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[2024-03-14]

B ==

FUTRER, NEHPRITHRRRSMEGERS, 3 B 14 BURIRERAIITRET 30 (27T 7 REBERIWEE, PirFlZRA 1.8%. Wind #iEE
7, HH 100 {Z7TEREIWEIEE, FibesRi#ETE 70 27T,
Efs=75E 225D 230024 1.75; 1Y 230005 1.89-1.895; 2.67Y 230025 2.15-2.17; 4.59Y 230022 2.2475-2.265; 6.78Y 230028 2.355-
2.37; 9.7Y 230026 2.325-2.3525; 29.09Y 230009 2.54-2.5775,

e H [E1%(%) 1.7300 2.1575 2.2600 2.3575 2.4025 2.5575
A H E (%) 1.7500 2.1575 2.2750 2.3725 2.4200 2.5650
A5 ) (%) 0.0200 0.0000 0.0150 0.0150 0.0175 0.0075

T

SRIMEISE 177D((K 2) 230211 1.83-1.86; 314D 240301 1.89; 2.95Y 220203 2.28-2.30; 4.5Y 230415 2.3975-2.405; 6.26Y 200210
2.47-2.475; 9.5Y 230215 2.53-2.545,

I I R T R N TR

IR AR [ T <2k 57 (%) 1.7500 2.2700 2.3850 2.5200 2.5250
A H AR E I 4B % (% 1.7900 2.2800 2.4000 2.5300 2.5450
2B (%) 0.0000 0.0100 0.0150 0.0100 0.0200
W [ T4 (%) 1.8300 2.2600 2.3325 2.4550 2.4675
A [ [ A5 (%) 1.8600 2.2700 2.3500 2.4750 2.4825
2B (%) 0.0300 0.0100 0.0175 0.0200 0.0150
B eouns

SHIRTIERRMMIZRIEER, AREESTT Q2. Q3 HilR, Gim/SHE, 14D 012480101.1B 24 {fARIKIF SCP004  AAA  7£ 2.23%pK3Z
(fHE+4 (IE) , HEHEES,; 28D 012384086.B 23 EEX SCPO10  AAA £ 2.35%mAs (ffE+5 AIE) |, {RITHAEES. PKHAME,
70D 012480632.1B 2454 SCP008 AAA 7E230%A3R (fGEME) . RITHLEES, 103D 012383667.1B 23 HY SCP006 AAA 1E
2.35%p3z (HEMNE) , BSHEES. Kim/omE, 213D¢fK1) 012480197.1B 24 #itidaidk SCPO0T  AAA  7£2.46%p32 (IHfE+1 (L) , E=

HZSTENA; 235D 012480525.1B 24 iFMAS SCP002 AAA  TE239%R0AE (fHE+2 (&) |, RITHABEN, SWRNmS, Bk, PRKsFHSIHEEE

BB 17,
| M [ M| M| M| M | 1M
AAA 2.34 2.39 2.43 2.47 2.55
AA+ 2.46 2.53 2.59 2.66 2.73
Y [l
AA 2.75 2.99 3.0 3.32 3.35
AA- 3.09 3.66 3.78 435 448
AAA 232 2 237 2 242 1 244 3 | 253 2
SHERKS TR AA+ 242 4 251 2 259 0 264 2 | 271 2
(BP) AA 275 0 299 0 3.0 0 332 0 33 0
AA- 309 0 366 O 378 0 | 435 0 448 0

B ou=me

SHPERKRBERER, 1-3 FRRFE, SHEEH1~EE+3 3L, £1.5Y~2.0Y MHEBOsESH, 20 @t MTNOO3 (AAA, 1.32Y) 7

2.A5%p3E, BHEH _E1T 1bp; 22 £RE58E MTNOOT (AAA, 1.63Y) 1E 2.50%R%3% 2 £, SRERIFTE; 23 I MTN023 (AAA, 2.31Y) £ 2.52%F



X 3E; 23;C£ MTNOO7 (AAA, 2.76Y) 7E 2.46%R53Z 4 £, WIERH E17 2bp, 3 & 5 FHAPR, AAZ—HR, 22 EHEIR MTNOO3(BETR{RIFIR)
(AAA, 3.54Y) 7 2.66%F3c, SREAEE; 24 I Mgk MTNOO2 (AAA, 4.89Y) 7 2.70%5k3% 5 %, 5Y RUALHAIR, AA—HR%, 24 #8E MTNOO1

(AAA, 9.86Y) BXZZTE 2.75%; 24 &IIthek MTNOO2 (AAA, 9.96Y) £ 2.87%RR 2%, BWAME, SHPEKN@EARNES, MEL1T.

I N N T TR T T
2.55 2.67 2.79

AAA+ 239 2.82
AAA 2.5 2.64 2.76 None None
YU ERE
AA+ 2.49 2.8 2.99 None None
AA 2.61 2.88 3.14 None None
AAA+ 2.37 2 2.53 2 2.66 1 2.78 1 2.80 2
SHERIES TR AAA 2.48 2 2.61 3 2.75 1 None None None | None
(BP) AA + 246 3 2.79 1 298 1 None = None None None
AA 2.6 1 2.86 2 3.14 0 None = None None None

B cum

EIERRIRREER, B, 5, BT, RENSHEEWESS. IRESHE, 21 AR 01 AAA BRFE 240%, EEEH, RITEVSE
No 21757301 AAA BRTE2.39%, EEseH, BUEN, 21 844 Y2  AAA BT 2.40%, REGSEH, HESEAN. WdgAE, 24 2k 01 AAA
PYRXAE 3.105%, EE|H, FRESEAN. 16 XBNEKERR AA BEIAE 2.85, 21 IHFF 01 AA+ BASHE 2.55%, Kim/IMHE, 23 K2 AAA BEZ(E

2.76%, 21 %8802 AAA BRAITE 2.6998%. 20 #i#&k 01 AAA BAZTE 2.73%.

L

BPEREERFSRES, THRZEREMFR. REFTE, BWRENPESMUNEARZIREERE, NEFERERAY LKLY 1-1.5pt £
92.5/93, IERRE. WIISHHIEBEINER, TEWSZIBEXIIFE 5.8%/5.7%Mir, MEESKEEIRMHERLD, o ERKERZETIT 100-150bps Z 10%
LITF. =ik, fEimoRidras EKkey 0.5pt, 8 BEIHRSMFESLAKS, S HAMRIE 84.5.

S BERRER
_
012383175.1B 23 KEFEEE SCP008 2.17%
8D 012384442.1B 23 FaimiEEE SCPO08 AAA 2.16%
8D 042380174.1B 23 $&;T3%i@ CP001 AA+ 2.33%
14D 012480078.1B 24 tRFIsEIr SCP003 AAA 2.22%
14D 012383961.1B 23 E&#% SCP006 AAA 2.26%
14D 012480101.1B 24 fFFITIl SCPO04 AAA 2.23%
14D 012480101.1B 24 fFFITIl SCPO04 AAA 2.22%
15D 012480150.1B 24 fFFITIl SCPO05 AAA 2.25%
15D 012480150.1B 24 fFFITIl SCPO05 AAA 2.23%
15D 012480150.1B 24 fFFITIl SCPO05 AAA 2.23%
15D 012480150.1B 24 fFFITIl SCPO05 AAA 2.22%
28D 012480828.1B 24 #eB3; T SCP002 AAA 2.36%
28D 012384086.1B 23 [E&% SCPO10 AAA 2.35%
28D 012384086.1B 23 [E&% SCPO10 AAA 2.35%
47D 012384008.1B 23 460 SCP006 AAA 2.44%
54D 012382989.1B 23 #BIMZNFE SCP002 AAA 2.40%
55D 012384070.1B 23 158% SCPO16(F B EHE) AAA 2.50%
60D 012383100.1B 23 R4 SCP010 AA+ 2.55%
60D 012383100.1B 23 R4 SCP010 AA+ 2.55%
70D 012480632.1B 24 524 SCP008 AAA 2.30%
71D 072310284.1B 23 @itz CPO07 AAA 2.25%
71D 012383257.1B 23 $E;T359E SCP003 AA+ 2.50%
78D 012384369.1B 23 #fBER SCPO06 AAA 2.25%
86D ({k 3) 012480692.1B 24 KEE&Z SCPOO1 AAA 2.40%
89D 012383460.1B 23 32{F4% SCP018 AAA 2.53%
91D 012480019.1B 24 IRBRFEER SCPOOT AAA 2.40%
91D 012480224.1B 24 524 SCP003 AAA 2.30%
92D 012383519.1B 23 jEES SCP029 AAA 2.48%
95D 012383545.I1B 23 iT7&REE SCP002 AA+ 2.70%
98D 072410014.1B 24 IREIES CP002 AAA 2.23%
99D 012383885.I1B 23 ek EEH] SCP013 AAA 2.43%
116D 012383702.1B 23 FFRIZE SCPO06 AA+ 2.50%
117D 012383726.1B 23 1B{74% SCP021 AAA 2.55%
124D 072410011.1B 24 £TH8EsS CPO01 AAA 2.41%
124D 072410011.1B 24 4T85 CPO01 AAA 2.41%
124D 072410011.1B 24 4182 CPO01 AAA 2.41%
124D 072410011.I1B 24 4T85 CPO01 AAA 2.41%

125D 012480269.1B 24 [N I#z SCPOO1 AAA 2.41%



125D
125D
160D
160D
171D(fk 1)
171D(fk 1)
171D(fk 1)
176D
178D(fk 1)
178D(k 1)
181D
181D
181D
183D
184D ({k 4)
184D ({k 4)
186D ({k 2)
190D
196D
197D
211D
213D({k 1)
213D({k 1)
213D({k 1)
218D
218D
228D
231D
231D
255D(fk 1)
266D
317D(fk 2)
351D

BRR FHHD FSRI (RITHH) _

4D+2Y
4D+2Y
10D({% 1)
11D
13D+2Y
32D+364D
32D+364D
32D+364D
46D
46D
83D
89D
89D
89D
89D+NY({X 1)
95D
95D +1.99Y
98D
148D
148D
159D
162D
166D
166D
166D
166D
180D

196D

199D +2Y
222D
225D
236D
237D
246D

012480269.1B
012480269.1B
042380464.1B
042380464.1B
012480703.1B
012480703.1B
012480703.1B
012384446.1B
042380530.1B
042380530.1B
072310245.1B
072310245.1B
072310245.1B
042380531.1B
012384507.1B
012384507.1B
012384539.1B
012384581.1B
042380569.1B
012480014.1B
012480163.1B
012480197.1B
012480197.1B
012480197.1B
042380596.1B
042380596.1B
012480446.1B
042480005.1B
042480005.1B
012480609.1B
072410019.1B
042480056.1B
042480101.1B

102100453.1B
102100453.1B
102100535.1B
132100020.1B
102380697.1B
102280771.1B
102280771.1B
102280771.1B
102100903.1B
102100903.1B
101900759.1B
102101071.1B
102101071.1B
102101071.1B
102101054.1B
102101110.1B
102101093.1B
102381439.1B
101901052.1B
101901052.1B
132100093.1B
102101636.1B
102101724.1B
102101724.1B
102101724.1B
102101724.1B
102101845.1B

132100080.1B

102101977.1B
102102056.1B
102102119.1B
101901515.1B
101901534.1B
102102300.1B

24 M T#% SCPOO1
24 M T#% SCPOO1
23 SEIEiX CPOOT
23 SEIEiX CPOOT
4 324k SCP002
24 &k SCP002
4 324k SCP002
23 f#% SCPO13
23 iR CPO15
23 sizE CPO15
23 EfSIES CP024
23 EfSIES CP024
23 EfSIES CP024
23 j&PFBEikZ CPO03
23 BkFEET SCPO12
23 BEFEET SCPO12
23 ERYIAR SCPO05
23 LM% SCPO03

23 Z=HE% CP012
24 FrEgiEE SCPOOT
24 7Eithgk SCPOOT
24 1gmkigds SCPOOT
24 1gmkisds SCPOOT
24 1gmkigds SCPOOT
23 =RE% CPO13
23 Z=RE% CPO13
24 BNEBYHS SCPOOT
4 R4 CPO01
F354% CPOO1
24 I§MkIR#S SCP002
24 HhZRiES CP002
24 I7ageR CP0O01
24 #E=iE CPOO1

21 RiUEkEE MTNOO1
21 RiUEEE MTNOO1
21 IRF5E85 MTNOO1
21 [EF8 GNOOT
23 AERIR MTNOOT
22 EfedEs MTNOO3
22 EfedEs MTNOO3
22 EfedEs MTNOO3
21 Li5r3s MTNOO1
21 Li7r3s MTNOO1
19 I"M&RE MTNOO1
21 5% MTNO02(Z FHiRsY
21 5% MTNO02(Z FHiRsY
21 5% MTNO02(Z FiRsY
21717833 MTNOO3
21 TP/ MTNOO1
21 #RiMEEE MTNOO1
23 $E;T359E MTNO003
19 HEE#E MTNOO1
19 HEE#E MTNOO1
21 28578 GNOOS5 (BRAFIE)
21 BT MTNO02
21 E@EFF MTNOO3
21 E@EFF MTNOO3
21 E5i@EFF MTNOO3
21 E5i@LEFF MTNOO3
21 JEE8E MTNOOS
21 KEE#rAE GNOO1 (Feh#
%)
21 K&EH MTN0O02
21 &5iE MTN007
21 EgjlEl MTNOO2
19 BEIRE#R MTNOO1
19 7=k MTNOO2
21 5 T=R MTNOO3

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

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

AAA

AAA
AAA
AAA
AAA
AAA
AAA

2.41%
2.41%
2.38%
2.38%
2.42%
2.42%
2.42%
2.39%
2.44%
2.44%
2.27%
2.27%
2.27%
2.58%
2.94%
2.94%
2.55%
2.40%
2.55%
2.40%
2.46%
2.46%
2.46%
2.46%
2.59%
2.59%
2.60%
2.52%
2.52%
2.47%
2.34%
2.78%
2.43%

2.60%
2.60%
2.19%
2.08%
2.92%
2.50%
2.50%
2.50%
2.50%
2.50%
2.32%
2.42%
2.50%
2.50%
2.40%
2.33%
2.42%
2.49%
2.42%
2.42%
2.39%
2.46%
2.44%
2.44%
2.44%
2.44%
2.46%

2.41%

2.56%
2.39%
2.40%
2.45%
2.44%
2.45%



250D
253D
253D
258D

265D +2Y

269D(1k 1)
273D

282D(fk 2)

285D
305D
306D
309D

310D +2Y

313D+2Y
340D
340D
357D
360D+1Y
360D+1Y
1.04Y
1.04Y({X 2)

1.04Y+NY(#k 1)

1.12Y
1.12Y
1.12Y
1.12Y
1.15Y+NY
1.15Y+NY
1.26Y
1.28Y
1.33Y({X 1)
1.33Y+3Y
1.41Y
1.43Y+1Y
1.51Y

1.53Y

1.64Y
1.67Y+NY
1.67Y+NY
1.78Y+NY
1.78Y+NY
1.78Y+NY
1.79Y
1.79Y
1.79Y
1.83Y+2Y
1.83Y+2Y
1.85Y
1.88Y
1.88Y+1Y(fk 1)
1.89Y({Kx 1)
1.91Y+2Y
1.95Y
1.97Y
1.98Y({%x 1)
1.99Y+1Y
2.02Y+2Y
2.08Y
2.23Y({KX 2)
2.3Y
2.34Y

2.63Y(fk 2)

2.75Y+NY
2.83Y(K 1)
2.83Y+2Y
2.85Y({x 1)
2.85Y({x 1)
2.88Y

101901350.1B
102103046.1B
102103046.1B
101901616.1B

102383244.1B

102103189.1B
102382514.1B

102103261.1B

102103322.1B
102280070.1B
102280101.1B
102000074.1B

102400596.1B

102280161.1B
102280275.1B
102380213.1B
132380013.1B
102300308.1B
102300308.1B
102000518.1B
102280665.1B
102380743.1B
102382900.1B
102382900.1B
102382900.1B
102382900.1B
102281048.1B
102281048.1B
102281311.1B
102281393.1B
102281545.1B
102381674.1B
102200197.1B
102382093.1B
132000029.1B

102382597.1B

102282472.1B
102383038.1B
102383038.1B
102383427.1B
102383427.1B
102383427.1B
102002355.1B
102002355.1B
102002355.1B
102380043.1B
102380043.1B
102100120.1B
102480358.1B
102480372.1B
102100224.1B
102100273.1B
102380293.1B
102380384.1B
102100347.1B
102480800.1B
102380622.1B
102380877.1B
132380036.1B
102381578.1B
102101310.1B

102382951.1B

102383306.1B
102480068.1B
102480147.1B
102480167.1B
102480167.1B
102480326.1B

19 #H=iE MTNOO5
21 Eafnf& MTNOO3
21 Eafni& MTNOO3
19 XK1= MTNOOT
23 EPgER MTNO11 (RIEIER

)
21 FERIZE MTNOO2
23 i#zE MTNOOS
21 ZTREE MTNOO2 (AT 545
)
21 fuMEZE MTNOO02
22 FA3ZKit MTNOO1
22 ;A& MTNOO1
20 F&AzE MTNOOT
24 EErhEETRE MTNOO2A(R}El
5]
22 "% MTNOO1

22 845KEE MTNOOT
23 EREE7] MTNOO3
23 R 1 GNOO1A

23 EBtHE MTNOO1
23 EBtHE MTNOO1
20 ;aT$MEE MTNOO4
22 25 MTNOO
23 &5 MTNOO1
23 Bfin=iE MTNO15
23 Bfin=iE MTNO15
23 Bfin=iE MTNO15
23 Bfin=iE MTNO15
22 #EEE MTNO004
22 #EEE MTNO004
22 M BE% MTN002
22 7|tk MTNOO1
22 iPEE MTN002
23 £k MTN002
22 HEZIE MTN003
23 I 1H MTNOO4 (5 6)
20 jJCRRtEEk GNOO2
23 EIREAE MTNOO02 (B hF0
f®)

22 IS MTNOO02

23 £k MTNO10

23 £ MTNO10

23 SEIFiX MTN002

23 SEIFiX MTN002

23 SEIFiX MTN002

20 +iEE# MTN002
20 +1EE# MTN0O02
20 +EE# MTN0O02
23 i THEE MTNOO1
23 i THEE MTNOO1
21 Yt MTNOOT
24 =EIE MTNOO1
24 =Ifixig MTNOOT
21 RH3ZIE MTNOO1
21 jEBER MTNOO1
23 &M 55 MTNOO1
23 FEAERE MTNOO1
2111224 MTNOO1
24 ;B EE MTNOO
23 B3R MTNOO1
23 F Itk MTNOO2
23 31861 GN002BC
23 #BLLEFF MTNOO1
21 ERE#R MTN0O1
23 RtFORREE MTNOOG(Fk#0
%)
23 Zgekidl MTNO11
24 XK&E&H MTNOO1B

24 ERERE MTNOOT

24 &g;E0 MTNOO1

24 &g;E0 MTNOO1

24 7Etbgk MTN002

AAA
AAA
AAA
AAA

AAA

AAA
AAA

AAA

AAA

AAA

AAA
AA+/AA

AAA

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

AA+

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

AAA

AAA
AAA
AA
AA+
AA+
AAA

2.39%
2.40%
2.40%
2.47%

2.53%

2.39%
2.48%

2.41%

2.41%
2.44%
2.55%
2.63%

2.70%

2.70%
2.50%
2.50%
2.50%
3.30%
3.30%
2.58%
2.63%
2.98%
2.69%
2.69%
2.69%
2.69%
2.57%
2.56%
2.53%
2.45%
2.45%
2.60%
2.72%
2.64%
2.67%

2.71%

2.78%
2.86%
2.86%
2.70%
2.70%
2.70%
2.83%
2.83%
2.82%
2.711%
2.711%
2.64%
2.94%
2.91%
2.58%
2.78%
2.65%
2.66%
2.59%
3.03%
2.61%
2.53%
2.98%
2.82%
2.69%

2.74%

2.95%
3.40%
3.20%
2.83%
2.83%
2.98%



32D
39D
71D+NY
85D
85D
86D (fX 3)
86D (fX 3)
88D({x 1)
88D({Kx 1)
88D({Kx 1)
89D
93D ({k 2)
93D ({k 2)
97D
929D
929D

123D+1.99Y

141D
144D +2Y
148D
155D
159D
159D
162D
162D
176D +4Y
176D +4Y
176D +4Y
186D ({4 2)
194D +2Y
195D
221D
224D

232D+2Y (1% 1)
232D+2Y(fk 1)

255D({% 1)

260D +2Y(fk 1)
274D+2Y (1K 1)

281D
287D
298D
302D +NY
313D
316D
316D
316D
335D
338D(fk 2)
338D(fk 2)
344D
346D(fk 1)
346D(fk 1)
357D
359D(fk 2)
364D
1.03Y
1.07Y

115186.SH
175987.SH
188045.SH
188124.SH
115473.SH
188195.SH
149499.57
149499.57
188202.SH
188202.SH
188202.SH
188234.SH
188229.SH
188229.SH
155446.SH
188282.SH
188282.SH
196569.SH
251922.SH
188503.SH
188534.SH
112949.57
155633.SH
155633.SH
112951.5Z
112952.57
2180363.1B
2180363.1B
2180363.1B
137526.SH
197224.SH
162196.SH
137959.SH
152305.SH
188917.SH
188917.SH
185035.SH
185033.SH
196921.SH
197962.SH
148148.5Z
196089.SH
185174.SH
149789.5Z
196281.SH
185322.SH
185322.SH
137653.SH
138889.SH
138889.SH
138917.SH
250047.SH
149809.5Z
115003.SH
149825.57
115020.SH
149852.57
166557.SH

23 Zf5S2

21

EE G1

21 Farg 01

21

Y2

23 JEIE S1
21 YGIE G2
217403
217403
21 518 05
21 518 05
21 /318 05
21 SAIE 05
21 Z{5G3
21 Z{5G3
19 %270 04
21 %2 09
21 %2 09
21 llEFF 01
23 &tz D2
21 %03
21 SAIE 09
19 45%& 01
19 $%i% 01
19 $%i% 01
19 237 01
19 3% 02
21 i TbFP=#%1% 02
21 i TbF=#%1% 02
21 i TbFP=#%1% 02
22 %FH 16
215338 03
19 ki 06
22 IRIE C2
19 /8% 01
21 401
21 401
21 %K% 02
21 i 21
21 %l 02
21 $Ria 11
22 45 04
22 7@ 01
22 PR Y1
22 EAE 01
22 [EEX 01
22 KX, 01
22 KX, 01
22 $3E G3
23EEG3
23EEG3
23 IRIE 01
23 BJ 03
22 ERIE 03
23 /818 03
22 #7201
23 HHilE G4
22 ERIE 05
20 X5 04

AAA/A-1
AAA
AAA
AAA

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

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

2.9Y+2Y 102480454.1B 24 RPN MTNOO1 AAA 2.82%
2.96Y+2Y 102480566.1B 24 EEIE MTNOOTA AA+ 2.96%
2.96Y+2Y 102480566.1B 24 B MTNOOTA AA+ 2.96%
2.99Y+2Y 102480820.1B 24 TEMIEE MTNOO02 AA+ 2.87%

4.9Y+5Y 102480484.1B 24 FrasgiE MTNOO1 AAA 3.06%

4.98Y 102400640.1B 24 Rk 55 HF MTNO04 AAA 3.23%

9.5Y 102382460.1B 23 FEatEEE MTNOO3 AAA 3.15%

9.5Y 102382460.1B 23 FEatEEE MTNOO3 AAA 3.15%

9.5Y 102382460.1B 23 FEatEEE MTNOO3 AAA 3.15%

9.5Y 102382460.1B 23 FEatEEE MTNOO3 AAA 3.15%
SHEEI R

BRR Es EERE (BTG | R | KsE

2.24%
2.24%
2.40%
2.40%
2.25%
2.24%
2.34%
2.34%
2.28%
2.28%
2.28%
2.24%
2.29%
2.29%
2.43%
2.23%
2.23%
2.55%
2.55%
2.52%
2.31%
2.45%
2.41%
2.41%
2.71%
2.711%
2.33%
2.33%
2.33%
2.49%
2.50%
2.58%
2.32%
2.50%
2.53%
2.53%
2.33%
2.46%
2.60%
2.35%
2.35%
2.55%
2.58%
2.35%
2.46%
2.45%
2.45%
2.35%
2.35%
2.35%
2.38%
3.20%
2.36%
2.37%
2.44%
2.36%
2.37%
2.55%



1.23Y+2Y(fk 1)
1.23Y+2Y
1.26Y
1.33Y+2Y(fk 1)
1.35Y
1.36Y
1.49Y
1.52Y+NY
1.52Y({X 2)
1.53Y
1.53Y
1.54Y+3Y
1.62Y+2Y
1.64Y+NY
1.64Y+NY
1.65Y+1Y(fk 1)
1.66Y+2Y
1.67Y({X 2)
1.69Y
1.7Y+2Y
1.73Y+NY({k 1)
1.82Y
1.84Y
1.88Y
1.94Y+3Y
1.95Y
1.97Y+2Y
1.97Y+2Y
1.98Y({X 1)
1.99Y
1.99Y
2.08Y+2Y
2.12Y+2Y
2.31Y({K 1)
2.33Y({K 1)
2.35Y
2.39Y+2Y
2.4Y+2Y({K 1)
2.4Y+2Y({K 1)
2.4Y+2Y({K 1)
2.44Y
2.5Y
2.54Y+2Y
2.66Y
2.77Y(IX 2)
2.78Y+2Y
2.85Y
2.85Y
2.95Y
2.96Y
2.96Y
2.96Y+2Y
2.96Y({X 1)
2.96Y({x 1)
3.05Y+2Y({k 1)
3.08Y+5Y({k 1)
3.31Y
3.39Y+NY
3.54Y+2Y
3.63Y
3.69Y(fk 1)
3.83Y
4.64Y
4.89Y
4.95Y
4.95Y
6.74Y
7.19Y({K 2)
9.6Y
9.6Y
9.86Y
35D

185839.SH
194663.SH
149947.57
184475.SH
137547.SH
152523.SH
137795.SH
137793.SH
137843.SH
175188.SH
175188.SH
252465.SH
137907.SH
138539.SH
138539.SH
252998.SH
114093.SH
148124.5Z
253063.SH
114203.SH
240363.SH
175601.SH
114623.SH
177730.SH
240604.SH
138928.SH
250098.SH
250098.SH
177748.SH
178020.SH
178020.SH
250649.SH
115334.SH
115569.SH
2180268.1B
1680107.1B
188484.SH
2180313.1B
2180313.1B
2180313.1B
2180333.1B
115936.SH
252602.SH
1680448.1B
2322020.1B
133739.5Z
240505.SH
240505.SH
253909.SH
240590.SH
240590.SH
240594.SH
2422003.1B
2422003.1B
2280150.1B
185639.SH
185974.SH
137560.SH
182767.SH
138520.SH
138598.SH
2380013.1B
240180.SH
253809.SH
111077.5Z
240587.SH
152691.SH
188136.SH
240120.SH
240120.SH
240520.SH

032380366.1B

22 {RE& 05
22 #AE 01
22 7% 02
22 FE 01
22 IRIE 01
20 %% 1

22 8 01
228/LY1
22 EiM 01
20 ik G1
20 ik G1
23 43z 05
22 tailAte
22 BRY1
22 BRY1
23 12H 01
22 e 06
22 Ehi 02
23 FEF 02
22 £hz 02
23 5F Y1
FE3ZH% 01

23 F3iE 01
21 £ 01
24 ZRik 01
23 i 01
23 B 01
23 B 01
21312 01
21 ¥ 01
21 ¥ 01
G23Ee 1
23 ki@ 07
23 [EEX K1

21 FthekfR 04

16 XBHSHBR
271 B 14
21 EFFERR
21 EFFE#R
21 EFFE#R

21 iFHbEk{ER 06

23 iPFF 02
23 iiFF 02
16 £K1& 09
23 sk FalR
23 IE75 02
24 i G2
24 i G2
24 23501
24 EE K1
24 EE K1
24 Zpi 01

24 fRERHZRERMR 01
24 fRERHZEERMR 01

22 155 TfR
22 &5 02
22 EE G8
22 IMRY2
22 {51 F2
22 &i% 03
22 #3= G7
23 K& 01
23 {503
24 &5A 01
19 %8¢ G1
24 1518 02
20 #71#% 01
21 %288 02
23 £ K2
23 £ K2
24 {1 G2

23 E=hE#g PPN0O3

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

2.84%
2.56%
2.60%
2.50%
2.45%
2.58%
2.53%
2.59%
2.53%
2.57%
2.57%
2.83%
2.86%
2.58%
2.58%
3.15%
2.80%
2.56%
3.05%
2.76%
2.60%
2.57%
2.65%
2.84%
3.10%
2.60%
2.73%
2.73%
2.71%
2.73%
2.73%
2.85%
2.61%
2.615%
2.57%
2.85%
2.62%
2.81%
2.81%
2.80%
2.58%
2.95%
2.75%
2.37%
2.64%
2.87%
2.57%
2.57%
2.70%
2.75%
2.75%
2.86%
2.65%
2.65%
2.95%
2.711%
2.57%
2.90%
2.66%
2.81%
2.57%
2.42%
2.65%
3.23%
2.68%
2.69%
2.73%
2.70%
2.76%
2.76%
2.80%
2.70%



75D +2Y 032100583.1B 21 E1ER1% PPNOO1 2.74%
82D 032100609.1B 21 {Bi&%i& PPNOO1 AA 2.69%
99D 032100670.1B 21 £2)|135#% PPNOO3 AA+ 2.48%
99D 032100670.1B 21 22| 135#% PPNOO3 AA+ 2.48%

199D (% 1) 032101098.1B 21 GNEi A& PPNOO1 AA+ 2.63%
310D({k 2) 032280100.1B 22 FaZE PPNOOT AAA 2.66%
347D+3Y 032380155.1B 23 FTHEEE PPNOOT AA 2.70%
1.01Y+1Y 032380228.1B 23 {EiEI%% PPNOO1B AA+ 2.81%
1.01Y+2Y 032200145.1B 22 FiEREtE PPNOOT AA/AA+ 2.69%
1.12Y+2Y 032280343.1B 22 4Z=4XEE PPNOOT AA 2.83%
1.12Y+2Y 032280343.1B 22 4Z=4XEE PPNOOT AA 2.83%
1.64Y+1Y 032381060.1B 23 EiFhRiE PPNOOT AA 3.00%
1.94Y 032300322.1B 23 Se{74R% PPNOOT1 AA+ 2.78%
2.21Y+2Y 032380487.1B 23 Tk PPNOOT AA+ 2.88%
2.21Y+2Y 032380487.1B 23 Tk PPNOOT AA+ 2.88%
2.89Y+2Y 032480118.1B 24 EFEGETIR PPNOOT AA+ 2.99%
4D 2128007.1B 21 #£ER17 01 AAA 1.95%

10D({% 1) 2128010.1B 21 SRS T/ IVSE AAA 2.20%

10D({% 1) 2128010.1B 21 SRS T/ IVSE AAA 2.20%

10D({% 1) 2128010.1B 21 SRS T/ IVSE AAA 2.20%

10D({% 1) 2128010.1B 21 SRS T/ IVSE AAA 2.20%

10D({% 1) 2128010.1B 21 SRS T/ IMSE AAA 2.20%
11D 2128012.1B 21 EARIT 01 AAA 2.01%
18D 2126002.1B 21;3CFER1T 01 AAA 2.28%
18D 2126002.1B 21 3C=FE5R17 01 AAA 2.28%
25D 2128013.1B 21 ISR T/ M= AAA 2.19%
25D 2128013.1B 21 ISR T/ M= AAA 2.19%
29D 2120028.1B 21 FEERTT 01 AAA 2.16%

43D+5Y 1928011.IB 19 TRERIT—4% 03 AAA 2.36%

43D+5Y 1928011.IB 19 TRERIT—4% 03 AAA 2.36%

46D+5Y({k 1) 1928010.IB 19 PLRIT R AAA 2.50%
46D+5Y({k 1) 1928010.IB 19 PLRIT R AAA 2.50%
46D+5Y({k 1) 1928010.IB 19 PLRIT R AAA 2.50%

77D +5Y 1920039.IB 19 HUMERIT—ZR AAA 2.42%

77D +5Y 1920039.IB 19 HUMERIT—ZR AAA 2.42%
85D 2128020.1B 21 IBEFRIT/MAIER 02 AAA 2.14%
85D 2128020.1B 21 IBEFRIT/IMAIER 02 AAA 2.14%
85D 2128020.1B 21 IBEFRIT/IMAIER 02 AAA 2.14%
85D 2128020.1B 21 IBERIT/MAIER 02 AAA 2.14%
85D 2128020.1B 21 IBERIT/MAIER 02 AAA 2.14%

104D +NY 1928014.IB 19 LeER1TKERR AAA 2.45%
120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.44%
120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.44%
120D +NY 1928016.IB 19 EARITKERR AAA 2.45%

120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.45%

120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.43%

120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.43%

120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.43%

120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.43%

120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.43%

120D +5Y 1920046.IB 19 FRSRIT 2R AAA 2.43%

194D +5Y 1928028.IB 19 FREER1T 4% 01 AAA 2.43%

194D +5Y 1928028.IB 19 FREER1T 4% 01 AAA 2.43%

197D+NY 1928031.IB 19 I ASRITKEER AAA 2.485%

197D+NY 1928031.IB 19 I ASRITKEER AAA 2.485%
197D 2128031.1B 21 ITERITEESRME 01 AAA 2.22%

197D +5Y 1920059.IB 19 TA4R1IT 2R AAA 2.48%
197D 2120086.1B 21 IFERIT/INVAME 01 AAA 2.25%
197D 2120086.1B 21 IFERIT/INVAME 01 AAA 2.25%

241D(fk 1) 2128035.1B 21 #E5R17 02 AAA 2.29%
243D+5Y 1920066.1B 19 ESRIT R AAA 2.47%
246D +NY 1928032.1B 19 EISRITIKER R AAA 2.47%
246D +NY 1928032.1B 19 EIZSRITIKER R AAA 2.47%

253D+5Y 1928033.1B 19 FEERIT 4% 03 AAA 2.44%

253D+5Y 1928033.1B 19 FEERIT 4% 03 AAA 2.44%
267D 2128046.1B 21 EAIRIT 02 AAA 2.27%
267D 2128046.1B 21 EARIRIT 02 AAA 2.27%
267D 2128046.1B 21 EAIRIT 02 AAA 2.27%
267D 2128046.1B 21 ERIRTT 02 AAA 2.27%

272D +NY 1928036.IB 19 {EIR1TIKER R AAA 2.485%

272D +NY 1928036.IB 19 {EIR1TIKER R AAA 2.49%

272D +NY 1928036.IB 19 {EIR1TIKER R AAA 2.485%




278D 2120106.1B 21 ENSRIT/INMSE AA+ 2.38%
284D 2120116.1B 21 FATER1T 01 AAA 2.30%
284D 2120116.1B 21 FATER1T 01 AAA 2.30%
291D+5Y(k 1) 1920091.IB 19 BBERIT T4 AAA 2.46%
341D 2220010.1B 22 TR TT 01 AAA 2.35%
344D 2228009.1B 22 FeHAERITINMSS AAA 2.32%
344D 2228009.1B 22 FeHERITINMSS AAA 2.32%
344D 2228009.1B 22 FHIERITINMSS AAA 2.32%
344D 2228009.1B 22 FeHAERITINMSS AAA 2.32%
348D +NY 2028003.IB 20 FLR1TK % 01 AAA 2.57%
348D +NY 2028003.IB 20 FLR1TK &R 01 AAA 2.57%
352D (% 2) 2228015.1B 22 & RIT 03 AAA 2.34%
352D (% 2) 2228015.1B 22 & RIT 03 AAA 2.34%
352D (% 2) 2228015.1B 22 & RIT 03 AAA 2.34%
1.01Y 2220019.1B 22 FAFER1T 01 AAA 2.35%
1.01Y+NY 2028006.1B 20 HBfETRIToK &R AAA 2.50%
1.01Y+NY 2028006.1B 20 HBPETRI TR &L= AAA 2.52%
1.01Y+NY 2028006.1B 20 HBfETRI TR &R AAA 2.52%
1.1Y+5Y({k 2) 2020022.1B 20 FAFIRIT—4% 01 AAA 2.50%
1.1Y+5Y({k 2) 2020022.1B 20 FAFIRIT—4% 01 AAA 2.50%
1.13Y+NY 2028014.1B 20 FERITKER 01 AAA 2.51%
1.13Y+NY 2028014.1B 20 FERITKEER 01 AAA 2.51%
1.13Y+NY 2028014.1B 20 FER{TKER 01 AAA 2.54%
1.15Y+5Y 2028013.1B 20 RAVERIT—4% 01 AAA 2.47%
1.16Y+NY 2028017.1B 20 ARMVER1TKEE R 01 AAA 2.51%
1.16Y+NY 2028017.1B 20 ARMVER1TKEE R 01 AAA 2.51%
1.16Y+NY 2028017.1B 20 ARMVER1TKEE R 01 AAA 2.54%
1.16Y+NY 2028017.1B 20 ARMVER1TKEE R 01 AAA 2.54%
1.19Y+5Y 2028018.1B 20 IBRIT =R AAA 2.47%
1.24Y 2228036.1B 22 TrERIT3EE£RE 01 AAA 2.35%
1.26Y 2220047.1B 22 LRI &R 01 AAA 2.385%
1.26Y 2220049.1B 22 JLFRIT/MAIER 02 AAA 2.38%
1.26Y 2228037.1B 22 A5E@R1T/MMIR 01 AAA 2.35%
1.26Y 2228037.1B 22 A5E@R1T/MMR 01 AAA 2.35%
1.26Y 2228037.1B 22 A5E@R1T/MMR 01 AAA 2.35%
1.41Y({k 2) 2220060.1B 22 HERITHEA AAA 2.40%
1.41Y+5Y({k 2) 2020044.1B 20 ERIT 4R AAA 2.53%
1.42Y+5Y 2028024.1B 20 PERIT R AAA 2.53%
1.42Y+5Y 2028024.1B 20 PERIT R AAA 2.53%
1.51Y+5Y 2028034.1B 20 EAIRIT—4% 03 AAA 2.52%
1.52Y+5Y({k 2) 2028038.1B 20 HERIT—4 01 AAA 2.51%
1.52Y+5Y({k 2) 2028038.1B 20 HERIT—4 01 AAA 2.51%
1.53Y+NY 2028037.1B 20 FERIRIToKEE R AAA 2.56%
1.53Y+NY 2028037.1B 20 FERIRIToKEE R AAA 2.56%
1.53Y+NY 2028037.1B 20 FERIRIToKEE R AAA 2.56%
1.55Y 2220067.1B 22 HhERT TR 01 AAA 2.42%
1.55Y 2220067.1B 22 FhERT TR 01 AAA 2.42%
1.6Y 2228050.1B 22 HKR1T AAA 2.40%
1.6Y 2228050.1B 22 HKR1T AAA 2.40%
1.68Y+5Y({k 2) 2028049.1B 20 TrgtR1T—4% 02 AAA 2.54%
1.7Y+NY(@{k 1) 2028051.1B 20 SEAIRITKE R AAA 2.60%
1.7Y+NY(@{k 1) 2028051.1B 20 SEAIRITKE R AAA 2.59%
1.75Y({k 2) 2228061.1B 22 ABERT /MR 02 AAA 2.40%
1.75Y({k 2) 2228061.1B 22 AIBERTT/MAER 02 AAA 2.40%
1.75Y({k 2) 2228061.1B 22 AIBERT /MR 02 AAA 2.40%
2.01Y+5Y 2128008.1B 21 FERIT 4% 01 AAA 2.56%
2.01Y+5Y 2128008.1B 21 FERIT 4% 01 AAA 2.54%
2.01Y+5Y 2128008.1B 21 FERIT 4% 01 AAA 2.54%
2.01Y+5Y 2128008.1B 21 FERIT 4% 01 AAA 2.55%
2.01Y+5Y 2128008.1B 21 FERIT 4% 01 AAA 2.55%
2.04Y 2328002.1B 23 HRETRI TNV 01 AAA 2.41%
2.04Y 2328002.1B 23 HRfEERTT/MVAR 01 AAA 2.41%
2.04Y 2328002.1B 23 HRfEERTT/MVAR 01 AAA 2.41%
2.08Y 2328009.1B 23 {EiR1T7 01 AAA 2.44%
2.1Y+NY 2128016.1B 21 BRI TKE:R 01 AAA 2.89%
2.1Y+NY 2128016.1B 21 BRI TKE:R 01 AAA 2.89%
2.1Y+NY 2128016.1B 21 BRI TKE:R 01 AAA 2.89%
2.18Y 212380005.1B 23 FEKRIER1THR 01 AAA 2.46%
2.18Y+NY 2128019.1B 21 FERITXER 01 AAA 2.625%
2.18Y+NY 2128019.1B 21 FERITXER 01 AAA 2.62%
2.18Y+NY 2128019.1B 21 FERITXER 01 AAA 2.62%
2.21Y(k 2) 212380006.1B 23 HLERITIR 02 AAA 2.46%




2.21Y({% 2) 212380006.1B 23 HEERITR 02 AAA 2.46%
2.21Y({% 2) 212380006.1B 23 HEERITR 02 AAA 2.47%
2.21Y({% 2) 212380006.1B 23 HEERITR 02 AAA 2.47%
2.21Y({% 2) 212380006.1B 23 HEERITIR 02 AAA 2.46%
2.23Y+5Y({k 2) 2120047.1B 21 FFIRIT 4 01 AAA 2.62%
2.24Y+NY 2128021.1B 21 TigfRIT7KEex 01 AAA 2.64%
2.27Y 2328019.1B 23 THRITERESRUER AAA 2.42%
2.27Y 2328019.1B 23 THRITEREESRUER AAA 2.42%
2.33Y+5Y({k 2) 2120062.1B 21 FRIT—4% 02 AAA 2.64%
2.35Y 212380008.1B 23 471& 01 AAA 2.44%
2.36Y 212380011.1B 23 HERITR 02 AAA 2.49%
2.36Y 212380011.1B 23 HERITR 02 AAA 2.50%
2.36Y(fk 2) 212380009.1B 23 KPR 1TR 01 AAA 2.51%
2.37Y 212300003.1B 23 i TA4R TR 02 AAA 2.49%
2.37Y 212300003.1B 23 TR TR 02 AAA 2.49%
2.37Y 212300003.1B 23 i TA4R TR 02 AAA 2.49%
2.37Y 212300003.1B 23 TR TR 02 AAA 2.49%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.59%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.59%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.59%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.59%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.59%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.601%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.601%
2.44Y +5Y({k 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.601%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.601%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.601%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.601%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.605%
2.44Y +5Y({K 2) 2128028.1B 21 BRiEERIT—4% 01 AAA 2.61%
2.44Y +5Y({K 2) 2128028.1B 21 HREIRIT—4% 01 AAA 2.59%
2.44Y+5Y (1K 2) 2128028.1B 21 HBfEERIT—4% 01 AAA 2.59%
2.45Y 2320041.1B 23 FERIR1T 01 AAA 2.49%
2.54Y+5Y({k 2) 2128030.1B 21 ZBIRIT R AAA 2.595%
2.54Y+5Y({k 2) 2128030.1B 21 ZBIRIT R AAA 2.61%
2.54Y+5Y({k 2) 2128030.1B 21 ZBIRIT R AAA 2.615%
2.54Y+5Y({k 2) 2128030.1B 21 ZBIRIT R AAA 2.615%
2.54Y+5Y({k 2) 2128030.1B 21 ZBIRIT R AAA 2.615%
2.62Y+5Y({k 2) 2128032.1B 21 3RIT—4% 01 AAA 2.65%
2.65Y({k 2) 2328023.1B 23 HRRSERIT/ M= 02 AAA 2.50%
2.66Y+5Y({k 1) 2128033.1B 21 ERRIT 4% 03 AAA 2.61%
2.66Y+5Y({k 1) 2128033.1B 21 ERRIT 4% 03 AAA 2.61%
2.66Y+5Y({k 1) 2128033.1B 21 ERIRIT 4% 03 AAA 2.605%
2.66Y+5Y({k 1) 2128033.1B 21 ERRIT 4% 03 AAA 2.63%
2.66Y+5Y({k 1) 2128033.1B 21 ERIRIT 4% 03 AAA 2.63%
2.66Y+5Y({k 1) 2128033.1B 21 ERIRIT 4% 03 AAA 2.63%
2.66Y+5Y({k 1) 2128033.1B 21 ERIRIT 4% 03 AAA 2.63%
2.66Y+5Y({k 1) 2128033.1B 21 EFIRIT 4% 03 AAA 2.63%
2.67Y({k 2) 2320056.1B 23 INRITEE= 02 AAA 2.50%
2.67Y({k 2) 2320056.1B 23 INRITEEE 02 AAA 2.50%
2.68Y+5Y({k 1) 2128039.1B 21 PEERIT”4% 03 AAA 2.63%
2.7Y 2328025.1B 23 TrEiR1T3 e FR 02 AAA 2.43%
2.7Y+5Y 2128042.1B 21 MRIT—4% 02 AAA 2.66%
2.7Y+NY 2128044.1B 21 TrafR1TKE% 02 AAA 2.67%
2.71Y 212380027.1B 23 HLBERITFE 05 AAA 2.48%
2.84Y+5Y 2228003.1B 22 3VER1T "4 01 AAA 2.66%
2.85Y+5Y 2228004.1B 22 TRFRIT—4 01 AAA 2.63%
2.85Y+5Y 2228004.1B 22 TRRIT—4 01 AAA 2.62%
2.85Y+5Y 2228004.1B 22 TRFRIT—4 01 AAA 2.61%
2.85Y+5Y 2228004.1B 22 TRFRIT—4 01 AAA 2.61%
2.85Y+5Y 2228004.1B 22 TRFRIT—4 01 AAA 2.62%
2.85Y+5Y 2228004.1B 22 TrtRIT—4% 01 AAA 2.64%
2.87Y+5Y({k 2) 2228006.1B 22 REERIT "4 01 AAA 2.61%
2.87Y+5Y({k 2) 2228006.1B 22 REERIT "4 01 AAA 2.61%
2.87Y+5Y({k 2) 2228006.1B 22 HERIT 4 01 AAA 2.64%
2.95Y+5Y 2228014.1B 22 ZBIRIT 4% 01 AAA 2.635%
2.95Y+5Y 2228014.1B 22 RBIRIT 4% 01 AAA 2.65%
2.96Y 212480001.1B 24 #17R 01A AAA 2.45%
2.97Y 212380032.1B 24 HARITR 01 AAA 2.48%
2.97Y 212380032.1B 24 HARITR 01 AAA 2.48%
2.97Y 212380032.1B 24 HARITR 01 AAA 2.48%
2.97Y 212380032.1B 24 HARITR 01 AAA 2.48%




2.97Y 212380032.1B 24 HARITR 01 AAA 2.48%
2.98Y+5Y 2228017.1B 22 HRfiEsRIT — 4% 01 AAA 2.64%
2.98Y+5Y 2228017.1B 22 HRAEERIT—4R% 01 AAA 2.65%
2.98Y+5Y 2228017.1B 22 HRAEERIT—4R% 01 AAA 2.65%
2.98Y+5Y 2228017.1B 22 HRAEERIT—4R 01 AAA 2.65%
2.98Y+5Y 2228017.1B 22 HRAEERIT—4R% 01 AAA 2.65%
3.08Y+5Y 2228024.1B 22 TrtR1T—4% 03 AAA 2.65%
3.08Y+5Y 2228024.1B 22 TRStRIT—4% 03 AAA 2.64%
3.26Y+5Y 2228039.1B 22 BHRRIT 4R 01 AAA 2.66%
3.26Y+5Y 2228039.1B 22 FRSRIT 4% 01 AAA 2.66%
3.27Y+5Y 2228041.1B 22 RASRIT—4% 01 AAA 2.66%

3.44Y+5Y({k 1) 092280065.1B 22 TR EAE 03A AAA 2.66%
3.48Y+NY({k 1) 092280086.1B 22 RAITKEEF 02 AAA 2.73%
3.53Y+5Y 092200008.1B 22 RIT_REARER 02A AAA 2.65%
3.6Y 2220070.1B 22 SRESERIT/NVSIS 04 AAA 2.50%
3.62Y+5Y 092280108.1B 22 PITRE AR 02A AAA 2.66%
3.64Y+5Y 092202005.1B 22 EF T —REARE 01A 2.565%
3.64Y+5Y 092202005.1B 22 EF T —REARE 01A 2.565%
3.64Y+5Y 092202005.1B 22 EF T —REARE 01A 2.565%
3.66Y+5Y 092280134.1B 22 TR EAE 04A AAA 2.65%
3.66Y+5Y 092280134.1B 22 TR EAE 04A AAA 2.65%
3.66Y+5Y 092280134.1B 22 TR EAIE 04A AAA 2.65%
3.67Y+5Y 092280139.1B 22 AT TIREAIE 02A AAA 2.655%
3.67Y+5Y 092280139.1B 22 AT TIREAIE 02A AAA 2.655%
3.77Y+5Y 232280007.1B 22 THF—4REA & 05A AAA 2.65%
3.77Y+5Y 232280007.1B 22 THF—4REA & 05A AAA 2.67%
4.02Y+5Y 232380006.1B 23 T REAE 01A AAA 2.68%
4.05Y+5Y 232380008.1B 23 INREIT —REAE 01 AAA/AA+ 3.01%
4.05Y+5Y 232380008.1B 23 INREIT R EAE 01 AAA/AA+ 3.005%
4.26Y+NY 242380008.1B 23 F{T7KEE(R 01 AAA 2.74%
4.26Y+NY 242380008.1B 23 F{T7KEE(R 01 AAA 2.73%
4.26Y+NY 242380008.1B 23 F{T7KEER 01 AAA 2.75%
4.26Y+NY 242380008.1B 23 F{T7KEER 01 AAA 2.75%
4.26Y+NY 242380008.1B 23 F{T7KEER 01 AAA 2.75%
4.26Y+NY 242380008.1B 23 F{T7KEER 01 AAA 2.75%
4.35Y+NY 242380013.1B 23 77K EER 01 AAA 2.73%
4.35Y+NY 242380013.1B 23 77K EER 01 AAA 2.75%
4.46Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.755%
4.46Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.755%
4.5Y+5Y 232380052.1B 23 RIT”RAEARR 02A AAA 2.67%
4.54Y+NY 242380021.1B 23 BT7KEER 02 AAA 2.74%
4.54Y+NY 242380021.1B 23 BT7KEER 02 AAA 2.74%
4.54Y+NY 242380021.1B 23 BT7KEER 02 AAA 2.74%
4.54Y+NY 242380021.1B 23 BT7KEER 02 AAA 2.75%
4.54Y+NY 242380021.1B 23 BT7KEER 02 AAA 2.75%
4.54Y+NY 242380021.1B 23 BT7KEER 02 AAA 2.76%
4.59Y+NY 242380019.1B 23 HpfiEsKEER 01 AAA 2.74%
4.59Y+NY 242380019.1B 23 HpfiEsKEER 01 AAA 2.74%
4.59Y+NY 242380019.1B 23 HpfiEsKEER 01 AAA 2.74%
4.59Y+NY 242380019.1B 23 HpfiEsKEER 01 AAA 2.75%
4.62Y+5Y 232380069.1B 23 BIT TR AER 02A AAA 2.67%
4.62Y+5Y 232380069.1B 23 BIT TR AER 02A AAA 2.67%
4.62Y+5Y 232380069.1B 23 BIT TR AER 02A AAA 2.67%
4.63Y+5Y 232380073.1B 23 RIT_REAR 03A AAA 2.67%
4.63Y+5Y 232380073.1B 23 RIT_REAR 03A AAA 2.69%
4.68Y+5Y 232380076.1B 23 BT _REAR 03A AAA 2.67%
4.72Y+NY 242380033.1B 23 1B1{T7KEE% 01 AAA 2.78%
4.72Y+NY 242380033.1B 23 1B{T7KEEF 01 AAA 2.78%
4.73Y+5Y 232380084.1B 23 TR AR 04A AAA 2.69%
4.77Y+5Y 232380089.1B 23 PMERIT—REAE 01A AAA 2.7025%
4.77Y+5Y 232380089.1B 23 PMERIT—FKEAE 01A AAA 2.7025%
4.77Y+5Y 232380089.1B 23 PERIT_RENF 01A AAA 2.7025%
4.77Y+5Y 232380089.1B 23 PERITREANF 01A AAA 2.7025%
4.9Y+5Y({k 1) 232480006.1B 24 BT TREAE O01A AAA 2.69%
4.9Y+5Y({k 1) 232480006.1B 24 BT TREAE 01A AAA 2.69%
4.9Y+5Y({k 1) 232480006.1B 24 BT TREAE 01A AAA 2.69%
4.9Y+5Y 232480004.1B 24 RITTHEARE01A AAA 2.69%
4.9Y+5Y 232480004.1B 24 RITT/HEARE 01A AAA 2.69%
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