WE2Bi¥T
IR1TEMRZFHID

ERBESHRY

C NEX tsamsmae
[2024-01-25)

B ez

AEHFERRAMETRS, 2024 £ 1 B 25 BRITHE 4660 1270 7 REBERIMGHIRE, FH5FIEAN 1.8%.
Ef&AE 284D 230024 2.005-2.02; 2.61Y 230017 2.23-2.25; 4.78Y 230022 2.3225-2.355; 6.69Y 230019 2.4725-2.5025; 9.64Y

230018 2.53-2.5525,

| | s | s | 7 | " | »

FEE E R %) 2.0400 2.2600 2.3650 2.5050 2.5460 2.7650
4 BHER®) 2.0050 2.2300 2.3375 2.4800 2.5360 2.7590
T 5(%) -0.0350 -0.0300 -0.0275 -0.0250 -0.0100 -0.0060

T

ERbRAME 132D 230206 2.125-2.15; 245D 230211 2.1725-2.18; 4.39Y 230208 2.422-2.4725; 6.76Y 200215 2.625-2.64; 9.79Y
230420 2.7225-2.7425,

| . | s | 7 | w

i H IEEFF £ RLAR%) 2.1800 2.3850 2.5250 2.6975 2.7400
4 BIEEFEBR®) 2.1700 2.3600 2.5050 2.6750 2.7300
TEI(%) -0.0100 -0.0250 -0.0200 -0.0225 -0.0100
HEB B %) 2.1850 2.3700 2.4450 2.6350 2.7020
4 BEFGRM®) 21775 2.3550 2.4325 2.6125 2.6925
TEI(%) -0.0075 -0.0150 -0.0125 -0.0225 -0.0095
B s

SHIRTEERMIARIGTER, ARXEEEFT Q2 & Q3 HilR., &im/oME, 54D 012384534.1B 23 #55&HE SCP014 AAA  7£ 2.50%/438
(HERIB) , RITHLES,; 77D 072310085.1B 23 ELiEs CP008 AAA  7E2.50 piR (fHE+4FI8) , ESHLRT. BKiHAmE, 93D(K
2) 012384301.1B 23 EFr{R¥E SCP006  AAA  7E 2.65%pk3 (fhfE+5 IE) , RITHLEIRIT; 122D(K 1) 012383297.1B 23 JMithek
SCPO09 AAA E250 B3z, (ME+3ME) , RITHEBERIT, KimAE, 215D 012384327.1B 23 jEi##E SCP038  AAA 7E 2.74%R43z (fhiE-
2RIE) |, RITHEHES ; 264D 012480260.1B 24 #n@k&RE SCP001T AA+ £ 2.64%m432 (fHE-2 (V&) , RITHEESE . BAMS, Bk, &
KK R IE =% 1T,

I SO N TV VI VI T T
AAA 247 2.59 2.65 2.72 2.8

AA+ 2.65 2.72 2.75 2.81 2.86
EXFUTERER

AA 2.81 3.0 3.09 3.32 35

AA- 3.18 3.66 39 435 4.49
AAA 2.42 5 2.55 4 2.63 2 2.72 0 2.76 4
SHERAWSTEIEE AA+ 2.65 0 2.7 2 2.77 -2 2.81 0 2.85 1
(BP) AA 2.81 0 3.0 0 3.09 0 3.32 0 35 0
AA- 3.18 0 3.66 0 39 0 435 0 4.49 0

R

SHPEIRBERER. 1-3 FRIHTE, SHEE-2~EEKE, 7 2.0-25Y BA%H, 22 #Hil MTNO0T (AAA, 1.39Y) AEIEE(E-1,
2.66%; 23L& MTNO03 (AAA, 2.33Y) RREFE 2.595%, RREET{T 1.5bp; 23 75351@ MTNO04 (AAA, 2.61Y) RRAFE 2.67%, RHEETT 3bp;
23 iC& MTNOO7 (AAA, 2.89Y) HMAREIKEEERM 2.625% FTE 2.615%, WHEATT 2bp. 3 2 5 FHAIR, AR, 22 EFEAR MTNOOS(BERIR
1 UFRIER) (AAA, 3.77Y) £ 2.80%MRZE4E; 23L& MTNOOS (AAA, 4.57Y) & 2.74%R38; 24 r“')‘l‘lﬂﬂ%e MTNOO1 (AAA, 4.98Y) 7E 2.83%MZ 2

o SY RUAEHARR, BiaiR/, 24 #FEA MTNOOTB (AAA, 9.99Y) 1£ 3.29%mA 3 . MAms, SHPEKEEHRNES, ME FM7T.
AAA+ 2.53 2.69 2.87 2.99 None
AAA 2.67 2.74 2.95 None None
IR ER
AA+ 2.79 3.09 3.34 None None
AA 2.9 3.15 3.62 None None

AAA+ 2.55 -2 2.7 -1 2.88 -1 3.0 -1 None ' None



AAA 2.68 -1 2.75 -1 2.96 -1 None | None @ None @ None
5ERIRERIEThRIER
(BP)

AA+ 2.8 -1 3.09 0 3.35 -1 None @ None | None ' None

AA 2.91 -1 3.15 0 3.62 0 None | None @ None @ None

B cum

BARRIERTER, B, 58, RB17, REMSEESNES5. oRifAEmE, 22 83 G6 AAA BT 2.50%, RiGsEl, EESLA., 23
ffE 03 AAA FEAZTE 2.88%, E&EH, HEEI, 23 = 03 AAA FASTE 2.93%, IS AE, 22 J5#4 03 AA+ FRASTE 2.83%., 23 BDi 01 AA+ FRAZTE
3.03%, HmsEH, RITIEMIN, 22 2R 01 AA+ BATE 3.13%, RITEVEY, BTN, KinAHE, 23 25 01 AAA BEfE 3.04%, 20 &6
03 AA+ BATE 343%. 23 iiiE 04 AAA FR3ZTE 3.50%,

- EE

EUi7IEEREYT. IRARSH, SRR, SRITWIARREEY KK AXTE 6 MELIREIHAE, M 26 FEIHEITIRIGRIE 8.1%Mir, kiR
R, FEEINRARRRZZRE, 1.5 LRAHEEEEM, ENART. ENREFRTSFMRE 58-6%, FARESRREIZME LKL 0.1pt =
100.2 (6.13%) . HEF=tRiR, ZRFESHERD, TH. #ih. HEFEF LK 1-3pt 7%,

S BERRE3E
RREH BB (REID)

7D 042380059.1B 23 H[H#RtF CP0O02 2.75%
36D 012382081.1B 23 BRI A SCP005 AAA 2.53%
45D(fK 1) 012382186.1B 23 HEBRH SCPOOT AA+ 2.75%
47D 012382251.1B 23 & T SCPO03 AA+ 2.70%
54D 012384534.1B 23 #555H SCP014 AAA 2.50%
55D 012383175.1B 23 KEEFRE SCP008 AAA 2.58%
56D 012384428.1B 23 €& SCP006 AAA 2.50%
56D 012384428.1B 23 £P8 SCP006 AAA 2.50%
57D 012480039.1B 24 FMEH; SCPOOT AAA 2.61%
57D 012480039.1B 24 FNERE SCP0O1 AAA 2.61%
57D 012384032.1B 23 FhER#% SCPO12 AAA 2.45%
74D 012382622.1B 23 |IRfER#E SCP002 AA 2.70%
77D 072310085.1B 23 E£iE5 CP0O08 AAA 2.50%
81D 012480168.1B 24 EiHzER SCPO01 AA+ 2.71%
84D 042380232.1B 23 FFiZE CPOO1 AAA 2.70%
86D(fK 2) 012382766.1B 23 ek EF SCP009 AAA 2.61%
86D(1% 2) 012382766.1B 23 Hek &R SCP009 AAA 2.61%
86D(fA 2) 012382766.1B 23 ek EF SCP009 AAA 2.61%
93D({k 2) 012384301.I1B 23 EFTRIE SCP006 AAA 2.65%
110D 012383118.1B 23 Rz SCPO53 AAA 2.61%
110D 012383118.1B 23 3EzE SCPO53 AAA 2.61%
110D 012383118.1B 23 Rz SCPO53 AAA 2.61%

114D(fA 2) 012384163.I1B 23 &5&E SCP007 AAA 100
120D 012384387.1B 23 ZIEHE SCP0O03 AAA 2.50%
122D(fK 1) 012383297.1B 23 IMiBek SCPO09 AAA 2.50%
132D 072310267.1B 23 HZ=iE5 CP0O05 AA+ 2.65%
134D 012384433.1B 23 3R SCPO10 AA+ 2.74%
169D 012480183.1B 24 fiBeR% SCPOO1 AAA 2.60%
169D 012480183.1B 24 BHERZ SCPOOT AAA 2.60%

169D 012480207.1B 24 JmHFEE SCPOOT AAA 100
183D 012383955.1B 23 =#& SCP039 AAA 2.70%
183D 012383955.1B 23 =#% SCP039 AAA 2.70%
242D 012480196.1B 24 TKifgH SCPOO1 AA+ 2.65%
246D 012480014.1B 24 FratmsE SCPOO1T AAA 2.61%
246D 012480014.1B 24 ¥ EatEE SCPO01 AAA 2.61%

261D({k 2) 012480177.1B 24 F3itbgk SCPO01 AAA 100
264D 012480260.1B 24 @ AR SCPOO1 AA+ 2.64%
292D 042380704.1B 23 —/5FA% CP006 AAA 2.65%
4.98Y 1.02E+08 24 £HEHE MTNOO1 AAA 2.96%

SHPER
EBRB (RIID) _

102100437.1B 21 AZ&E MTNOO1 2.53%
64D 102100583.I1B 21 JERgE MTNOO4 AAA 2.60%
64D 102100583.1B 21 R MTNOO4 AAA 2.60%
64D 102100583.I1B 21 &R MTNOO4 AAA 2.60%
94D({K 1) 102100883.1B 21 B8 MTNOO1 AAA 2.60%
95D+NY 102281026.1B 22 jalfeE MTNOO7 AAA 2.80%
179D+3Y 102281604.1B 22 #3z4% MTNOO1 AA+ 3.11%
208D 101901099.1B 19 BRI, MTNOO3 AAA 2.60%
215D 102101709.1B 21 BEAEE MTNOO2 AAA 2.58%
222D 101901201.1B 19 BRI, MTNOO4 AAA 2.60%
243D 102101930.1B 21 FE(S MTNO0S AAA 2.50%
247D({K 2) 102101975.1B 21 EfifAg MTN002 AAA 2.55%
269D(fK 1) 102102081.1B 21 HEEL MTNOO6 AAA 2.50%

269D(fK 1) 102102081.1B 21 HRE MTNOO6 AAA 2.50%



278D
285D
285D
299D+NY
303D({K 2)
307D
307D
307D
354D
358D
358D
358D
360D+2Y
362D+2Y
1.08Y(fK 2)
1.1Y
1.12Y+NY({K 1)
1.16Y
1.16Y
1.17Y+NY
1.18Y

1.24Y+NY
1.25Y({K 1)
1.25Y+2Y
1.26Y
1.39Y
1.44Y+NY
1.49Y+NY
1.5Y+NY({k 2)
1.5Y+NY({k 2)
1.56Y+NY({k 1)
1.58Y(fK 1)
1.58Y({A 1)
1.58Y+NY
1.66Y
1.67Y
1.72Y
1.76Y
1.76Y
1.77Y(K 2)
1.8Y+NY
1.99Y
2.2Y
2.21Y({K 1)
2.22Y+NY
2.22Y+NY
2.22Y

2.26Y
2.31Y+NY
2AY({K 2)
2.48Y
2.52Y(1K 2)
2.56Y({K 1)
2.56Y({K 1)
2.59Y(fk 2)
2.61Y(IK 1)
2.73Y
2.75Y
2.82Y
2.89Y
2.96Y
2.97Y
2.98Y(fK 1)
2.99Y+2Y

3.77Y

3.77Y

3.77Y

102101971.1B
102102257.1B
102102257.1B
102103030.1B
102103062.1B
101901616.1B
101901616.1B
101901616.1B
102000045.1B
102000069.1B
102000069.1B
102000069.1B
102280134.1B
102280190.1B
102280310.1B
102000212.1B
102280460.1B
102000488.1B
102000488.1B
102380692.1B
102000536.1B

102381022.1B
102280974.1B
102280967.1B
102000926.1B
102281295.1B
102281459.1B
102381793.1B
102281638.1B
102281638.1B
102281813.1B
102281895.1B
102281895.1B
102281933.1B
102282116.I1B
102001830.1B
102282240.I1B
102002035.1B
102282412.1B
102382955.1B
102383038.1B
102100110.1B
102100642.1B
102380837.1B
102380883.1B
102380859.1B
102100688.1B

102100894.1B
102381189.1B
102381494.1B
102101332.1B
102381889.1B
102382076.1B
102382076.1B
102382295.1B
102382401.1B
102382759.1B
102382914.1B
102383095.1B
102383355.1B
132480001.1B
102280099.1B
102480174.1B
102480263.1B

102282430.1B

102282430.1B

102282430.1B

21 EZRIEE MTNOOT
21 %&j§ MTNOO3
21 458 MTNOO3
21 ;175334 MTNOO8
21 EF=a MTNOO3
19 K#&2E MTNOOT1
19 KH&2: MTNOO1
19 K##2E MTNOO1
20 BRI MTNOO1
20 FEZ5H% MTNOO1
20 paZH MTNOO1
20 FEZ5H% MTNOO1
22 HIEIZE MTNOOT
22 Jt#z7kEE MTNOO1A
22 jANEE MTNO002
20 1= MTNOO1
22 EE%E MTN004
20 FEZE# MTNO002
20 P MTNOO2
23 7KEBF/E MTNOOT
20 32 UBEEE MTNOO1
23 dhEE#s MTNO13(BERIRML
KB
22 BREER MTNOOT
22 EE% MTNOO1B
20 £ MTNO02B
22 3l MTNOOT1
22 KBS MTNOO1 (#:8Y)
23 FhE% MTNO29A
22 FhEEHE MTNO022
22 ThEE MTN022
22 KR MTNOO7
22 Bz MTNOO3
22 B34 MTNO03
22 li5 MTNOO2
22 [FFAERE MTNOOT
20 l[ZS8#% MTNOO1
22 SEEERR MTNOOT
20 f&EMIE#E MTNOO3
22 Ei%E7 MTNOO1
23 IREEIGE MTNOO3
23 &40k MTNO10
21 K53 MTNOOT
21 Ki#Eris MTNOO1
23 #iIH%H MTNOOT
23 EFH% MTNOO1
23 h¥58E MTNOO2B
21 X IE#E MTNOOT
21 #4Fi MTNOO2B(Z #9#R

A/
7\

23 [E#8% MTNOO1
23 &MEZE MTNOOT
21 BEaz54% MTNOO3
23 s EEE MTNOOT
23 R MTNOO1
23 S KI=EE MTNOOT
23 £#5FF & MTNOO1
23 753518 MTN004
23 Mgk MTNOO9 (4R E2)
23 ;C£ MTNOOGA
23 EHEFEI MTNO18
23 ;C£ MTNOO7
24 jAIENEE GNOO1
22 {&f& MTNOO1
24 [N I3z MTNOOT
24 SEMItFEE MTNOOT
22 EFiEER MTNOOS (BETRIR
HIFER)
22 EFZEs MTNOOS (REE(R
HHIFRR)
22 EgRishg MTNOOS (BER(R
HHUFEIR)

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

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

AAA

2.71%
2.50%
2.50%
2.63%
2.58%
2.68%
2.68%
2.68%
2.60%
2.61%
2.61%
2.61%
2.73%
2.62%
2.75%
2.64%
2.72%
2.74%
2.75%
2.85%
2.70%

2.74%
2.60%
2.74%
2.68%
2.66%
2.735%
2.73%
2.73%
2.73%
2.74%
2.62%
2.63%
3.40%
2.80%
2.80%
2.82%
2.70%
2.60%
3.05%
3.00%
2.94%
2.75%
2.73%
2.82%
2.83%
2.83%

3.40%
2.83%
2.77%
2.66%
2.74%
2.80%
2.81%
2.78%
2.67%
2.68%
2.615%
2.92%
2.615%
3.06%
2.73%
2.87%
3.20%

2.80%

2.80%

2.80%



3.77Y
4.39Y
4.57Y
4.98Y
4.98Y
19.99Y
19.99Y
% ERILRREIE

HREE Fs BB (RITHE) _—

43D+2Y({K 1)
50D
53D+2Y
58D({K 2)
61D
76D
78D
80D({K 1)
80D({K 1)
85D
87D({K 1)
87D({K 1)
87D({K 1)
102D
116D+1.99Y
116D +1.99Y
133D
134D
145D +NY
145D +2Y
155D
162D+2Y(fK 1)
169D
181D
183D+2Y(fk 1)
183D+2Y(fk 1)
208D
211D
212D(K 2)
214D
228D
228D
231D
234D(fK 3)
271D+2Y
277D
278D
288D
288D
301D
304D(fK 1)
319D +2Y
319D+2Y
330D
351D
353D(fK 1)
358D
365D
1.06Y
1.07Y
1.12Y({K 2)
1.12Y({K 2)
1.13Y+2Y(fK 1)
1.13Y+1Y({K 1)
1.14Y+2Y
1.2Y+2Y
1.2Y+2Y
1.23Y+2Y
1.25Y({K 1)
1.33Y+2Y
1.36Y
1.36Y

102282430.1B
102381396.1B
102382159.1B
102480203.1B
102480203.1B
102480253.1B
102480253.1B

175772.SH
175822.SH
149412.5Z2
137119.SH
155283.SH
148238.5Z
175965.SH
178371.SH
178371.SH
151435.SH
1780062.1B
250236.SH
1780062.1B
155394.SH
188109.SH
188109.SH
185854.SH
185654.SH
188252.SH
178809.SH
188314.SH
178898.SH
137506.SH
155556.SH
178987.SH
178987.SH
151961.SH
155636.SH
184012.SH
149614.5Z
115905.SH
115905.SH
240391.SH
197138.SH
188894.SH
188933.SH
162394.SH
188966.SH
188966.SH
138597.SH
185035.SH
185134.SH
185134.SH
197976.SH
185238.SH
185222.SH
185286.SH
185316.SH
166069.SH
149801.5Z
149825.5Z
149825.5Z2
149843.5Z
115054.SH
185505.SH
185642.SH
185642.SH
194126.SH
149896.5Z
194564.SH
2080149.1B
2080149.1B

22 EFZEE MTNOOS (BEE(R
HAFBIR)
23 @75, MTNOO1B
23 5C& MTNOO5

24 IMIHEEk MTNOOT

24 M1tk MTNOOT
24 s MTNOO3B
24 FEEE MTNOO3B

PR £R#5 01
21 71 01
21 7F 01
21 EBS EB
19 &= 01
23 & D2
21 Ei#% 01
21 8552 03
21 8852 03
19 %R 02
17 EIRIR
23 24 D1
17 TR
19 TRE={kR
21 &M 02
21 &M 02
22 #4511
22 7 01
21 S Y1
213832 01
21 [EBX 04
21 5KJE 02
22 #4515
19 242 20
Bttt 01
21 &ttt 01
19 %15 02
19 #T 01
21 K&, 01
21 EE 10
23 2% 19
23 3% 19
23 %= S
21 $Ria] F4
21 4 01
21 5% 13
19 B#% 02
21 &7 07
21 g&t4 07
22 %% G6
21 ZRf&R 02
21 Hllt G5
21 HiF G5
21381 01
22 5% 01
22 EE C2
22 $BiF G1
22 HiiF 01
20 £ C1
22 K5 01
22 Biz= 01
22 Hiz= 01
22 % 01
23 54 02
22 &% 01
22 J11#% 01
22 1|4z 01
2 Bt 01
22 74 01
22 £ 01
20 $Ki& 01
20 $Ki& 01

AAA
AAA
AAA
AAA
AAA
AAA
AAA

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

2.80%
2.92%
2.74%
2.83%
2.83%
3.40%
3.40%

2.50%
2.55%
2.61%
105.5

2.54%
2.45%
2.50%
2.88%
2.88%
2.75%
2.62%
3.00%
2.62%
2.64%
2.55%
2.55%
2.64%
2.65%
2.64%
2.80%
2.50%
3.21%
2.67%
2.65%
4.40%
4.40%
2.65%
2.73%
2.68%
2.48%
2.72%
2.70%
2.53%
2.55%
2.63%
2.52%
2.87%
2.56%
2.56%
2.50%
2.50%
2.55%
2.55%
2.82%
2.53%
2.56%
2.52%
2.55%
2.56%
2.77%
2.62%
2.62%
2.66%
2.90%
2.76%
2.67%
2.67%
2.90%
2.69%
2.78%
2.40%
2.40%



1.39Y
1.39Y+2Y
1.42Y({K 1)
1.44Y+2Y
1.46Y
1.47Y
1.48Y+3Y
1.54Y
1.55Y
1.73Y
1.74Y
1.78Y+NY
1.78Y+NY
1.79Y
1.84Y+2Y
1.89Y+NY
1.98Y+2Y
2.03Y
2.09Y
2.12Y
2.12Y
2.12Y
2.13Y({K 2)
2.33Y+NY
2A47Y+2Y(fK 1)
2.5Y+NY
2.52Y(1K 2)
2.56Y
2.58Y+NY
2.65Y
2.75Y(1K 2)
2.76Y+NY
2.79Y
2.8Y
2.84Y
2.88Y(fk 2)
2.92Y+2Y
2.96Y
2.97Y
2.98Y
2.98Y
3Y+5Y({K 2)
3.18Y
3.22Y
3.41Y+NY
3.59Y({K 1)
3.65Y({K 1)
3.66Y+2Y(fK 1)
3.77Y
4.13Y
4.89Y+5Y
4.9Y+NY
49Y+NY
6.11Y
95D+2Y
215D
281D+3Y
1.12Y(IK 1)
1.17Y
1.23Y(IK 1)
1.25Y+1Y(fK 1)
1.63Y({K 2)
1.63Y({K 2)
1.79Y
1.97Y
2Y(fK 1)
2Y(fK 1)
2.5Y({K 1)
2.5Y
2.98Y(fk 2)
7D
7D

1580173.1B
185895.SH
167150.SH
184472.SH
149977.5Z
1580185.1B
251710.SH
137589.SH
115780.SH
148085.5Z
137931.SH
138539.SH
138539.SH
138557.SH
138664.SH
092000016.1B
114715.SH
138857.SH
138911.SH
250215.SH
250215.SH
250130.SH
138975.SH
148303.5Z
188402.SH
188455.SH
115709.SH
252380002.1B
115859.SH
252406.SH
252745.SH
188942.SH
262380001.1B
262380002.1B
253163.SH
1980368.1B
133740.5Z
148567.5Z
240469.SH
240506.SH
262480001.1B
185347.SH
2080068.1B
091701003.1B
185926.SH
137724.SH
185444.SH
2280421.1B
152626.SH
250223.SH
272380017.1B
282380005.1B
282380005.1B
092000001.1B
032100517.1B
032100921.1B
032281015.1B
032280257.1B
032200153.1B
032280422.1B
032380413.1B
032380841.1B
032380841.1B
032281033.1B
032100041.1B
032100111.1B
032100111.1B
032380688.1B
032380709.1B
032480058.1B
2128005.1B
2128005.1B

15 $K5& 05
22 3% 01
20 plis 02
22 BETIR
22 KT 02
15 gKi& 07
23 1% 03
22 7% 02
23 HHEF 15
22 [k C1
22 753% 02
22 ER Y1
22 R Y1
22 (5% G1
22 h& G1
20 ZRAGBEAR 01
23 (E1’% F2
23 %35 G4
23 HHF G3
23 §Rif] F4
23 $Rin] F4
23 Kt 02
23 73/ K1
23 BR4M Y2
21 78k 07
21 HRIE Y1
23 fijifE 03
23 K751 01BC
SaE YKO2
23 3z 01
23 i 03
2143 Y2
23 STAFRELRR 01
23 REREFEEKIR 01
23 2R F2
19 2R
23 S K1
24 % C1
24 i C1
24 131E G1
24 i T5&FER 01
22 FZE G1
20 ROEEHR
17 HREIFIAfR 03
22 FE Y3
22 FE 03
GC W#H 03
22 E=R 01
G20 & 1
23 i 01
23 [ ANEF R A4 TR 01
23 K ANFEKELR 01
23 K ANFKELR 01
20 FEfFIAfR 01BC
21 7 {EE#z: PPN0OO1
21 {ibkimag PPNOO3
22 #iFt7t PPNO06
22 E{EsZ5E PPNOO1
22 |ImiFripk#z PPNOOT
22 [HiE# PPNOO1
23 FEELLI=RZ PPNOO1
23 E51kFH PPNOO1
23 F 5318 PPNOOT
22 B3 ithEk PPNOO1
21 PRI PPNOO1
21 4BiEEEHA PPNOO1
21 4BiEEEH PPNOO1
23 HiRzE PPN002
23 EEEES PPNOO3
24 Y1%£% PPNOO1
21 LL4RIT/IMIR 01
21 SPLERIT/IMIR 01

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

2.40%
2.80%
3.50%
2.95%
2.67%
241%
3.73%
2.66%
2.56%
2.73%
2.62%
2.73%
2.73%
2.57%
2.58%
3.27%
2.73%
2.59%
2.59%
2.73%
2.73%
2.87%
2.75%
2.86%
2.74%
2.84%
2.88%
2.88%
3.11%
3.35%
3.36%
2.85%
2.78%
2.70%
2.80%
2.90%
3.45%
2.90%
2.89%
2.68%
2.7825%
2.70%
3.10%
2.88%
3.00%
2.78%
2.83%
3.13%
3.15%
3.07%
3.41%
3.05%
3.05%
3.16%
2.91%
3.00%
3.20%
2.93%
2.82%
2.86%
3.50%
3.24%
3.24%
2.82%
3.03%
3.05%
3.05%
2.89%
3.08%
3.1545%
2.39%
2.39%



36D+5Y 1928002.1B 19 BERIT”HR 01 AAA 2.72%
78D 2120029.1B 21 KIPER1T 01 AAA 2.46%
95D+5Y(fK 1) 1928010.1B 19 ELRITR AAA 2.64%
95D+5Y({k 1) 1928010.1B 19 FRERIT R AAA 2.64%
95D+5Y(fK 1) 1928010.1B 19 ELRITR AAA 2.605%
169D +NY 1928016.1B 19 iBARIRITKRESR AAA 2.63%
169D+NY 1928016.1B 19 BRI TREMR AAA 2.63%
185D(fA 1) 2128024.1B 21 FERTT 02 AAA 2.44%
187D+NY 1928018.1B 19 TRRITKERR AAA 2.60%
187D+NY 1928018.1B 19 TRSRITKEMR AAA 2.60%
187D+NY 1928018.1B 19 TrstRITRESR AAA 2.60%
187D+NY 1928018.1B 19 TRSRITKEMR AAA 2.60%
187D+NY 1928018.1B 19 TRoRITREMR AAA 2.60%
204D+5Y 1928019.1B 19 RIBRIT K 01 AAA 2.56%
204D+5Y 1928019.1B 19 RIBRIT K 01 AAA 2.55%
204D+5Y 1928019.1B 19 RIBRIT K 01 AAA 2.55%
215D+5Y 1928022.1B 19 >AR1T”2% 01 AAA 2.57%
238D+5Y 1928026.1B 19 2AR17—%K 02 AAA 2.56%
238D+5Y 1928026.1B 19 >HR1T 4R 02 AAA 2.56%
238D+5Y 1928026.1B 19 2AR17—%K 02 AAA 2.56%
239D+NY 1928025.1B 19 RIBRITRER AAA 2.60%
239D+NY 1928025.1B 19 RIBRITRER R AAA 2.60%
243D+5Y 1928028.1B 19 FERIT”ZR 01 AAA 2.565%
290D(fK 1) 2128035.1B 21 BT 02 AAA 2.45%
290D(fK 1) 2128035.1B 21 BT 02 AAA 2.45%
296D(fK 2) 2128041.1B 21 IRIRIT/IMMIR AAA 2.42%
305D 2120103.1B 21 KIDIRITERBIR AAA 2.48%
316D 2128046.1B 21 AT 02 AAA 2.45%
320D 2128048.1B 21 R&ERIT 02 AAA 2.49%
1.07Y 2228009.1B 22 Y ASRIT /IS AAA 2.46%
1.07Y 2228009.1B 22 JAERI TV 3= AAA 2.46%
1.07Y 2228009.1B 22 Y ASRIT /IS AAA 2.46%
1.1Y({K 2) 2228016.1B 22 He5R1T 01 AAA 2.485%
1.13Y 2228020.1B 22 }4IARYT 02 AAA 2.47%
1.23Y+5Y(fK 2) 2020022.1B 20 FERRIT 4R 01 AAA 2.62%
1.25Y 2228028.1B 22 FSRIT 01 AAA 2.48%
1.26Y+NY 2028014.1B 20 FERITKER R 01 AAA 2.67%
1.28Y+5Y 2028013.1B 20 RAVRTIT 4% 01 AAA 2.59%
1.28Y+5Y 2028013.1B 20 RIVRIT 4% 01 AAA 2.585%
1.28Y+5Y 2028013.1B 20 RAVRTIT 4% 01 AAA 2.59%
1.28Y+5Y 2028013.1B 20 RAARIT”4R 01 AAA 2.59%
1.28Y+5Y 2028013.1B 20 RAVRIT 4% 01 AAA 2.59%
1.29Y+NY 2028017.1B 20 RAVERTTKER(R 01 AAA 2.67%
1.29Y+NY 2028017.1B 20 RUARTTKER(R 01 AAA 2.665%
1.3Y 2228030.1B 22 IR ITRE SRR 01 AAA 2.48%
1.3Y 2228030.1B 22 ERRI TR B SRR 01 AAA 2.48%
1.3Y 2228030.1B 22 IR ITRE SRR 01 AAA 2.48%
1.32Y+5Y 2028018.1B 20 RBRIT R AAA 2.58%
1.45Y+NY 2028023.1B 20 1B R TKERR 01 AAA 2.685%
1.52Y+5Y({k 2) 2028025.1B 20 JEARIRIT 4% 01 AAA 2.625%
1.52Y+5Y(K 2) 2028025.1B 20 iEARRIT " 01 AAA 2.625%
1.52Y+5Y({k 2) 2028025.1B 20 JEARIRIT 4% 01 AAA 2.625%
1.55Y+5Y 2028024.1B 20 PERIT "R AAA 2.635%
1.55Y+5Y 2028024.1B 20 PERIT "R AAA 2.635%
1.55Y+5Y 2028024.1B 20 PERIT R AAA 2.65%
1.65Y+5Y({k 2) 2028038.1B 20 FERIT "4 01 AAA 2.62%
1.66Y+NY 2028037.1B 20 S RIRITRER R AAA 2.68%
1.66Y+NY 2028037.1B 20 FEAERITKER R AAA 2.68%
1.66Y+NY 2028037.1B 20 S RIRITRER R AAA 2.68%
1.83Y+NY({k 1) 2028051.1B 20 HARRITRER R AAA 2.73%
1.83Y+NY(fk 1) 2028051.1B 20 AR TKER R AAA 2.70%
1.83Y+NY({k 1) 2028051.1B 20 HARSRITRER R AAA 2.70%
1.83Y+NY 2028052.1B 20 1BFRITKER R AAA 3.00%
1.93Y+5Y({K 1) 200219.1B 20 EFF 19 2.61% 2.61%
1.93Y+5Y({k 1) 200219.1B 20 EFF 19 2.61% 2.61%
2.17Y+5Y({k 2) 2120018.1B 21 JRERIT "4 01 AAA/AA+ 2.75%
2.37Y 2328018.1B 23 MSRITREERMR 02 AAA 2.57%
2.37Y+NY 2128021.1B 21 TRgRIToKER(R 01 AAA 2.73%
2.37Y+NY 2128021.1B 21 TrpiR1TsKExR 01 AAA 2.74%
2.37Y+NY 2128021.1B 21 TRg$R1ToKER(R 01 AAA 2.74%
2.37Y+NY 2128021.1B 21 TrgiR1ToKERR 01 AAA 2.74%
2.37Y+NY 2128021.1B 21 Trg$R1ToKER(R 01 AAA 2.745%




2.37Y+NY 2128021.1B 21 TrgtRIT7KERfR 01 AAA 2.745%
2.37Y+NY 2128021.1B 21 TrgtRITkEE® 01 AAA 2.745%
2.37Y 2328018.1B 23 XIRITEREBERNMR 02 AAA 2.57%
2.54Y+5Y(fK 1) 2128025.1B 21 FIRIRIT "4 01 AAA 2.72%
2.58Y+5Y({k 2) 2128028.1B 21 BRFERIT "4 01 AAA 2.73%
2.58Y 2328021.1B 23 FVERAT/)MAfER 01 AAA 2.56%
2.75Y+5Y({K 2) 2128032.1B 21 FARTT 4R 01 AAA 2.78%
2.75Y 212380024.1B 23 F17fR 01 AAA 2.56%
2.83Y+5Y 2128042.1B 21 XRIT 4R 02 AAA 2.79%
2.84Y+NY 2120107.1B 21 HERERI TR ER R AAA 3.00%
2.84Y+NY 2120107.1B 21 MR Tk ER R AAA 3.00%
2.84Y+NY 2120107.1B 21 HERERI TR ER R AAA 3.00%
2.84Y+NY 2120107.1B 21 AR TIRER R AAA 3.00%
2.84Y+NY 2120107.1B 21 AR TKERR AAA 3.00%
2.84Y+NY 2120107.1B 21 AR TIRERMR AAA 3.00%
2.84Y+NY 2120107.1B 21 AR TKERR AAA 3.02%
2.84Y+NY 2120107.1B 21 AR TIRERMR AAA 3.02%
2.84Y+NY 2120107.1B 21 IR TR ER R AAA 3.03%
2.84Y+NY 2120107.1B 21 MR TR ER R AAA 3.03%
2.84Y+NY 2120107.1B 21 HERERI TR ER R AAA 3.035%
2.87Y+NY 2128047.1B 21 IBr R Tk ER R AAA 2.81%
2.87Y+NY 2128047.1B 21 BRI TR ER R AAA 2.81%
2.88Y+NY(fK 1) 2120110.1B 21 JbRERITIKER R 02 AAA 2.87%
2.88Y+5Y(fK 1) 2128049.1B 21 BRRIT 4R 05 AAA 2.74%
2.88Y+5Y({K 1) 2128049.1B 21 BIRIT 4 05 AAA 2.74%
2.89Y+5Y 2128051.1B 21 TRstRT "4 02 AAA 2.74%
2.99Y+5Y 2228004.1B 22 TR "4 01 AAA 2.75%
3Y+5Y({K 2) 2228006.1B 22 FEERIT"4R 01 AAA 2.75%
3Y+5Y({K 2) 2228006.1B 22 FEERIT "4 01 AAA 2.75%
3Y+5Y({K 2) 2228006.1B 22 FEERIT"4R 01 AAA 2.75%
3.45Y+5Y 092280014.I1B 22 EEIRIT " REAR 01 AAA 2.86%
3.45Y+5Y 092280014.1B 22 EiBRITTREAR 01 AAA 2.86%
3.46Y+5Y 092280015.1B 22 HERIITT — AR ANR 01 AAA/AA+ 3.07%
3.57Y+5Y({k 1) 092280065.1B 22 THT—4R&EAN % 03A AAA 2.80%
3.57Y+5Y(fK 1) 092280065.1B 22 THT—4R&EAME 03A AAA 2.79%
3.57Y+5Y({k 1) 092280065.1B 22 THT—4R&EAN % 03A AAA 2.80%
3.57Y+5Y(fK 1) 092280065.1B 22 TITR&EAE 03A AAA 2.80%
3.66Y+5Y 092200008.1B 22 RIFTZREALR 02A AAA 2.805%
3.66Y+5Y 092200008.I1B 22 FAT"REASR 02A AAA 2.80%
3.66Y+5Y 092200008.1B 22 RIFTZREALE 02A AAA 2.80%
3.78Y+5Y 092202005.1B 22 EFHT - REAE 01A 2.71% 2.71%
3.78Y+5Y 092202005.I1B 22 EFHTZREAMER 01A 2.71% 2.71%
3.78Y+5Y 092202005.1B 22 EFHT—REAE 01A 2.71% 2.71%
3.79Y+5Y 092280134.1B 22 TATREASR 04A AAA 2.80%
3.79Y+5Y 092280134.1B 22 THT L&A R 04A AAA 2.81%
4.56Y+NY 242380016.1B 23 FhRERITIKER(R 01 AAA 3.33%
4.56Y+NY 242380016.1B 23 FRRERITIKELR 01 AAA 3.34%
4.66Y+5Y 232380057.1B 23 T REALR 02A AAA 2.86%
4.66Y+5Y 232380057.1B 23 T REASR 02A AAA 2.86%
4.73Y+NY 242380019.1B 23 HpfiEk LR 01 AAA 2.95%
4.TAY+5Y(fK 1) 232380066.1B 23 PITREALE 03A AAA 2.86%
4.74Y+5Y(fK 1) 232380066.1B 23 PITZRFALR 03A AAA 2.86%
4. TAY+5Y(fK 1) 232380066.1B 23 T REASR 03A AAA 2.86%
4.74Y+5Y(fK 1) 232380066.1B 23 PITZRFALR 03A AAA 2.86%
4. TAY+5Y(fK 1) 232380066.1B 23 T REASR 03A AAA 2.86%
4.74Y+5Y(fK 1) 232380066.1B 23 PITZRFALR 03A AAA 2.86%
4.75Y+5Y 232380069.1B 23 BT REAR 02A AAA 2.86%
4.75Y+5Y 232380069.1B 23 BT RZANR 02A AAA 2.86%
4.75Y+5Y 232380069.1B 23 BT REAE 02A AAA 2.86%
4.75Y+5Y 232380069.1B 23 BT RZANR 02A AAA 2.86%
4.75Y+5Y 232380069.1B 23 BT REAE 02A AAA 2.86%
4.76Y+NY 242380023.1B 23 BRI TKER(R 01 AAA 3.16%
4.85Y+NY 242380033.I1B 23 1BATKER 01 AAA 2.955%
4.85Y+NY 242380033.1B 23 187K ER 01 AAA 2.97%
4.86Y+5Y 232380084.1B 23 T REALR 04A AAA 2.865%

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




