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¢ 3A20H, BUMKMEMBE, HMRETRELRLRGER, KELT
AR R, ARLTTRAEE, FHNEZRRMABEIHNE, 20224, LHE
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PR EHEER A%, BmhERHEAKEER, RO FRERE, RIEM
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A LT HGARENHEREMER, TELTTHREFLX 2 IHE SN RN
wl, HHGEET AR e RERNKE, 7548 5% T4 6 H %
¢ 20243 H28H, BEXAKRE. AR, AXKER. HHTHELL
(AR THREALRZ “—HF B ZFEXRHEN) , 52025 F, #£#& “—4&F
— B ESTREAGERMETZ R ENL, ZFELBAZBRARIEL
FNE, ZEeER, FERE. FEXE, ZFELBFALS ZAFLLHE
o, ZEeRETETIAERAEMAT, BATME BN N BERA,
@ C—w B ZEREREHT AR

Bt AT —W—BhBRGesmbolf. TERBEEHRGE. —TEHEH
SLHEEEET, B SR eRBAMXNERENMRELZR, RIELEE
SRAABWENZR. AFERSBIARR, RIREZERT. S He@
MAFEE (“—F—8B” ZFERERN) . BLERFEREFLEmBR £
EHGERAE. RERFXHFIES (ABS) | YieldCo (M#mA /A F) . HHAR
mAfFeR T EeEReem T ANV FETMERTY. FIRKRRZERRHY
ZR, flwdEd REEATERER, EXRRURZEEARSSE, HHAE
EMEEEFMRFEEDFENTERNG,

¢ 3AMH, YENLRBEOLGRAK, HHEETHER, EFXH
mE, YIT3ABHRIXFEAA2 AIMMELRERZAETER T
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Rit: #FEZARN2RFEETAEM4: —EEANELT MBS
BRERE; —RAEEAA2RZEAZRMARZEME, BIMELINCR
ZRRBRRZ . R wMHTH, XFEAN2RBIWER S HELKAR
TAMNCEN A, T8, w8, RHEAMEARR Z. L+, ARTINCEAH ., =
HEAR XM E LAY EARZ&ED., ¥FEREFE, FeftHdiF
NMEFERSILRZFORREE ZEHZEN (FPESLRZFOEAANS
AMBRZ N FIER. FEFFETRY AR 7% 0BG ERAshEE D —
oA R % F & (CASS), & “SMCHg” T, BF (ULHHERANSARS
BOWiER) « XZFPOMERTGE, WEFINML LB LIET], FENAHGE
AFEFEROTTARERERRZ R ERE, R FORBERAIR.
© ORFEF 202 £RTARPEARIIARNLNER, ELHREY
efp, NEYKEBEERISKING . IIZRABKFARTHALRAR, F
FI ARREE, ReEgERitMER, EYRTBL2ETEANEER. MAR
TlhemmiEAelFERBNE, MEMKALERLCTRREBELATRAT
B,

Rit: WX WNWEREREAN T RXEAEZFT ARTH LKL, RAT
REEERILE, HFEPARBRTIENE. RhReRIREQSN, A
TREBLZLSTHFIULATAR, FERULXTEMRIEENSEY, #3)
MEFTIUAEAERR, WERETTHEEI R, RITEFTESREFE
R mEHT. BUASSEEEE, R TeRIEEKT,

/

“ 3ANBH, I ReBEETRET, Bt FRMEELHEFNE RS
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Rit: WA ZETREREReFEIEAAREZERXORASRER S
MEEHNIH eI FFIESBEKET RN LTI CHE, #AERE R
FHRBRTHEE O AMBEEARTLFCHFABX G, XFHERT Al
MAT R B RE R EREaFRERLE, E5FEEMTHERIE., A
RiESEEM. SMLEREEMNMEFIIRETER. QR XFELSERSBK
EENMEN, —FEmRARERIBRRRESRS T, REFWIRE
WARERX, 7AW, BRAERNGFRE “FRLN7 RiEm, FEHENY
FRBREREAAEARTELCET ARARNE ZFRERRRERE, ARAKR
WHANFFREBERFTERF KRR, s, TEAAATHEE K QFLP R AT
B, AMETERTZESERBRABERNEEK . XFMEFX AL &L QDIE
A&, LEIFFERRIDFBTSEFER.
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¢ 3A9H, ¥EFRANT. BERALNTHLT (EFHALLEH
KRERGRERLRRAT BT LB RIEL)

WARBRIREFHCRRELR, BRAR, REER, AFHEHZHK
BATI & A F BB MR R CIH, /R E 7 XMk F 242574
SETHRER, ¥R, BrlFlAl. B2 EARAERETHNNKERE,

ERELTREATEREEHE, NERFERERGENE. THRAERX
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2022 4 3 A 24 H % 2022 4 3 F 29 HHE, 5 4FH A K A+ . AN &
NEIREI B R E/AME T, 2022 4 3 H 29 H 5 81 AM K. A+, AA
% B it B HA Wi i 4R 3% 2022 4 3 Fl 24 H T M 3.58bp E 3.5144%. T %
4.48bp E 3.6999%. TF# 4.21bp Z 4. 407%.

&1, AEmAHkEEESE

o) it B W e R AE B

20182 H 201972 A 202072 H 202172 H 20224F2H

= N W s U1 O N

e 3 5T B S B 2R (AAA): S e 1 ] 5 1] HMAC B 28 (AA) 1S5 e 0 ] £ I S 25 R (AA):55F

FAERXIR: Wind, WIPEFEE
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¢ REEE: WIERESENHRE

HHEGHEMNENEE, (D BE—: TERFEFTEREMN. X
ATIA, ERFEXEFEEERMER, SoHEAME BT EEFHER
RN, HABRRNFESFSEEFTEEMEIMN, HABRBRRATEEET TN
FER, EAMKER. ZMNEWZ. HAAEER., HREHR. ZMNEZRH
HERER, "EETEEU AL BB ARG 853%, (2 HEZ: 24 F
FHEETE, ERBEGREAT L, NAEXE, HREHRFAETE, RE
2021 FMAPATRERKE, 24 BRAFRNOERAEZE . BE ARG ENBT
Hl, ZHNORSEREETEMMT. ) FEZ: 2EFZMNTEERLE R
FH. NEHHREMKE, ERPEMNTEERSLES, HE25%UE; X
Ao &8, KMKZ, E20%x%; FR., FE R WERTF 6 E 10%LL T,
MEEERERE, HFALZEBRE TR EEGFERNERBELT. (4) FE
W: AREHGERFRE, 2018 F 5 F & mAFH LR E. BERKEE
#a7", 2018 &5 H M WX € 67 4 A B B %, KT 7 BUR R 5 28 F 25%
AR, (5) BEE: WEHEFIHENRA,

HREGHE AN g R, (D M@, ORBEFEGSEERT/N
M, BRARSBEHMEENT. QR IEAREES. 2021 F 10 A 19H. 11 A 19
H, ZMWEARELS. #R2ELEAREEL 2 TREIMN. ORFEAL
FB#H., 200045 H25H, HAEW 16 XEERATEHFE AR EFEZN
FAT 6B L TmHFEANNELNA, BEEEKEFRYR. HAFFEM. K
MEFE, @OFFEMFEN%E. (2) AR, 20192020 F, HF#E&-FeH
BRI EA IR, MR ERAFENE, KGEFAEHHEE, 2021 £ T
FELk, ZHATFEAEAETH, FRIAALR, 2022400k, FRAAZE
Vel 2 A T A b
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¢ EMSIES: 2022 F-FEEEHITN V EER

BHRE, —BEETRTEN. EAIE AR H G T,
10 £ E bk T4T, BHEAREHFRKNT, R RTRE—SHEERA,
10 £ HEFREES, KERBYATEHBE EEEWE., CAKTE, —F
B AR TR, A R R R, B R R R 3 NG AT,
ERAZSHKAE. BT ETHRATRTAYE, —FE TANEAELT
FEETFEERAM. BERE, 02 F—FFEETHEHEMN, UEF LS
B, EVHREEMETT, AV EUREAA LT, B4, £F2H, £EA
DR EFENTHRAT, 0 5HEF—EATER2T%; £F2F, $EFE
wHETEE, 1028 EE—FET 285%., —2ATHEAETNARATERT £
£, ZR1A4RBEALAR, HALZRHKEOHE;, =212 AGFRK
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%, 2 A ERRHABKURAHEEEE,
¢ EBSW: 2021 EREREESIESUTIES R

ERETEREBEA, 2021 EHHLITHE. ARTNBERKFE L
ABS 4 Z:40M, “Bifu” ABSHIMM T RAENXTHERETA, FRARE
WA= EATRAZRALLTERUGEAERNE, THESE U RH
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MAEER, RnBASKHAL, CAEMTEEFWEENT, WERER
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2022 45 3 F 24 HZE 2022 4 3 F 30 HEAE, 2 ARAAT REFLTHE
B A 131 R A 1,731, 50 127G,
K& 2. 2022.3.24-2022.3.30 & @z A R K AT 4

5% 3 & F EHRIFL RIAR% RITHE (L) | RITAERRX
AA 17 85. 73 2. 87%7. 5%
EHIE AA+ 6 43 3. 59%6. 98%
AAA 2 23 3. 87%3. 99%
AA 16 70. 2 3%-5. 48%
GRS AA+ 28 174. 74 2. 2%-5. 99%
AAA 52 541.3 2%-5. 3%
Jn AA+ 4 21.16 3. 04%6. 9%
AAA 17 198.9 4. 20%6. 23%
AA+ 1 10 0. 30%
RES S AAA 1 20 0. 30%
EE-2 AAA 1 78 0. 20%
AA 10 63. 3 4. 07%6. 7%
o0 45 AA+ 6 44.5 4. 24%4. 45%
AAA 3 35 3. 5%-4. 0%
AA 12 74. 1 3. 6%-6%
o E 4 AA+ 24 181.3 3. 80%
AAA 17 270. 6 2. 95%5. 23%
KX HFILHF — 75 399. 29 2. 5%4. 1%
At 292 2334. 12

HEXIR: Wind, WHHERER
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N, K

2022 4 3 F 24 HZE 2022 4 3 F 30 EHH#As], Wi o A fE4E
ATEH6.55 1070, HA4L%6.55 107,
% 3. 2022.3.24-2022. 3. 30 £ Al E A BN Gt

% %
P ®H | £ | AFH
£ REH#H EUHRE RATA o o | B
JC)
21 #4 o e 3 FARFEE | AE =1
o1 2022-03-26 Z i 4 A% IR 5] " 2.55 N
18 B # _ e |
FE% | 2022-03-25 LY EBE %‘“?;;fjff A | 4.00 ﬁji
MTNOO1 “ Zi -

HAERIE: Wind, BHEREE
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https://180.96.8.44/Wind.FixedIncome.ReactWeb/BCBA/!COMMANDPARAM(3401,WindCode=178228.SH)
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B

2022.3.24-2022.3.30 A % K TR 4

R Wind fi 1:#5‘% RAT 752;4?3% RATH 1%# iﬁi LT A
(=) wH | U | BROEE) | PEg | | (%)
ERESEE | 2022-
i Al ABS 03-31 5.0400 | 0.7890 | AAA
R FEE | 2022-
22 IIfi 21 ABS 03-31 7.2000 | 0.9096 | AAA 3. 3000
R EE | 2022-
—3f 22 Ik ABS 03-31 0.7400 | 1.7233
1Ell/‘A ,'5'—“, 2022—
—i6 22 1k ABS 03-31 | 14.0700 | 1.7233 | AAA
ERESEE | 2022-
s A2 ABS 03-31 5.3800 | 1.7890 | AAA
ERESEE | 2022-
il A3 ABS 03-31 5.4800 | 2.7918 | AAA
1Ell/‘A ,'5'—“, 2022—
(ZNIYERYN ABS 03-31 0.0100 | 2.7918
1Ell/‘A ,'5'—“, 2022—
22 I 22 ABS 03-31 6.7000 | 2.9123 | AAA 4. 3000
ERESEE | 2022-
22 iz ffi C ABS 03-31 2.2100 | 4.6603
2022
JUE W e £t RIE:S 0 03-31 3.3000 | 6.0000 | AA- | AA- 0. 4000
R | 2022-
22 BRPGEE T SCP004 %5 03-30 8.0000 | 0.4932 AAA 2. 9900
ERESEE | 2022-
%15 YFAC ABS 03-30 0.1500 | 0.5041
WS35 | 2022-
%15 YF4A ABS 03-30 6.9800 | 0.5041 | AAA
ElReEE | 2022-
22 7R [FH Al ABS 03-30 0.8900 | 0.8466 | AAA 3. 0500
WS35 | 2022-
R 3A1 ABS 03-30 3.3500 | 0.9178 | AAA 3. 1500
1Ell/‘A ,'5'—“, 2022—
B H 1A ABS 03-30 4.4500 | 1.0521
R EE | 2022-
FEE 3A2 ABS 03-30 0.9000 | 1.2521 | AAA
R FEE | 2022-
fEE 3B ABS 03-30 0.3500 | 1.4219 | AA+
R FEE | 2022-
22 HR A A ABS 03-30 9.5000 | 1.4822 | AAA 3. 5500
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IERESEE | 2022
22 R IR ABS 03-30 0.5000 | 1.4822
RS EE | 2022
22 % FH A2 ABS 03-30 0.5900 | 1.8247 | AAA . 6400
IERESEE | 2022
22 % FH A3 ABS 03-30 0.6200 | 2.8329 | AAA . 7900
IERESEE | 2022
AR 3 IR ABS 03-30 0.4000 | 2.9206
2022
SR A5 AJ A5 03-30 | 20.0000 | 6.0000 | AA AA . 3000
2022
HH BT e f5t ] H {5 03-30 6.7300 | 6.0000 | AA- | AA- . 4000
WEMEFEE | 2022-
22 ZFH A4 ABS 03-30 2.8600 | 6.8301 | AAA . 8000
IERESEE | 2022
22 ZRFHIKR ABS 03-30 0.2700 | 6.8301
2022
22 WL 01 —fEATEHE | 03-30 | 15.0000 | 5.0000 | AAA | AAA . 6500
2022~
22 H AR 01 —fEATEfE | 03-30 | 15.0000 | 24. 0000 AAA . 0900
2022~
22 HiE V1 — AT | 03-30 5.0000 | 2.0000 | AAA | AAA . 0800
2022~
22 HE Y2 —fAEfR | 03-30 | 10.0000 | 3.0000 | AAA | AAA . 5000
IR T | 2022—
22 [E Bt SCP005 5% 03-29 4.0000 | 0.1753 AAA . 1900
AT | 2022—
22 =¥ SCP0O10 5% 03-29 | 15.0000 | 0.1918 AAA . 0000
AT | 2022—
22 Z Wi SCP009 5% 03-29 | 20.0000 | 0.2466 AAA . 0000
AT | 2022—
22 b5 4E SCPO01 5% 03-29 5.0000 | 0.2466 AAA . 0000
IR T | 2022—
22 KJEIEE SCP002 &35 03-29 5.0000 | 0.3123 AAA . 2000
IR T | 2022—
22 b 4E SCP002 %5 03-29 5.0000 | 0.4932 AAA . 0000
2022
22 Y3 D3 S5t 03-29 9.0000 | 0.4932 AAA . 5000
IR | 2022-
22 W /R4 % SCP003 %5 03-29 5.0000 | 0.5753 AAA . 7500
AT | 2022—
22 TP SCP004 s 03-29 | 10.0000 | 0.7397 AA+ . 9900

12
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R | 2022-
22 1L ZRIE SCPO01 fiids 03-29 5.0000 | 0.7397 AA+ . 2000
SRS -
22 FImHE#E SCP002 ﬁ; e gg%§9 2.8500 | 0.7397 AA+ . 1000
SRS -
22 P T SCPO01 ﬁ; I gg%§9 5.0000 | 0.7397 AAA . 7800
SRS -
22 NA 42 J& SCP003 ﬁ; e (2)239 10. 0000 | 0.7397 AAA . 2500
SRS -
22 I SCP027 ﬁ; I (2)239 10. 0000 | 0.7397 AAA . 7500
MEUA A e A _
22 =— 1A I\EBSI =R gg%§9 14.0000 | 0.9178 | AAA . 7400
SEIA A - A _
31 FHEE 3A ZEBJSE = (2)2?29 5.3000 | 0.9671 | AAA
22 JbJz D1 Th 5315 (2)235 8.0000 | 1.0000 AA+ . 0000
22 WS FIZE ABNOOL it | AZ G Rith4s | 2022-
e ABN 03-29 4.0000 | 1.0000 . 2000
22 TR FK 4 4% PPNOO1 SE T E (2)2?; 1.9000 | 1.0000 AA . 6000
25 2 A _
22 ¥ F1ZE ABNOOT & ;El? . (2)2%29 0.0100 | 1.0000
22 SEYLHE 1 PPNO02 E M THE (2)2?; 0.5000 | 1.0000 AA+ . 0000
ML A A - A _
22 =— 1B I\EB? =R (2)2?29 5.5000 | 1.6658 | AAA . 9200
SEA A - A _
31 #1%5% 3B ZEB? o (2)2%29 8.7000 | 2.7233 | AAA
22 4 01 AFLf (2)2?; 3. 0000 AA . 5000
22 35117 01 A F it (2)2?; 5.0000 | 3.0000 | AA+ | AA . 0000
- it} —
22 BEAMEHHE MTNOOT #E&qjﬁﬁm (2)2?29 5.0000 | 3.0000 AA . 0800
ML A - A _
22 =—1C I\EBSI =R 32?29 2.0000 | 3.1616
SEA A - A _
31 F5% 3C }\EB? =R (2)2?29 1.2600 | 3.9699
22 37Tt PPN003 E M T HE gg%gg 5.7000 | 5.0000 AA . 5000
SEIA A - A _
22 kg 6C I\EBSIEI . 32?29 0.0100 | 18.0137
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R FEE | 2022-
22 i 6A ABS 03-29 | 50.0000 | 18.0137
BARRSE | 2022-
22 W& 1t & ABS 03-29 0.5100 | 1.8164 | AAA . 9800
BARRSE | 2022-
22 W& 1C & ABS 03-29 0.1700 | 3.3151
R | 2022-
22 Gr gk SCP005 fiids 03-29 | 15.0000 | 0.2630 AAA . 7800
R | 2022-
22 HEFLER SCP002 iz 03-29 5.0000 | 0.4932 AA+ . 1200
— M RE R | 2022-
22 JeH 7K 5 CP002 L= 03-29 1.0000 | 1.0000 AA . 7400
— MRS | 2022-
22 W T MTNOO 1 1 03-29 5.0000 | 5.0000 AA+ . 4700
— MR | 2022-
22 AR HE MTNOO1 £ 03-29 3.0000 | 3.0000 | AAA | AA+ . 7500
R | 2022-
22 M BLAL SCP002 iz 03-29 3.0000 | 0.7397 AA+ . 9800
R | 2022-
22 18 SCPO03 fiids 03-29 5.0000 | 0.4849 AAA . 1800
— M AR | 2022-
22 JfEFA i K CPO01 e 03-29 5.0000 | 1.0000 AA . 4700
— MR HIEE | 2022-
22 I A 4% MINOO1 £ 03-29 3.0000 | 3.0000 AA . 3000
— MR HIEE | 2022-
22 W & 45% % MTNOO1 £ 03-29 9.0000 | 5.0000 | AA+ | AA+ . 5000
— MR HIEE | 2022-
22 15 1E 22 i@ MTNOO1 e 03-29 5.0000 | 5.0000 AA+ . 2000
— MR HIEE | 2022-
22 THEARH MTNOO1 £ 03-29 | 10.0000 | 5.0000 | AA+ | AA+ . 9800
2022-
22 MR AL i 02 — Al | 03-29 | 4.0000 | 7.0000 | AAA | AA+ . 6800
2022-
22 iRt 01 — AR | 03-29 | 10.0000 | 7.0000 | AAA | AA+ . 2000
2022-
22 B fit 01 — ke | 03-29 9.2000 | 7.0000 | AAA | AA . 9600
2022-
22 P51t 01 — Ak | 03-29 7.0000 | 7.0000 | AA+ | AA . 8000
2022-
22 4RI H i — ke | 03-29 7.3000 | 5.0000 | AA AA . 9000
R | 2022-
22 J3351%k SCP0O01 iz 03-29 4.0000 | 0.4932 AA+ . 5000
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RoE e | 2022
22 LA ABNOOT 41
ot AENEl — 03-29 2. 6700 . 9644 | AAA 3000
TR | 2022- )
22 A% AB w
1% ABNOO1 Y& gz_ﬁﬂﬁ : 03-29 0.0100 . 9644
HHRbEE | 2022-
22 FERLAE SCPOOT 5% -
ﬁziﬁﬂ%ﬂ‘@ 23228 15. 0000 . 2384 AAA . 0000
WL 7Y Al -
22 Z % SCP009 fiids
i 03-28 | 10. 0000 2466
£5CP | ) AAA
ié 15 15 ABNOOL 11 | %S he | 2022- —
QLEZEEH* - 03-28 9. 3000 . 2466 9000
FHARNE | 2022 '
22 L5 HL SCP002 =% -
é?ﬁﬁ%ﬂ% 23228 7.0000 . 2466 AAA . 2000
NS oy -
22 1 SCP002 s -
giﬁﬂﬁ - (2)3228 5. 0000 . 2630 AA+ . 6000
Nz Ay L DX 2_
22 F123H SCPO01 fiids 03-28 2. 50
LT . 5000 . 3288 AAA . 3000
i i WL 7Y Al -
22 i L0 SCP005 fiids 03-28 3. 000
i . 0000 4110 AA+ . 8300
22 FERLAE SCPOOS 5k
Eggﬁﬂw 03-28 3. 0000 . 4877 AAA 0500
THES | 2022- '
22 %5 1 = ABNOO1 Y&
/N gzaﬁg—m@ 03-28 0.0100 . 4932
AAE AR | 2022
22 B 1L 3R SCP001 sk -
é;ﬁﬁggﬂ% (2)3228 2. 0000 . 4932 AA . 9800
NS oy -
22 V%M SCP005 &% -
é?ﬁﬁﬁm% (2)3228 5. 0000 . 4932 AA+ . 5000
NS oy -
22 7 JR i SCP003 fiids 03-28 | 20. 0000
i ) . 4932 AAA . 1300
22 #7555 SCP0O01 fi 25 03-28 6. 0000
R ) . 6575 AAA . 2400
22 #1132 # SCP001 %% -
é?ﬁﬁﬁm% (2)3228 7. 0000 L7342 AA+ . 4600
N, e - R
22 K IHET, SCP005 &35 03-28 5. 0000 . 7370 AAA 1200
Hs | 2022- '
22 {7 [H % SCP0O01 figs
i 1m§ﬁﬁ}§‘§ 03-28 6. 0000 . 7397 AA 3000
— AR HH 2022 .
22 18R AL CPO01 %%
KI5 03-28 | 10. 0000 . 9041 AAA 6900
2022 '
22 KR PPN002 %€ A T 03-28 1. 0000 0
22 A SZALEE ABNOOL i | ZZ B iEthe | 2022- ' — M 210
4 Al
ABN 03-28 7. 4000 . 2411 3000

15
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2022-
22 I 02 S5t 03-28 | 10.0000 | 2.0000 AA . 5000
2022~
22 Z&4E45 PPNOO3 5E 1) 1 03-28 5.0000 | 2.0000 AA+ . 9800
22 ASEFLST ABNOOL 1 | A2 R | 2022-
% A2 ABN 03-28 3.7600 | 2.4959 . 4500
2022-
22 %4 01 AFL 03-28 7.0000 | 3.0000 AA . 8000
2022~
22 PR HiAL & PPNOOL 5E 1) 1 E 03-28 5.0000 | 3.0000 AA . 9900
2022-
22 fEiE 41 PPNO02 E M TR 03-28 5.2000 | 3.0000 AA . 4600
2022-
22 W% BHIK £ PPNO04 €M LR 03-28 5.0000 | 3.0000 AA+ . 1200
2022-
22 P4 01 B 03-28 3.0000 | 3.0000 AA . 8000
2022-
22 4 01 AFL 03-28 4.0000 | 3.0000 | AA+ | AA . 8600
2022-
22 i BHIE % PPNOO1 E M TR 03-28 4.6000 | 3.0000 AA . 1000
LomEhe | 2022-
22 ASZFL BT ABNOOL & | ABN 03-28 0.6000 | 3.9918
2022-
22 ¥k 01 =i 03-28 5.9500 | 5.0000 AA+ . 8000
2022-
22 5%)1] 01 A5 03-28 | 15.0000 | 5.0000 AA+ . 6700
2022-
22 44 XL PPNOO1 €M TR 03-28 | 10.0000 | 5.0000 AA . 8000
2022-
22 K02 [ ¥ PPNO0O2 E M T HE 03-28 5.0000 | 5.0000 AA . 6000
ERESEE | 2022-
GC F=fh 1A ABS 03-28 | 37.0500 | 17.8575 | AAA . 4000
WERSEE | 2022-
GC P Rl 1C ABS 03-28 1.9500 | 17.8575
R | 2022-
22 R EL IR SCP001 7 03-28 5.0000 | 0.7370 AAA . 3000
R | 2022-
22 EL 1116k SCP002 f#% 03-28 5.0000 | 0.7397 AAA . 4700
— MR | 2022-
22 15 M BT MINOO1 ¥ 03-28 | 13.0000 | 5.0000 | AA+ | AA+ . 3000
R | 2022-
22 IR SCP002 i 03-28 3.0000 | 0.2466 AA+ . 2200
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R | 2022-
22 HEIR R SCP002 i3 03-28 2. 0000 . 7397 AA+ . 4500
BARRSE | 2022-
22 FHARAIZE 1 1%k & ABS 03-28 4. 7500 L0712 | AAA .9300
BARRSE | 2022-
22 FHERAIAE 1C & ABS 03-28 1. 5000 . 0740
R | 2022-
22 YRR SCPOO1 &35 03-28 | 10. 0000 . 7397 AA . 2500
2022~
22 FF#% 01 —fEATf% | 03-28 | 14. 0000 .0000 | AAA | AAA . 8000
2022-
22 FHAERIfR 01 — AR | 03-28 | 15. 0000 .0000 | AAA | AAA . 0000
2022-
22 Wi — Ak | 03-28 2. 0000 .0000 | AA+ | AA+ . 5000
2022-
22 W fit — el it | 03-28 5. 0000 .0000 | AAA | AA . 2600
2022-
22 & )% JE 1t 02 — ek | 03-28 5. 0000 .0000 | AAA | AAA . 3300
2022-
22 B IR & Ot — Ak | 03-28 6. 4000 .0000 | AA+ | AA . 5000
2022-
22 F#% 05 — A TR | 03-28 | 12.9000 .0000 | AAA | AAA . 5000
2022-
22 KIT 04 — AT | 03-28 5. 0600 . 0000 AA+ . 5000
2022-
22 LYl — AT | 03-28 | 15.0000 .0000 | AAA | AAA . 6300
2022-
22 T 01 — AR | 03-28 6. 6000 .0000 | AA+ | AA+ . 8000
R | 2022-
22 HEE = J5 SCP005 ies 03-28 | 30.0000 . 2466 AAA . 0500
— I | 2022-
22 FAW MTNOO1 £ 03-28 9. 0000 . 0000 AA . 8000
R | 2022-
22 % 77 SCPO01 f#% 03-28 | 10.0000 . 4932 AAA . 7500
R | 2022-
22 22 ER] SCP001 7 03-28 5. 0000 . 6575 AA . 6900
R | 2022-
22 HERZ#% SCP002 f#% 03-28 | 10. 0000 . 6959 AAA . 7000
R | 2022-
22 [F]3@ 18 /7 SCPO01 i 03-28 3. 0000 . 7342 AA+ . 9500
R | 2022-
292 M5 SCPOO1 &% 03-28 8. 0000 . 7397 AA+ . 9000
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— MR | 2022-

22 FLH [ 2 MTNOO2 5 03-28 3. 6000 . 0000 AA . 8000
— ISR | 2022-

22 S MTNOO 1 P& 03-28 6. 0000 .0000 | AA+ | AA+ . 5000
— MR | 2022-

22 iR RE GNOO1 £ 03-28 2. 0000 . 0000 AA . 8000
— MR | 2022-

22 W T3 MINOO3 g 03-28 | 10. 0000 . 0000 AA+ . 4700
— M RE AR | 2022-

22 ERELLTE CPOO1 R 03-28 5. 0000 . 0000 AA+ . 9400

22 EfHEYRE MTNOO3A (7] | — M HASE | 2022-

FFEHEE) £ 03-28 | 10. 0000 .0000 | AAA | AAA . 4400
— MR HIEE | 2022-

22 RIEEHNAE MTNOOT eI 03-28 7.0000 . 0000 AAA . 1000

22 ERHEYE MTNOO3B (7] | — M HASE | 2022-

FRELH4) £l 03-28 | 10. 0000 .0000 | AAA | AAA . 0900
R | 2022-

22 HEE 7S R SCP002 5 03-28 7. 0000 . 3288 AAA . 6000
R | 2022-

22 B 1117538 SCP002 iz 03-28 5. 0000 . 4932 AA+ . 4900
R | 2022-

22 FF % SCP001 i 03-28 | 12.0000 . 7397 AA+ . 5000
— M AR | 2022-

22 fH % CP004 Y 03-28 5. 0000 . 0000 AA+ . 4000
— MR HIEE | 2022-

22 YT X MTNOO1 £ 03-28 | 10.0000 . 0000 AA+ . 2000
R | 2022-

22 J& [E 545 SCP003 i 03-28 | 10.0000 . 6959 AAA . 1700
R | 2022-

22 k& B4 SCP002 ies 03-28 | 12.3000 . 7397 AA+ . 1100
R | 2022-

22 T T SCP003 75 03-28 2. 0000 . 7397 AA . 8900
— MR HIEE | 2022-

22 SR MTNOO1 £ 03-28 | 12.0000 .0000 | AAA | AAA .9700
— M HIEE | 2022-

22 YEZ R TE MINOO2 P& 03-28 5. 0000 . 0000 AA+ . 8700
R | 2022-

22 g )\ J5 SCP003 f#% 03-25 | 25.0000 . 0767 AAA . 0000
R | 2022-

22 Hrg )\ J5) SCP002 i 03-25 | 35.0000 . 0767 AAA . 0000
R | 2022-

22 ] M T#% SCP002 i 7 03-25 | 10.0000 . 0822 AAA . 1800
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R | 2022-
22 FgIEME SCP002 i 03-25 | 10. 0000 . 1425 AAA . 2600
SRS -
22 KJFE K HL SCP002 ﬁ; e ggi 20. 0000 . 1644 AAA . 0000
SRS -
22 il £ 3% SCP002 ﬁ; e 32%55 10. 0000 . 1644 AA+ . 2000
T HA Eh 2% _
22 W5 B SCP003 ggﬂﬂﬁ (2)2%35 10. 0000 . 2521 AAA . 1700
SRS -
22 4 THL%E SCP001 ﬁ; e (2)235 7. 0000 . 3288 AA . 5900
SRS -
22 FFiEUHE SCP004 ﬁ; e 32%55 8. 0000 . 3507 AAA . 3000
GRS -
22 H 64 SCP003 g;ﬁﬁmh (2)2%25 6. 0000 . 4904 AAA . 1500
SRS -
22 18N FE A SCP002 ﬁ; I (2)2%35 8. 0000 . 7397 AA+ . 5500
SRS -
22 IR T SCPO01 ﬁ; I (2)2%35 3. 0000 . 7397 AA . 4000
GRS -
22 1l Z=¥5 11 SCPO01 Eiﬁﬁﬁmh (2)2%25 10. 0000 . 7397 AAA . 0500
SEIA A - A _
22 PRt 1C ZEBQH =R (2)2%25 0.0100 . 8740
SEIA A - A _
22 Bzt 1A I\EBQH =R (2)2%25 2. 1400 . 8740 | AAA . 0000
ML A A - A _
FA{R 03 Ik I\EBQH =R (2)2%25 0.0100 .9753
SEA A - A _
Feff 03 11 ZEBQB = (2)2%25 2. 0900 .9753 | AAA
22 V5% D1 A (2)2?2; 1. 9500 . 0000 AA+ . 8000
22 H R BT PPNO02 E M T H (2)2?2; 3. 2000 . 0000 AA . 0000
22 i D2 AFLf (Z)g; 5. 0000 . 0000 AA+ . 0800
22 Z84E D1 S35t gg?g; 6. 2800 . 0000 AA+ . 0000
22 B 02 A (2)2?2; 4. 5000 . 0000 AA+ . 4000
22 HAZ 01 L5315t gg%g; 12. 0000 . 0000 AA . 0000
22 k4 01 S5t gg?g; 10. 0000 . 0000 AA . 0000
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2022-
22 HriEYL PPNOO1 E M T H 03-25 2. 3300 . 0000 AA . 6000
2022~
22 3¥r7 01 FFL 03-25 5. 0000 . 0000 AA+ . 3900
2022~
22 M 01 B 03-25 6. 0000 .0000 | AAA | AA . 9700
2022-
22 ELMSC iR PPNOOL sE M LR 03-25 2. 0000 . 0000 . 5000
2022~
22 5 /£ EB ] A i 03-25 | 20. 0000 . 0000 AAA . 0000
2022-
22 HYRE 02 AFL 03-25 4. 3000 . 0000 AA . 5500
2022-
22 4, 01 AFL 03-25 3. 7000 . 0000 AA . 3000
2022-
22 HLFFHE PPNOOL 5E 1) 1L 03-25 6. 0000 . 0000 AA . 5000
2022-
22 HEB= 2% PPNOO1 E M TR 03—-25 5. 0000 . 0000 AA . 7000
— MR HIEE | 2022-
22 H PNEHE MTNOO2 P 03-25 1. 5000 . 0000 AA . 4000
2022-
22 i 01 AFL 03-25 9. 8000 .0000 | AA+ | AA . 9000
LomEhe | 2022-
22 @ ABNOOT X | ABN 03-25 0.0100 . 0027
22 T ABNOOL A1t | X HEthe | 2022-
e ABN 03-25 | 19.9900 . 0027 | AAA . 8000
2022-
22 465 52\) PPNOOIBC | sg A T.H 03-25 | 15.0000 .0000 | AAA | AA+ . 9000
2022-
22 B 5 7 PPN002 E M T HE 03-25 3. 0000 . 0000 AAA . 9900
2022-
22 #4201 A 03-25 | 15.0000 . 0000 AA+ . 0000
2022-
22 K4 01 A F it 03-25 9. 0000 . 0000 AA+ . 6000
2022-
22 JI1HR>% AFE 03-25 5. 0000 . 0000 AA+ . 4000
2022-
22 S 438, PPNOO 1 E M T H 03-25 5. 8000 .0000 | AA+ | AA . 2800
— MR | 2022-
22 £ 22 % MTN0O3 5 03-25 | 10.0000 . 0000 AA . 8700
2022-
G22 SRt 2 A F it 03-25 4. 0000 . 0000 AA . 3900
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2022-
KB e A5t RIE:S 0 03-25 5.0000 | 6.0000 | AA- | AA- . 3000
R EE | 2022-
22 BTN ABS 03-25 | 17.2600 | 21.0137
— M RE AR | 2022-
22 Ji T A% CP002 B 03-25 3.1000 | 1.0000 AA . 0000
22 FHEPLAN ABNOO2 1 | A2 G | 2022-
% ABN 03-25 5.1290 | 0.9890 | AAA . 8500
TomEhe | 2022-
22 HIAEENLAT ABNOO2 K | ABN 03-25 0.0010 | 0.9890
R | 2022-
22 HiF L IF SCP002 i3 03-25 9.1000 | 0.7397 AA . 0000
Lo whe | 2022-
22 EF5 4 ABNOO1 K ABN 03-25 0.0100 | 3.0027
TomEhe | 2022-
22 &34 ABNOOL fIt5% | ABN 03-25 | 29.9900 | 3.0027 | AAA . 2000
2022-
22 PR 02 — A | 03-25 4.8500 | 5.0000 AA+ . 7000
2022-
22 FEAZH 01 — A% | 03-25 | 15.0000 | 5.0000 | AAA | AAA . 5000
2022-
22 A& KA 01 — Akt | 03-25 5.0000 | 5.0000 | AA AA . 5000
2022-
22 FElE AL AR — kAT | 03-25 3.0000 | 7.0000 | AAA | AA . 5000
2022-
22 2B =L 1 01 — kAT | 03-25 5.4000 | 7.0000 | AA AA . 1900
— MR HIEE | 2022-
22 1 % H $& MTNOO1 i 03-25 | 10.0000 | 5.0000 AA+ . 6000
2022-
22 FiH% Gl — AT | 03-25 4.6500 | 3.0000 AA+ . 5000
2022-
22 PRI V1 — A A | 03-25 5.0000 | 3.0000 | AAA | AAA . 5000
2022-
22 H18k 03 — M AaaEl | 03-25 3.0000 | 5.0000 AAA . 7000
2022-
22 FEIA G1 — M ATF | 03-25 8.0000 | 3.0000 | AAA | AAA . 3500
2022-
22 FEF 01 — M AawEl | 03-25 5.0000 | 3.0000 | AAA | AAA . 3000
R | 2022-
22 B B 142 GNOO2 7 03-25 5.0000 | 0.7397 AAA . 2400
R | 2022-
22 FARAE SCP004 i 7 03-25 | 20.0000 | 0.5479 AAA . 6500
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R | 2022-

22 H ¥ SCP004 iz 03-25 2. 6000 . 5753 AA+ . 1800
— ISR | 2022-

22 JIFHIE £ MTNOO1 ¥ 03-25 7. 0000 .0000 | AA+ | AA+ . 9000

22 Zy B ABNOOL 1 | A H R4 | 2022-

e ABN 03-25 2. 4900 . 0000 | AAA . 8000
TomEhe | 2022-

22 5y %4 % ABNOOL % | ABN 03-25 0.0100 . 0000
R | 2022-

22 [ = SCP0O01 fiids 03-25 | 10. 0000 . 7397 AAA .5100
— ISR | 2022-

22 EHI I MTNOO1 ¥ 03-25 9. 0000 . 0000 AA+ . 8000
R | 2022-

22 7 REFE SCPO10 iz 03-25 | 12.0000 . 5753 AAA . 6000
— MR | 2022-

22 1355 ik MTNOO1 £ 03-25 5. 0000 . 0000 AA+ . 0000
— MR | 2022-

22 Gt S HuPE MINOO3A | 42 03-25 9. 6000 .0000 | AAA | AAA . 8000
—ME AR | 2022-

22 1 SCH CPO01 e 03-25 | 10. 0000 . 0000 AA+ . 9000
— MR HIEE | 2022-

22 AL [E B MTNOO1 3 03-25 5. 0000 . 0000 AA+ . 9000
— MR HIEE | 2022-

22 Wi/NE MTNOO2 £ 03-25 5. 0000 . 0000 AAA . 5700
R | 2022-

22 YLI3 %77 SCP001 fi s 03-25 5. 0000 . 7370 AAA . 3000
— MR HIEE | 2022-

22 H 2L MTNOO L I 03-25 | 15.0000 . 0000 AA+ . 3000

22 KH )\ 5 — MR HIEE | 2022-

MTNOO1 (&3 £5) £ 03-25 3. 3000 .0000 | AA+ | AA+ . 0500
— I | 2022-

22 3%3% [H ¥ MTNOO1 ¥ 03-25 | 10. 0000 . 0000 AA+ . 1000
— MR HIEE | 2022-

22 % HuP? MINOO3B | 42 03-25 5. 0000 .0000 | AAA | AAA . 6000
R | 2022-

22 &35 4> SCP004 iz 03-24 | 10.0000 .0192 AAA . 0000
R | 2022-

22 BN E B SCP004 iz 03-24 | 10. 0000 . 0904 AA+ . 1000
R | 2022-

22 1EReE SCP009 fiids 03-24 | 20.0000 . 0932 AAA . 0000
R | 2022-

22 T INFE R SCP002 iz 03-24 | 11.8000 . 1644 AAA . 0300
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22 fEREHTAE 1ABNOOL | &2 G4 | 2022-
P o (e ) ABN 03-24 | 14.8991 . 2356 . 5800
22 1 Ik [E % PPN003 5E 1) 1 gg%gzx 4. 0000 . 4932 AA . 4000
22 F NI PPN004 € LR gg%g; 5. 0000 . 4932 AA . 5000
SRS -
22 H3E =i SCP003 ﬁ; e (2)234 4. 0000 . 4932 AAA . 3800
SRS -
22 %A% SCP0OO0L ﬁ; I (2)2%24 5. 0000 . 7397 AA+ . 4000
SRS -
22 JE [H 4% SCP002 ﬁ; e 32%24 7. 0000 . 7397 AAA . 0500
SEIA A - A _
445 10 ZEBQR =R (2)2?24 0. 0200 . 9616
SEUA A e Al _
445 1A I\EB? =R (2)2%24 2. 0900 .9616 | AAA
SEUA A e Al _
R 3 AL J\EB? =R (2)234 7.9900 . 0000 | AAA
SEA A - A _
TR 3 IR ZEBQB =R (2)2%24 0.0100 . 0000
SEIA A - A _
AL 5A ZEBQR =R (2)2?24 6. 7900 . 3178 | AAA . 4900
25 B 95 b A _
22 251 ABNO02 14 A ;El? H (2)2?24 15. 8000 . 8986 . 0000
25 B 95 b A _
22 254 ABN0O2 4% B ;El? H (2)2?24 1. 2000 .9781 . 3000
22 AT PPNO02 ElMTH (2)2?; 10. 0000 . 0000 AA . 5000
22 B 01 LS55t (2)2?; 10. 0000 . 0000 AA+ . 9000
—MHHASE | 2022-
22 JLF#7A MTNOO3 £ 03-24 | 20.0000 . 0000 AAA . 3000
22 ViR 01 S5t (Z)Q?Z; 5. 0000 . 0000 AA . 8000
—MHHASE | 2022-
22 ZRZE % J MINOO2 ¥ 03-24 6. 0000 .0000 | AA+ | AA+ . 4000
25 B 95 L A _
22 254 ABN002 145 C ;El? . (2)2?24 1. 0000 . 0630 . 5000
25 B s L A _
22 2455 ABN0O2 X XENEJ i 32%24 2. 0000 . 6493
SEIA A - A _
—+=05 I\EBSI =R 22%24 13. 4200 . 7315 | AAA . 0000

23
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R FEE | 2022-
—+=06 ABS 03-24 0. 7100 . 7315
2022~
22 ZEAZ i@ PPN0O02 5E 1) 1 03-24 5. 0000 . 0000 AA+ . 6400
2022~
22 Fhk 02 B 03-24 | 16.0000 . 0000 AA+ . 0800
— MR | 2022-
22 HE = 2% MTNOO2 ¥ 03-24 5. 0000 . 0000 AA . 0000
— MR | 2022-
22 JE [']4F 52 MINOO1 P 03-24 6. 0000 . 0000 AA+ . 6800
2022-
22 5T 3% PPNOO L 5E 1) 1 EL 03-24 | 20. 0000 . 0000 AAA . 8700
2022-
22 Bt 01 AFL 03-24 | 13.0000 . 0000 AA+ . 5900
2022-
22 =1k EB ] A i 03-24 | 10. 0000 . 0000 AA+ . 1000
2022-
22 WA 01 AFL 03-24 1. 3000 . 0000 AA . 8000
LoEhe | 2022-
22 W& %% ABNOO2 X | ABN 03-24 0.0100 . 0027
22 B K ABNOO2 1t | X HEthe | 2022-
2k ABN 03-24 | 13.4900 . 0027 .9700
2022-
22 )R 01 =i 03-24 | 12.0000 . 0000 AA+ . 6800
2022-
22 15 04 A F it 03-24 | 10. 0000 . 0000 AA+ . 5000
2022-
22 YR PPNOO 1 5E 1) 1 03-24 6. 0000 . 0000 AA . 0000
2022-
22 B 01 A 03-24 4. 0000 . 0000 AA+ . 8800
2022-
22 [N 7K3kA5% PPNOO1 E M T H 03-24 | 12.5000 . 0000 AA+ . 6700
2022-
22 15 03 A F it 03-24 | 10. 0000 . 0000 AA+ . 0300
2022-
HR R 5 RIE: 0 03-24 | 78.0000 .0000 | AAA | AAA . 2000
2022-
22 I 04 A F it 03-24 5. 0000 . 0000 AAA . 1800
R | 2022-
22 F M B HF SCPO01 i 03-24 5. 0000 . 7397 AA . 7600
R | 2022-
22 T H A& B SCP001 i 03-24 5. 0000 . 4932 AA+ . 5000
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— MR | 2022-
22 YT & MTNOO2 5 03—24 5. 0000 . 0000 AA . 3600
R | 2022-
22 BT 4L % SCP002 i3 03-24 3. 0000 . 5890 AA . 9000
R | 2022-
22 28 115\ SCP002 i3 03-24 7. 0000 . 2466 AAA . 5500
22 HAZH MTNO02 (B | — M HHEE | 2022-
mEX) P 03-24 | 10. 0000 .0000 | AAA | AAA . 9500
AR SE | 2022-
22 JHEEIAMT 1Lk & ABS 03-24 1. 1500 .9151 | AAA . 8500
BARRSE | 2022-
22 JHEE AN 1C & ABS 03-24 0. 4700 .9178
2022-
22 TR — Ak | 03-24 | 13.5000 .0000 | AA+ | AA+ . 0000
2022-
22 WM f3 01 — A | 03-24 | 10. 0000 .0000 | AA+ | AA+ . 8000
2022-
22 fH = fit 01 — el fi | 03-24 8. 0000 .0000 | AA+ | AA . 1300
2022-
22 WIPHAZ % 01 — ek | 03-24 7.0000 .0000 | AAA | AA . 9500
2022-
22 i 01 — Ak | 03-24 5. 0000 .0000 | AA+ | AA+ . 0000
2022-
22 Pehi 02 — AR | 03-24 | 11.0000 .0000 | AAA | AAA . 2800
2022-
22 &4 01 — AR | 03-24 | 11.0000 .0000 | AAA | AAA . 4800
2022-
22 # T V1 — A FEMR | 03-24 | 20. 0000 .0000 | AAA | AAA . 5900
2022-
22 HEk 02 — AR | 03-24 | 17.0000 .0000 | AAA | AAA . 6700
2022-
22 B K1 — AR | 03-24 | 10. 0000 .0000 | AAA | AAA . 3500
2022-
22 7% 03 — AR | 03-24 | 22.0000 . 0000 AAA . 4000
R | 2022-
22 Y SCPO11 7 03-24 3. 0000 . 3260 AAA . 0300
R | 2022-
22 J& B #r SCP003 75 03-24 5. 0000 . 4932 AAA . 5000
— MR | 2022-
22 {1 T F}# MIN002 ¥ 03-24 2. 0000 . 0000 AA+ . 6900
R | 2022-
22 HEIHEEF . SCP002 i 7 03-24 3. 0000 . 7397 AA . 7000
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R | 2022-

22 JH 1K JE SCP001 fiids 03—24 4. 0000 . 6247 AA . 9400
— M RE AR | 2022-

22 & F[E 4% CP001 Wk 03-24 9. 0000 .0000 | A-1 | AA+ . 2800
— MR | 2022-

22 5 F MTNOO1 ¥ 03-24 | 20. 0000 . 0000 AAA . 3000
— MR | 2022-

292 B M HE MINOO L I 03-24 | 15.0000 .0000 | AA+ | AA+ . 6500
— MR | 2022-

22 i [E ¥ MTNO02 £ 03-24 5. 0000 .0000 | AAA | AAA . 2300
R | 2022-

22 Je K% SCPO01 i3 03-24 2. 0000 . 1644 AA . 5000
R | 2022-

22 H E&5# SCP001 fiids 03-24 | 10. 0000 . 7397 AA+ . 9000
— MR | 2022-

22 B MTNOOL £ 03-24 | 20. 0000 . 0000 AAA . 9600
— MR | 2022-

22 I8 HSE #5% MTNOO 1 £ 03-24 7. 0000 .0000 | AA+ | AA+ . 6000
— MR HIEE | 2022-

22 4k MINOO L 1 03-24 5. 0000 .0000 | AA+ | AA . 6200
R | 2022-

22 ¥ RZ) SCP002 i 03-24 | 20.0000 . 6575 AAA . 2500

22 HREME MTNOOT (Bl | — MR HIZE | 2022-

rRRIAR) g7 03-24 9. 0000 .0000 | AAA | AAA . 0000
— MR HIEE | 2022-

22 A [E BF MTNOO1 P 03-24 5. 0000 . 0000 | AA AA . 5000
— MR HIEE | 2022-

22 HAZHHE MINOO L 1 03-24 5. 0000 .0000 | AAA | AA+ . 6800
— MR HIEE | 2022-

22 FFIEIEE MTNOOT g 03-24 | 10. 0000 . 0000 AAA . 2800
— I | 2022-

2 £ 2245 MTNOO 1 £ 03-24 | 20.0000 . 0000 AAA . 5400
— MR HIEE | 2022-

22 L¢3 = MTNOO2 £ 03-24 | 20.0000 .0000 | AAA | AAA . 7000

HEXIR: Wind, WHHERER
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