I1B 22 ;& MTNO002 AAA 2.72%
1.17Y 101900785.1B 19 +1E#H#E MTNOOT AA 3.40%
1.19Y 101900821.I1B 19L& MTNO12 AAA 2.74%
1.19Y 102101153.1B 271 FERE MTNO002 AAA 3.42%
1.25Y 102101270.I1B 21 FEE®H MTNO0O01 AA/AAA 3.38%
1.34Y+1Y 102281797.1B 22 MeipdE MTNOO2B AA 5.08%

1.37Y 102101681.I1B 21 E251&E MTNOO6(EmEX) AAA 3%
1.39Y 102101749.1B 21 ;AtHE MTNOO1 AAA 2.94%
1.39Y 102101749.1B 21 jPtHiE MTNOO1 AAA 2.94%
1.42Y 102380493.1B 23 HpHFF MTNOO5 AAA 3.35%
1.43Y 102101863.I1B 21 HeEBAZ MTNOO3 AAA 2.84%
1.45Y+NY 102101947.1B 21 BRI, MTNOO7 AAA 3.30%
1.52Y 102282257.I1B 22 =Ee% MTNOO7 AAA 5.59%
1.53Y 101754118.I1B 7 j&tESIz MTNOO02 AAA/AA+ 4.50%
1.59Y 101901550.I1B 19 £ MTNO0O03 AAA 2.97%
1.59Y 101901550.I1B 19 €88 MTNO0O03 AAA 2.97%
1.62Y 102282564.I1B 22 5=/ 1B MTN002 AAA 5.72%
1.62Y 102282564.1B 22 &I MTNOO02 AAA 5.72%
1.62Y+2Y 102103066.I1B 21 B8R MTNOO1 AA+ 3.23%
1.88Y 102000167.1B 20 FgEJR MTNOO1 AAA 2.90%
1.88Y 102000167.1B 20 ;REERE MTNOOT AAA 2.90%
1.91Y+3Y 102380425.1B 23 SiE MTNOOT AA+ 3.53%

1.98Y+NY 102300313.I1B 23 KIES MTNO02ARER(R AAA 100

HHRIR)

2Y 102380826.I1B 23 FFE#%3%E MTNOO1 AA+ 100
2Y 102280756.I1B 22 EEE MTNOO1 AAA 2.92%
2.01Y 102000686.1B 20 FR)htpk#Z MTNOO1 AA+ 3.22%
2.07Y+2Y 102281057.I1B 22 =% MTNO002 AA+ 3.43%
2.25Y+2Y 102281500.I1B 22 £4IME MTNOO1 AA+ 3.28%
2.25Y+2Y 102281500.I1B 22 &4 35 MTNOO1 AA+ 3.28%
2.26Y 102281562.1B 22 thHmAcg MTNO0O2 AA+ 3.96%
2.38Y 102281973.I1B 22 EZgelll MTNO22 AAA 3.60%
2.42Y+2Y 102282080.I1B 22 [ MFFE MTNOO1 AA+ 3.29%
2.54Y 102282357.I1B 22 =R MTNO009 AAA 3.13%
2.54Y 102282357.I1B 22 =R MTNO009 AAA 3.13%
2.54Y 102282365.I1B 22 E 3% MTN002 AAA 3.59%
2.76Y 102100066.1B 21 $K5E8 MTNOOT1 AAA 2.85%
2.96Y 102380704.1B 23 IS MTNOO1 AA+ 3.75%
2.96Y 102380747.1B 23 #efEFT MTNOO6 AAA 4.30%
4.54Y 102282364.I1B 22 BRI, MTNO11 AAA 3.52%
4.99Y 102100634.1B 21 &% MTNOO02B AAA 3.25%

o4 = M1 2555573

BRR BT BERE (RTH1) _

13D

1380176.1B

13 B8 3= 01

2.60%



55D
55D
64D+5Y
68D
78D+6Y
78D+6Y
93D
93D+2Y
101D(fk 2)
124D+NY({k 1)
128D
128D
159D +NY({k 2)
166D +5Y
189D
194D
194D
197D
197D
208D
208D
208D
213D(1K 2)
213D({% 2)
221D(1K 1)
221D(1K 1)
229D+NY
250D+365D
257D
276D({k 2)
280D
280D
283D+3Y
285D
295D
333D+4Y
341D
341D
345D+5Y
346D+1Y({k 1)
347D({k 1)
348D
348D
348D
362D
362D
362D
365D+5Y
1.03Y
1.04Y +5Y
1.13Y+5Y
1.13Y+5Y
1.13Y+5Y
1.13Y+5Y
1.13Y+5Y
1.13Y+5Y
1.15Y
1.18Y+2Y
1.21Y+NY
1.21Y+NY
1.25Y+5Y
1.25Y+5Y
1.25Y+5Y
1.25Y+5Y
1.29Y
1.29Y
1.35Y+2Y({k 1)
1.4Y
1.58Y+6Y({k 2)
1.59Y+5Y
1.66Y+NY
1.77Y

1680255.1B
1680255.1B
1828003.1B
163629.SH
167131.SH
167131.SH
163707.SH
167201.SH
163756.SH
175005.SH
149202.5Z2
149202.5Z
175096.SH
1828010.1B
188864.SH
175272.SH
167919.SH
149274.5Z
149274.5Z2
149285.5Z2
149285.5Z
149285.5Z2
152636.SH
152636.SH
2022045.1B
2022045.1B
136903.SH
197945.SH
175584.SH
175630.SH
114771.SH
114771.SH
196146.SH
149355.5Z2
2128005.1B
178035.SH
2128007.1B
2128007.1B
1923001.1B
185595.SH
2122013.1B
2128012.1B
2128012.1B
2128012.1B
2128014.1B
2128013.1B
2128013.1B
1928009.1B
178467.SH
1928011.1B
1920039.1B
1920039.1B
1920039.1B
1920039.1B
1920039.1B
1920039.1B
2128020.1B
188228.SH
1928014.1B
1928014.1B
1920046.1B
1920046.1B
1980207.1B
1980207.1B
149572.5Z
149572.5Z
196835.SH
155671.SH
184107.SH
1920066.1B
185128.SH
149781.5Z

16 i8R
16 =R
18 HstRIT—4% 01
20 9iE 11
G20 filiLy
G20 il
20 FilE 13
20 & 03
20 EE G4
20 BB1% Y7
20 342 05
20 iR#% 05
20 1ZF8 Y2
18 $RIRIRIT "4 01
21 5 1
20 $RiA] G2
20 LERm F1
20 HHE 10
20 EHE 10
20 ik 06
20 ;5% 06
20 ik 06
20 iz 01
20 1% 01
20 HRIRMAER 01
20 BRFESER 01
18 KT Y7
21 #fx 02
20 YGiIE G7
21 /5@ 01
23 3¥7= D1
23 3= D1
22 4= 01
21 & 01
21 FRERIT/IMIR 01
21 Hi 02
21 #B5R17 01
21 HBHR17 01
19 FEAE
22 7H 01
21 {BRFESER 02
21 EHARRIT 01
21 BHARRIT 01
21 FHARRIT 01
21 EhisR1T 01
21 BRI T/ MR
21 ERIT/IMAMR
19 ZARIT”% 04
21 gLl 01
19 TrptRiT =% 03
19 FUMERIT 2R
19 FUMNERITZ2R
19 FUMERIT R
19 FUMERIT 2R
19 FUMERIT R
19 FUMERIT 2R
21 1BEstR1T/MAf&R 02
21 Fik 01
19 FERITREMR
19 FERITREMR
19 FRIRIT R
19 FRIRIT R
19 HESHR
19 EEEHR
21DJLQO2
21DJLQO2
21 F&FF 02
19 4ti5 09
21 B 02
19 EBIRIT "R
21 FEK Y4
22 1 01

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

AA+/AAA

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

5.00%
5.00%
2.69%
2.45%
4.20%
4.20%
2.48%
2.84%
2.52%
2.72%
2.57%
2.57%
2.70%
2.67%
2.60%
2.56%
3.50%
2.54%
2.54%
2.68%
2.68%
2.68%
2.66%
2.66%
2.61%
2.61%
2.80%
6.15%
2.61%
2.63%
5.00%
5.00%
4.15%
2.83%
2.625%
2.97%
2.65%
2.65%
2.86%
2.86%
2.74%
2.65%
2.65%
2.65%
2.85%
2.65%
2.65%
2.81%
3.37%
2.82%
2.90%
2.90%
2.90%
2.90%
2.90%
2.90%
2.68%
3.07%
3.06%
3.06%
2.92%
2.92%
3.33%
3.33%
2.94%
2.94%
3.26%
3.31%
3.00%
2.97%
3.28%
2.90%



1.91Y
1.91Y+2Y
1.91Y+2Y
1.92Y
1.93Y
1.93Y
1.93Y
1.93Y
1.95Y({% 1)
2Y(fk 1)
2.01Y
2.05Y+NY
2.05Y+NY
2.05Y+NY
2.05Y+NY
2.05Y+NY
2.07Y+5Y
2.08Y+NY
2.08Y+NY
2.08Y+NY
2.08Y+NY
2.08Y+NY
2.08Y+NY
2.08Y+5Y
2.16Y(fk 1)
2.35Y
2.37Y+NY({k 1)
2.37Y+NY({k 1)
2.42Y
2.42Y+5Y({k 2)
2.42Y+5Y({kK 2)
2.42Y+5Y({k 2)
2.43Y+5Y
2.44Y+5Y({k 2)
2.44Y+5Y({k 2)
2.45Y+NY
2.45Y+NY
2.56Y+5Y({k 1)
2.6Y+5Y({k 2)
2.62Y+NY({k 1)
2.66Y
2.66Y+5Y
2.66Y+5Y
2.66Y+5Y
2.66Y+5Y
2.66Y+5Y
2.66Y+5Y
2.66Y+5Y
2.66Y+5Y
2.72Y+5Y({k 1)
2.88Y(fk 1)
2.9Y({K 2)
2.91Y+2Y({k 2)
2.92Y(1k 2)
2.92Y(fk 2)
3.1Y+NY
3.1Y+NY
3.16Y+NY
3.16Y+NY
3.16Y+NY
3.16Y+NY
3.16Y+NY
3.35Y+2Y
3.36Y+5Y(fk 2)
3.41Y
3.52Y+NY
3.52Y+NY
3.58Y+5Y({k 1)
3.58Y+5Y({k 1)
3.58Y+5Y({k 1)
3.58Y+5Y({k 1)
3.58Y+5Y

163246.SH
185459.SH
185459.SH
2228020.1B
166325.SH
185545.SH
185537.SH
185537.SH
163263.SH
185647.SH
133234.5Z
2028014.1B
2028014.1B
2028014.1B
2028014.1B
2028014.1B
2028013.1B
2028017.1B
2028017.1B
2028017.1B
2028017.1B
2028017.1B
2028017.1B
2023010.1B
149936.5Z
182433.SH
2028032.1B
2028032.1B
138979.SH
2028033.1B
2028033.1B
2028033.1B
2028034.1B
2028038.1B
2028038.1B
2028037.1B
2028037.1B
2028044.1B
2028049.1B
2028051.1B
2220088.1B
2023016.1B
2023016.1B
2023016.1B
2023016.1B
2023016.1B
2023016.1B
2023016.1B
2023016.1B
2023021.1B
148190.5Z
2320006.1B
2180069.1B
138975.SH
138975.SH
2128019.1B
2128019.1B
2128021.1B
2128021.1B
2128022.1B
2128022.1B
2128022.1B
188576.SH
2128028.1B
149623.5Z
2120089.1B
2120089.1B
2128033.1B
2128033.1B
2128033.1B
2128033.1B
2128036.1B

20 FER
22 1 01
22 #3101
22 34l4R17 02
20 &2 01
22 4R 01
22 1&f# K1
22 faf# K1
20 3L 01
22 #T 01
22 Eis 01
20 FRERITKELR 01
20 FERITKER(R 01
20 FRERITKELR 01
20 FERITKER(R 01
20 FRERITKELR 01
20 ZNERTT 4R 01
20 RAVERTTsKER R 01
20 RIAVERTTKER(R 01
20 RAVERTTsKER R 01
20 RAVERTTIKER(R 01
20 RAVER1TsKER R 01
20 RIVERTTIKER(R 01
20 FHHEANE
22 74k G5
22 ZE F2
20 RAVERTTKER(R 02
20 RAVERTTsKER(R 02
23 B3iE C1
20 FERRIT R
20 BIZIRIT R
20 FERRIT R
20 HARIT”HR 03
20 FERIT"4 01
20 FERIT4K 01
20 FERERIToRER R
20 SRR TKER R
20 IRIT "R 01
20 TrRgfRIT—R 02
20 SERIRITRER R
22 1BRR1T
20 ARG
20 I E{RIG
20 ARG
20 I E{RIG
20 ARG
20 I E{RIG
20 ARG
20 ARG
20 FEBAZE 02
23 [E74 01
23 [IRITERERR 01
21 BHER
23 7 K1
23 757 K1
21 RERITKELR 01
21 FERITKELR 01
21 TrptRIToKER(R 01
21 TrgtR1ToKEk(x 01
21 RIBRIToKER R
21 BRI TR ER R
21 RIBRIToKER R
21 £ G6
21 HBHEERIT 4% 01
21 Hhjik 02
21 JEFRIToKER(R 01
21 JEFERIToKER R 01
21 BRIRIT "R 03
21 g7 —4R 03
21 BRIRIT "R 03
21 BIZRIT "4 03
21 FLRBIT R

BN

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

3.08%
2.92%
2.92%
2.775%
4.10%
2.93%
2.92%
2.92%
4.00%
3.10%
3.71%
3.13%
3.13%
3.13%
3.14%
3.14%
2.99%
3.13%
3.13%
3.13%
3.13%
3.14%
3.14%
3.16%
2.94%
3.40%
3.19%
3.19%
3.15%
3.07%
3.07%
3.07%
3.12%
3.07%
3.07%
3.27%
3.28%
3.18%
3.10%
3.32%
3.12%
3.31%
3.31%
3.31%
3.31%
3.31%
3.31%
3.31%
3.31%
3.34%
3.19%
2.94%
3.68%
3.18%
3.18%
3.32%
3.32%
3.33%
3.33%
3.34%
3.34%
3.34%
3.04%
3.24%
3.18%
3.59%
3.59%
3.29%
3.29%
3.29%
3.29%
3.41%



3.6Y+NY 2128038.1B 21 RAVRITKEE(R 01 AAA 3.43%
3.6Y+NY 2128038.1B 21 RAVERITKER R 01 AAA 3.43%
3.62Y+5Y 2128042.1B 21 XARIT”4% 02 AAA 3.38%
3.62Y+5Y 2128042.1B 21 XWARTT 4R 02 AAA 3.38%
3.67Y+NY({k 1) 2120110.1B 21 JEFERITKER R 02 AAA 3.61%
3.67Y+NY({k 1) 2120110.1B 21 JbEERIToKER R 02 AAA 3.61%
3.67Y+5Y({k 1) 2128049.1B 21 BIRIRIT "R 05 AAA 3.30%
3.67Y+5Y({k 1) 2128049.1B 21 FRIRIT 4R 05 AAA 3.30%
3.76Y+5Y 2228003.1B 22 YVRIT—4% 01 AAA 3.40%
3.87Y+NY 2228011.1B 22 FRAARTT7KER{R 01 AAA 3.46%
3.87Y+NY 2228011.1B 22 RAVERITIKER(R 01 AAA 3.47%
3.87Y+5Y 2228014.1B 22 BRIT"4R 01 AAA 3.34%
3.87Y+5Y 2228014.1B 22 3BT 01 AAA 3.34%
3.87Y+5Y 2228014.1B 22 3T@IRIT 4R 01 AAA 3.34%
4Y+NY 2228023.1B 22 FERITKER R 01 AAA 3.49%
4.08Y 2280228.1B 22 %58 09 AAA 2.95%
4.19Y+5Y 2228041.1B 22 FRAVERIT”4% 01 AAA 3.40%
4.39Y+NY 092280083.1B 22 EATKEFR 01 AAA 3.55%
4.58Y+5Y 092280134.1B 22 TITTREARSR 04A AAA 3.45%
4.95Y+5Y 232380004.1B 23 RITZHZAARE O1A AAA 3.46%
4.95Y+5Y 232380004.1B 23 RITZHRAARRKZ O1A AAA 3.46%
4.95Y+5Y 232380004.1B 23 RITZHZAARE O1A AAA 3.46%
4.96Y+5Y 232380009.1B 23 BITRAARRK O1A AAA 3.46%
5Y+5Y 232380015.I6(04.13 23 TIT"REANEO1A AAA 3.48%
)
5Y+5Y 232380015.18(04.13 23 TIT-REARE 01A AAA 3.47%
)
22D+1.99Y 032000409.1B 20 FABI&E PPNOO1 AA+ 4.00%
159D +2Y 032000814.1B 20 RAFUIRFF PPNOOT AA 3.01%
159D +2Y 032000814.1B 20 AFUHFF PPNOO1 AA 3.01%
187D 032000866.1B 20 ;TRBIIfGH PPNOO1 AA+ 3.11%
228D(fk 1) 032001002.1B 20 RelET PPN006 AA+ 2.95%
235D(fk 1) 032191378.1B 21 34835 PPN0O02 AAA 5.34%
236D 03201029.1B 20 HiszE PPN003 AAA 2.88%
266D 032281155.1B 22 FMERI PPNOO1 AA 3.50%
283D(fk 2) 032100080.1B 21 FSIE PPNOO1 AA+ 3.52%
285D+2Y 032100079.1B 21 $UREH#E PPNOOT AA+ 3.31%
1.28Y+2Y 032100741.1B 21 Z42FF PPNOO1 AA+ 4.47%

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




