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O NEX
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W2 BT
RITEMFH

LEi8EMEMHEL

Shanghal CFETS NEX mternationsd Mocey Browing

iz

SHERITHE 1000 12 7 REFFERIWERE, #EWERIE 20 2, £0EFE$FRIT 980 12.
ElfR73THE 239D 240002 1.595; 313D 200005 1.66; 3.15Y 220016 2.00-2.005; 4.38Y 230022 2.07-2.105; 6.57Y 230028
2.2375-2.245; 9.49Y 230026 2.335-2.3525; 28.88Y 230009 2.575-2.59,
I I A N N N D

2.0800

WE H E 5 (%) 1.6400
A H E (%) 1. 6325
A7 (%) -0. 0075

T

1.9275

1.9225

-0.0050

2.0700

-0.0100

[2024-05-31]

2.3070 2.5450
2.3155 2.5655
0.0085 0.0205

SRYERAME 99D 230211 1.70; 236D 240301 1.7825; 2.74Y 220203 2.0225-2.025; 4.29Y 230415 2.175-2.18; 6.75Y
210205 2.3125-2.325; 9.28Y 230215 2.4325-2.46,

rE B IEE £ RLR(%)
2 BIEEFERBE(%)
(%)
rE B E 753 (%)
% BEFFR(%)

(%)

B eeuns

SHIBTEER IR, BRFEEPT Q3 HifR. Mim/sE, 21D 012481084.1B 24 54 SCPO11
B) , RITHLES; 70D 012481621.1B 243FEE1 SCPO11  AAA £ 1.97%F3 (IHE-2 (i8) |, {BITHEES. BKEAHE,

96D 012480776.1B 24 thA{k, SCP002 AAA 7£ 1.94%p3x (fHERIE) , HESHEES; 113D(K2)

SCPO01 AA+

1. 7950

1.8000

0. 0050

1. 7950

1.8000

0. 0050

2.0500

2.0450

-0.0050

2.0150

2.0100

-0.0050

2.1850

2.1800

-0.0050

2.1325

2.1225

-0.0100

2.3400

2.3400

0.0000

2.2975

2.2925

-0.0050

2.4250
2.4375
0.0125
2.3970
2.4050

0.0080

AAA £ 1.93%pk3E (fH{E-2 iz

012384577.1B 23 EFIlElE

F241%m32 (GEMVE)  ESHEEE. Kin/oHE, 208D 012481690.1B 24 £2=£EEE SCPO0T AAA £ 2.10%m%3 (fh{E-5

&) , IRITHEES, 349D 042480267.1B 24 FgFE CP006 AAA  7£2.01%maZ, fHEME, RITHERT. BQAME, EnlmiEtEiT, ik

AR TR,

A = N TN - N I
AAA 1.94 2.0 2.01 2.1 2.13

B ERER

SHERIEEIRIER
(BP)

B ou=me

AA+

AA

AA-

AAA

AA+

AA

AA-

1.94

2.1

2.16

2.9

SHPERIBETK. 1-3 FERPE, 22

1.98

2.05

2.88

——ap

RBe

2.15

2.24

342
0 2.0
-12 2.14
-11 2.25
-2 34

2.2

2.38

3.4

2.04

2.18

24

3.43

2.18
2.41

3.98

2.38 3

3.95 3

2.2

24

4.22

2.41 -1

4.2 2

iR MTNOO2 (AAA, 1.14Y+NY) 7E£ 2. 20%(HENMEBMAS; 23 FEE MTN040 (AAA,

2.32Y) 1£2.20%m3Z, =ihfE 3bp plAZ; 24 iC& MTN002 (AAA, 2.9Y) 1£2.23%p32, BI&fE 0.5bp BaZ; 3 Z 5 SFHARR, 23 S MittbEk MTNOO7



(AAA, 4.47Y) TE 2.33%HEMAS; 24 TaEEL MTNOO7 (AAA, 4.88Y) BRTE 2.73%, =ff(E 2bp AaZ. 5Y RLALHARR, 22 F{E5E MTN004B

(AAA, 7.81Y) BRRFE 2.56%EEME. SRS, SHPREEERMRATE, Bei—HIKRE LT,

I N T I T T
2.23 2.38 2.56

AAA+ 2.03 None
AAA 2.14 2.32 2.5 None None
YU R
AA+ 2.22 2.39 2.7 None None
AA 2.36 2.59 2.95 None None
AAA+ 2.05 -2 2.23 0 2.37 1 2.56 0 None = None
SERYZSTIRIER AAA 2.16 -2 2.33 -1 2.5 0 None | None | None | None
(BP) AA+ 2.23 -1 24 -1 2.7 0 None None None ' None
AA 2.38 -2 2.6 -1 2.96 -1 None None None ' None

B cum

EWRSHRERR, BE, F/, RM(7, REMSEREENESS. UHoE, 21 %8803 AAA BAE 1.92%, BEEXH, B, 21
Al 02 AAA FRZTE 1.96%, Ees=H, ESTA. 21 J¢H8 02 AAA B3Pt 2.03%, E&AMHE, 24 %5801 AAA BRXE 2.61%, 21 B 02 AA FAZ
f£2.55%, HEEM, FEEN. 20 KB 01 AA BATE 2.65%., KimJIE, 24 4604 AAA piRZfE 2.70%, HEEM, RIGSIAN. 24 [EZ5 01 AAA

FRREAE 2.40%, 21 §AERENR 01 AAA FRSXTE 2.59%,

|

SHIRTERRKBIER BT M, BRRXEEEST 3-5Y 5K, EERESHRMRAESEK. BEFERE, 3-5Y TKAEERKHR, Tkn G, S5
RELE EhE+2 XiE), WaRpRATMTES, ETREEME-2 RR. FaHiE, mRIBEBAREE, BaEERIEN5SH9E, BERNK
AR, BRRRNESHEGE-1 2+1 B5ER, XAEEAES. 5. Lhen, B8, 117, RREEs5

-

EEEKETEARER, TIINERERE, RIFRRIFTAFRSREFRSIGEEK, £+130 (ZEBKR (reoffer T5+130) , FEEXIIFE

+132/133, {515 CCAMCL 29 /J\EEFE 1bps, HIZIRRAIFKIERHEE SR, FiIAEESTT JINKGR 27 RI—AR, TiaXIIFE 99.4/100 &, HRT

BREE], RIMEAEFAIREEE BDSOHG 27 JFlEE 99.6/100, H=irtiiae, wZe SHUION E{AiksY 2pts,

SHERRER

ijazaw s BSRI (RITHH) _

18D
21D
21D
25D
26D
28D
34D
39D
39D
40D
42D
47D
54D
70D
70D
77D
82D
96D
100D ({k 1)
113D(fk 2)
117D
208D
208D
210D
267D({k 2)
267D({k 2)
314D
349D

012480766.1B
012384531.1B
012481084.1B
012481084.1B
012481635.1B
012481201.1B
012480832.1B
012481156.1B
012481280.1B
012481280.1B
012480126.1B
012481617.1B
012480255.1B
042380411.1B
012481621.1B
012481621.1B
012384201.1B
072410066.1B
012480776.1B
012480831.1B
012384577.1B
012480065.1B
012481690.1B
012481690.1B
012481423.1B
042480085.1B
042480085.1B
072410040.1B
042480267.1B

24 B8R4 SCP002
23 EBXIk SCPO01
24 54 SCPO11
24 54 SCPO11
24 TR SCPO06
24 tRFISEAL SCPO13
24 thERE&#HE SCPO05
24 EZREER SCP006
24 FhEER SCP001
24 FhEER SCP001
24 BX& 5 SCPOO1
24 T2 )\F SCP009
24 fEERZ {7 SCPOOT
23 BRI CPOOT
24 ;FEE ] SCPO11
24 ;FEE ] SCPO11
23 iB1E|E(S SCP008
24 HEZiF4 CP002
24 tha{t, SCP002
24 3545 SCPOOT
23 EErhl&IE SCPOOT
24 2347l SCPOOT

HeEBSR SCPOO1
24 He=ERI SCPO01

24 faE SCPO07 (RlEIZEHz)

24 3E5TFER= CP001

24 3E5TFER= CP001

24 EfFiEzs CP007
24 FgE3 CP0O06

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

2.00%
2.18%
1.93%
1.93%
1.89%
1.92%
1.95%
1.90%
2.00%
2.00%
2.20%
2.00%
2.03%
2.06%
1.97%
1.97%
2.02%
1.93%
1.94%
100
2.41%
2.07%
2.10%
2.10%
2.25%
3.57%
3.57%
2.07%
2.01%



e B (£i7H140) __

21 HAKR MTNOO2(Z13#R%

11D
13D+NY
24D+NY(fk 1)
67D
73D
80D+363D({k 1)
90D
92D ({4 2)
94D
95D+4Y({k 1)
95D
144D
150D +2Y
152D
195D
200D
271D
303D(fk 1)
318D
329D +NY
331D(fk 1)
363D+NY
1.41Y
1.53Y
1.62Y
1.75Y+NY({k 2)
1.93Y
2.1Y({k 1)
2.11Y
2.13Y({k 1)
2.13Y+2Y
2.14Y+NY
2.25Y
2.79Y
2.81Y
2.82Y
2.88Y(fk 2)
2.9Y(fk 2)
2.9Y+2Y
2.91Y

2.99Y+2Y

3.73Y
4.18Y+2Y({k 2)
4.19Y
4.19Y
4.63Y+2Y
4.78Y({k 1)
4.81Y
4.88Y
4.9Y
7.81Y
9.88Y
9.88Y
9.98Y
9.99Y

SHEIVRERIRE

RIFRKE

7D
11D
11D
21D
33D +3Y({k 2)
52D+364D
56D
80D +2Y

102101071.1B
101900791.1B
102101164.1B
102101466.1B
102101508.1B
102281822.1B
101901177.1B
102282006.1B
102101769.1B
102101793.1B
131900017.1B
102102056.1B
102102165.1B
102282405.1B
101901702.1B
102103283.1B
102000167.1B
102280673.1B
102000654.1B
102280922.1B
132280040.1B
102381259.1B
102200184.1B
102002264.1B
102380072.1B
102480570.1B
102100928.1B
102101244.1B
102381626.1B
102381733.1B
132380051.1B
102381763.1B
102382320.1B
102280516.1B
102481084.1B
102481172.1B
102481553.1B
102481731.1B
102481798.1B
102481867.1B

102400778.1B

102380298.1B
102381915.1B
102381982.1B
102381982.1B
102400588.1B
102480787.1B
102481060.1B
102481518.1B
102481708.1B
102280592.1B
102481556.1B
102481601.1B
102482011.1B
102482079.1B

REAEB

188199.SH
188199.SH
178811.SH
2122033.1B
188250.SH
152510.SH
251820.SH
188442.SH
188587.SH

19 XEEHT MTNOO3
21 7= MTNOO5
21 & MTNO003
21 ¥ IHRIE MTNOO1
22 E7HE MTNOO1
19 7HEfE MTNOO3B

22 ZThesEsZ MTNOO9
21 E&H MTN004
21 Btk 5 MTNOO1
19 E#BH1% GNOO1
21 E5iE MTNO07
21 iFkiEiEpE MTNOO6
22 FhzziE= MTNOO1
19 EG@EFF MTNOO1
21 HREL MTNOO7
20 ;FBERE MTNOO1
22 EZHFE MTNOO2
20 FREEERE MTNOO1
22 j&@F MTNO003
22TCL £ GN002
23 J1|8E#% MTNOO1A
22 b= MTNOO6
20 FEMIEHE MTNOOS
23 FFRELI MTNOOT
24 SUSRRAY MTNOO1
21 &= MTNO0O03
21 ;PEPFRE MTNOO1
23 {RE1E MTNOO3
23 BRI MTNOO02
23 $FERET GN002
23 ;T 4FF MTNOO2
23 BRI MTNOO3
22 &% MTNO05
24 #RE%R MTNOOT
24 HHEB MTN002
24 B/ MTNOO1
24 #@ERIzEE MTNOO3
24 b2z MTNOO1
24 hE} MTN0O4

24 S¢tBE1E MTNOOT (RIBIE

#2)
23 Z5iE3Z MTNOO2
23 £FifE MTNO04B
23 itk MTNOO6
23 itk MTNOO6
24 Kfg&l MTNOO1
24 KH#ZE MTNOO4A
24 HeEF MTNOO6
24 7EigzE MTNO17
24 & MTNOO02B
22 th{EEH MTNO04B
24 iEtsEE MTNOT1A
24 5=l MTNOO5
24 iEtEEE MTNO13A
24 T-NA&FE MTNO02

REEE (R1THHE)

Za\|
21 £28E 03

21 %88 03
21 B 02
21 TR 03
21 7k 02
20 ZRi&E 01
23 i 04
21 ¥¢8B 02
21 Eh% 01

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

AAA

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

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

2.00%
2.07%
2.03%
2.05%
2.10%
2.03%
1.96%
2.12%
1.92%
2.24%
1.94%
2.04%
2.10%
2.65%
2.12%
2.01%
2.07%
2.19%
2.13%
2.17%
2.22%
2.25%
3.91%
2.19%
2.81%
2.56%
2.71%
2.21%
2.39%
2.29%
2.49%
2.34%
2.30%
2.31%
2.34%
2.30%
2.32%
2.51%
2.37%
2.24%

2.43%

2.29%
2.85%
2.32%
2.3225%
2.92%
2.55%
2.96%
3.22%
2.70%
2.56%
2.82%
2.83%
2.82%
2.75%

_

1.92%
1.92%
2.55%
1.82%
1.96%
2.65%
2.40%
2.03%
2.40%



81D
86D({Kx 1)
86D({Kx 1)

95D
110D +5Y

119D

143D +4Y({X 2)

150D +2Y
173D+5Y
190D ({%X 2)
200D
234D
234D
238D
252D
275D({k 1)
275D({k 1)
284D
297D
304D
312D
322D+3Y
322D
322D
322D
328D
340D
355D
355D
360D
1.08Y({X 1)
1.16Y
1.18Y+NY
1.19Y+2Y
1.21Y+1Y
1.23Y({X 2)
1.25Y({x 1)
1.37Y+2Y
1.41Y
1.41Y+2Y
1.42Y+3Y
1.45Y+3Y
1.54Y
1.58Y
1.61Y+2Y
1.74Y
1.89Y
1.89Y
1.98Y+2Y
1.98Y({%x 1)
2.28Y+2Y
2.3Y
2.3Y
2.31Y({K 1)
2.31Y({K 1)
2.47Y+NY
2.47Y+NY
2.49Y
2.63Y({x 1)
2.82Y({K 2)
2.82Y({K 2)
2.82Y({K 2)
2.84Y+2Y
2.84Y+2Y
2.9Y({x 1)
2.98Y
2.99Y
2.99Y
2.99Y
2.99Y

3.41Y+2Y({k 1)
3.41Y+2Y({k 1)

149608.5Z
149611.5Z
1780258.1B
149621.5Z
152278.SH
155758.SH
133101.5Z
149686.5Z
1923008.1B
197830.SH
185142.SH
162994.SH
185295.SH
196209.SH
1880019.1B
185446.SH
185446.SH
149835.5Z
185559.5H
185622.SH
185269.SH
250689.SH
185682.SH
185682.SH
185682.SH
152461.SH
184392.SH
163558.SH
163558.SH
122374.SH
251568.SH
182324.SH
137600.SH
137633.SH
2280363.1B
137669.SH
182585.SH
137906.SH
252820.SH
114026.SH
252741.SH
133702.5Z
148548.5Z
1523008.1B
114680.SH
138969.SH
148263.5Z
148263.5Z
148291.5Z
254839.SH
252296.SH
197130.SH
197130.SH
1980096.1B
1980096.1B
185019.SH
185019.SH
133717.5Z
196204.SH
240797.SH
240797.SH
240797.SH
254230.SH
254230.SH
254614.SH
115128.5Z
2422028.1B
241030.SH
241030.SH
2422028.1B
182987.SH
182987.SH

21 7=4L 03
21 —¢1 01

17 BNtz 02

21 #% 01
19 Bz 02
19 &RE 01
21718 K2
21 EX 04
19 ZREFE
21 i C1
G21 5% 1
20 %fH 02
22 [Ege 01
22 fgix 01
18 Tpk{x
22 FEF 01
22 3 01
22 X5 02
22 IAIE 02
22 =% 01
22 3l 01
23 In#g 01
G22 =&
G22 =&
G22 =&
20 [E4f1, 01
22 3t 02
20 #Z= G4
20 #Z= G4
14 18R
23 #kig; 03
22 ¥k 04
22 UF Y2
22 5 01

22 H B#ipkdR

22 7532 01
22 72 03
22 [ifgs 01
23 5EFF 03
22 FAB 02
23 54 03
23 llmin 01
23 &2 01
15 EEAE
23 EHr 01
23 75[E 01
23 &K1
23 &K1
23 i 01
E#riz 03
23 3545 01
21 Bk 02
21 Bk 02

19 KB AR
19 KB AR

21 2= Y3
PARCEQE
23 B= 02
22 231% 01
24 hilF G5
24 hilF G5
24 Fhiff G5
24 FFg; 01
24 FFg; 01
24 B2 01
24 Ejg C1

24 FRIREEIR 02

24 %% 01
24 5% 01

24 RIREFER 02

22 Fik 10
22 Fik 10

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

1.95%
2.01%
2.80%
2.13%
1.96%
2.10%
2.13%
2.15%
2.15%
2.01%
2.01%
2.50%
2.11%
2.50%
2.70%
2.12%
2.12%
2.20%
2.06%
2.12%
2.06%
2.38%
2.11%
2.11%
2.11%
2.13%
2.17%
2.07%
2.07%
2.06%
2.30%
2.40%
2.15%
2.16%
2.65%
2.11%
2.32%
2.30%
2.90%
2.34%
2.95%
2.49%
2.42%
3.21%
2.31%
2.21%
2.21%
2.21%
2.26%
2.31%
3.90%
2.26%
2.26%
2.70%
2.70%
2.28%
2.28%
2.38%
2.31%
2.21%
2.21%
2.21%
2.92%
2.92%
2.48%
2.39%
2.26%
2.61%
2.615%
2.26%
2.36%
2.36%



3.41Y+2Y({k 1)
3.91Y({X 2)
4.74Y +NY
4.78Y({K 2)

4.81Y
4.98Y
9.89Y({X 2)
9.89Y({X 2)
47D
291D +2Y
1.08Y+1Y
1.15Y+1Y(fk 1)

1.57Y+1Y

1.57Y+1Y

1.6Y
2.79Y

2.8Y+2Y({k 1)

15D(fk 2)
60D +NY
77D+5Y
77D+5Y
87D
88D
112D+NY
112D+NY
119D +NY
119D +NY
163D({X 1)
163D({X 1)
163D({k 1)
189D
202D +5Y
291D+NY
291D+NY
305D +NY
305D +NY
1.08Y+5Y(fk 2)
1.08Y+5Y(fk 2)
1.18Y+5Y(fk 2)
1.18Y+5Y(k 2)
1.18Y+5Y(fk 2)
1.31Y+NY
1.31Y+NY
1.43Y+5Y(fk 1)
1.64Y+5Y
1.64Y+5Y
1.81Y+NY
1.83Y({X 1)
1.83Y({X 1)
1.83Y({X 1)
1.83Y+NY
1.87Y
2.02Y+NY
2.15Y
2.33Y+5Y({X 2)
2.33Y+5Y({X 2)
2.44Y
2.44Y
2.46Y+NY
2.47Y
2.48Y({X 2)
2.62Y+5Y
2.64Y+5Y
2.65Y+5Y({K 2)
2.65Y+5Y({K 2)
2.74Y+5Y
2.74Y+5Y
2.74Y+5Y
2.74Y+5Y

182987.SH
2180152.1B
240615.SH
2280071.1B
254198.SH
241026.SH
240924.SH
240924.SH
031900565.1B
032280300.1B
032380621.1B
032380697.1B

032381251.1B

032381251.1B

032480017.1B
032480241.1B

032480263.1B

2120050.1B
1928018.1B
1928019.1B
1928019.1B
2128027.1B
2120073.1B
1928025.1B
1928025.1B
1928031.1B
1928031.1B
2128035.1B
2128035.1B
2128035.1B
2128046.1B
190311.I1B
2028006.1B
2028006.1B
2020016.1B
2020016.1B
2028022.1B
2028022.1B
2028025.1B
2028025.1B
2028025.1B
2028037.1B
2028037.1B
2028044.1B
2128002.1B
2128002.1B
2128011.1B
2328006.1B
2328006.1B
2328006.1B
2120022.1B
2328009.1B
2128021.1B
2320031.1B
2128030.1B
2128030.1B
212380023.I1B
212380023.I1B
2128038.1B
2320057.1B
2328024.1B
2228003.1B
2228004.1B
2228006.1B
2228006.1B
2228014.1B
2228014.1B
2228014.1B
2228014.1B

22 Ei 10
21 $akE 01
3257 YKO6
22 Bt
24 FE#% 03
24 E75 01
24 thi, 04
24 thi, 04
19 =K% PPNOO1
22 EE#r PPNOO1
23 F=BK PPNOO1
23 FR5EEZ PPNOO2
23 BfinzsiE PPNOT1 (B4
tE22))
23 BfinzsiE PPNOT 1 (ETH54:
tE22))

24 E 381 PPNOO1A
24 223453 PPNOO5
24 M= PPNOO1 (RIGIEE
)

21 ERURITEREERER 01
19 TRpRITREMR
19 RERIT =2 01
19 RERIT =2 01
21 1BREERIT/IMAIR 03
21 IIER4T/IMAIR 02
19 RIBRITKEMR
19 RIBRITREMR
19 ITRIRTTKESR
19 ITRIRTTKESR
21 #ERIT 02
21 #ERIT 02
21 HBR17 02
21 HAHRIT 02
19 3#H 11
20 HBAEERITIKERIR
20 HBAEERITIKERIR
20 STHRITRER R
20 STHRITRER R
20 RERITZHR
20 RERITZHR
20 HARIT =4 01
20 HARIT =4 01
20 HARIT =4 01
20 S RERITRER R
20 S RERITRER R
20 ITRERIT=4 01
21 TRstRIT 4% 01
21 TRstRIT 4% 01
21 HBAEERTT kSRR 01
23 RIBRIT/IMAIR 01
23 RIBR1T/IMIR 01
23 RIBRIT/IMIR 01
21 X ERITRER R
23 PEHR1T 01
21 TrgtR1TkER(R 01
23 BRI T/ MR 01
21 BRIT R
21 BRIT R
23 FEKERITR 03
23 FEKER1TR 03
21 FRAVRTTKEL(R 01
23 KIPRIT/IMAIR
23 FRERIT="1(% 01
22 FERIT 4% 01
22 TrEtRIT—4 01
22 FERITZ 01
22 FERITZ 01
22 RIERIT 4R 01
22 RERIT 4R 01
22 RERIT 4R 01
22 RERIT 4R 01

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

AAA

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
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
AAA
AAA
AAA
AAA

2.36%
2.59%
2.47%
3.03%
3.16%
2.40%
2.70%
2.70%
2.25%
2.12%
2.85%
2.36%

2.43%

2.43%

2.33%
2.50%

2.47%

2.10%
2.03%
2.01%
2.01%
1.87%
1.90%
2.04%
2.04%
2.05%
2.05%
1.97%
1.97%
1.97%
1.93%
2.03%
2.12%
2.12%
2.16%
2.16%
2.17%
2.17%
2.14%
2.14%
2.14%
2.165%
2.165%
2.145%
2.16%
2.16%
2.19%
2.125%
2.125%
2.125%
2.30%
2.13%
2.21%
2.20%
2.21%
2.21%
2.17%
2.17%
2.25%
2.22%
2.16%
2.23%
2.23%
2.23%
2.23%
2.235%
2.235%
2.235%
2.235%



2.74Y+5Y 2228014.1B 22 E@RIT 4% 01 AAA 2.235%
2.87Y+NY 2228023.1B 22 HERITKER 01 AAA 2.26%
2.98Y({k 1) 2420018.1B 24 dt55R1T 03 AAA 2.235%
2.98Y 2420019.1B 24 #ESER1T 01 AAA 2.25%
2.99Y 2420021.1B 24 EgER1T 01 AAA 2.235%
2.99Y 2420021.1B 24 EgER1T 01 AAA 2.235%
2.99Y 2420021.1B 24 EgER1T 01 AAA 2.235%
3Y({k 1) 2420024.1B 24 EERRITE R 01 AAA 2.26%
3.06Y+5Y 2228041.1B 22 RAVERIT—4% 01 AAA 2.255%
3.23Y+5Y({k 1) 092280065.1B 22 THTRAAR 03A AAA 2.28%
3.23Y+5Y({k 1) 092280065.1B 22 THTRAAR 03A AAA 2.28%
3.23Y+5Y 092280069.1B 22 HEERIT TR AR 01 AAA 2.295%
3.23Y+5Y 092280069.1B 22 HeERIT —RE A= 01 AAA 2.305%
3.23Y+5Y 092280069.1B 22 HeERIT —RE A= 01 AAA 2.305%
3.25Y+5Y({x 1) 092280080.1B 22 XERIT =B AR 01A AAA 2.305%
3.4Y+5Y 092280108.1B 22 HIT R AR 02A AAA 2.285%
3.4Y+5Y 092280108.1B 22 RIT R AR 02A AAA 2.28%
3.43Y+5Y 092202005.1B 22 EF T —REARE 01A 2.27%
3.43Y+5Y 092202005.1B 22 EF T —REARE 01A 2.27%
3.44Y+5Y({k 1) 092280131.1B 22 BT EAE 02A AAA 2.29%
3.44Y+5Y({k 1) 092280131.1B 22 BT REAE 02A AAA 2.31%
3.45Y+5Y 092280134.1B 22 THF A S 04A AAA 2.295%
3.45Y+5Y 092280134.1B 22 THF A S 04A AAA 2.295%
3.45Y+5Y 092280134.1B 22 THF—REAE 04A AAA 2.29%
3.45Y+5Y 092280134.1B 22 THF R EAE 04A AAA 2.29%
3.45Y+5Y 092280134.1B 22 THF 4R EAE 04A AAA 2.31%
3.87Y+5Y 232380015.1B 23 TIT”REAEMNEO01A AAA 2.325%
4.04Y+NY 242380008.1B 23 F{T7KEE(R 01 AAA 2.42%
4.13Y+NY 242380013.1B 23 EB{T7KEE(R 01 AAA 2.42%
4.23Y+5Y 232380032.1B 23 HeNSRIT TR AE 01 AA+/AA 3.89%
4.24Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.44%
4.24Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.44%
4.24Y+NY 242380017.1B 23 RAT7KEER 01 AAA 2.44%
4.24Y+NY 242380017.1B 23 RAT7KEER 01 AAA 2.44%
4.25Y+5Y 232380036.1B 23 T &EAFR 02A AAA 2.37%
4.29Y+5Y 232380052.1B 23 RIT AR R 02A AAA 2.37%
4.29Y+5Y 232380052.1B 23 RIT-PEARR 02A AAA 2.37%
4.31Y+5Y 232380057.1B 23 T REAfE 02A AAA 2.37%
4.32Y+NY 242380021.1B 23 BT7KEER 02 AAA 2.44%
4.4Y+5Y(k 1) 232380066.1B 23 RIT R AR 03A AAA 2.395%
4.41Y+5Y 232380069.1B 23 BT RARANR 02A AAA 2.38%
4.55Y+5Y 232380089.1B 23 PERITREARE 01A AAA 2.43%
4.67Y+5Y 232480001.1B 24 HIT—REAE 01A AAA 2.405%
4.67Y+5Y 232480001.1B 24 HIT—REAE 01A AAA 2.405%
4.67Y+5Y 232480001.1B 24 HIT—REAE 01A AAA 2.44%
4.69Y+5Y 232480004.1B 24 RIT”RAARZRO01A AAA 2.405%
4.69Y+5Y 232480004.1B 24 RITZIREAZ 01A AAA 2.40%
4.79Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.45%
4.79Y+NY 242400005.1B 24 RAIT7KEEF 01 AAA 2.455%
4.8Y+NY({k 1) 242400004.1B 24 mpfiKER(R 01 AAA 2.47%
4.8Y+NY({k 1) 242400004.1B 24 mpfiKER(R 01 AAA 2.48%
4.85Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.415%
4.85Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.415%
4.85Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.415%
4.85Y+5Y({k 2) 232480008.1B 24 T REANE 02A AAA 2.415%
4.85Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.41%
4.85Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.41%
4.85Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.42%
4.85Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.43%
4.85Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.43%
4.86Y+5Y 1928008.IB 19 &RA4R17 4% 03 AAA 2.415%
4.9Y+NY 242480002.1B 24 3O3R 1TK 4R 01 AAA 2.48%
4.9Y+NY 242480002.1B 24 SR 1TK 4R 01 AAA 2.48%
4.9Y+NY 242480002.1B 24 SO\ER1TK 4R 01 AAA 2.48%
4.9Y+NY 242400007.1B 24 PFERITKER 01 AAA 2.48%
4.9Y+NY 242400007.1B 24 PFERITKER 01 AAA 2.48%
4.9Y+NY 242400007.1B 24 PFERITKER 01 AAA 2.49%
4.9Y+NY 242400007.1B 24 PFERITKER 01 AAA 2.49%
4.91Y+5Y({k 2) 232480014.1B 24 AT IREAZ 01A AAA 2.42%
4.96Y+5Y 232400018.1B 24 TRERIT R AN &R 01 AAA 2.47%
4.96Y+5Y 232400018.1B 24 TRERIT R AN &R 01 AAA 2.47%
4.96Y+5Y 232400018.1B 24 TRERIT R AN &R 01 AAA 2.47%




4.99Y+NY 242480003.1B 24 TN TKE R 01 AAA/AA+ 2.73%
4.99Y+NY 242480003.1B 24 TN TKE R 01 AAA/AA+ 2.74%
9.4Y+5Y({f 2) 232380067.1B 23 hITRIEALE 03B AAA 2.62%
9.4Y+5Y({f 2) 232380067.1B 23 hITRIEALE 03B AAA 2.62%
9.42Y+5Y({k 1) 232380074.1B 23 RIT—REALE 03B AAA 2.615%
9.68Y+5Y({k 2) 232480007.1B 24 BT REAE 01B AAA 2.62%
9.69Y+5Y({k 1) 232480005.1B 24 RIT—REAE 01B AAA 2.62%
9.69Y+5Y({k 1) 232480005.1B 24 RIT—REAE 01B AAA 2.62%
9.85Y+5Y 232480009.1B 24 hITRIEALE 02B AAA 2.625%
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