Ie={=]a
RITEMHESFHIZ

HEHRSESFRA

C NEX tsamsmnae

[2023-08-23]

L

FITRER, NHEHPRITHRRRIMEGETE, 8 B 23 BLUARRERAIITET 3010127t 7 REBEEIMIEE, Fiaf=1.8%, =H 2990127t
FREIWZIER, EILERFREY 20 (27T,

EfR=75HE 4.83y 230002 2.3475-2.355; 6.25y 220012 2.4625-2.47; 9.67y 220025 2.586-2.59; 9.95y 230004 2.57-2.5825; 29.61y
220024 2.898-2.91,

FEBRE(R(%) 1.6600 2.1800 2.3475 2.4600 2.5875 2.9070
SHER(%) 1.6600 2.1800 2.3500 2.4625 2.5875 2.8975
(%) 0.0000 0.0000 0.0025 0.0025 0.0000 -0.0095

T

ERMEGE, 311d 190203 1.89-1.90; 1.66y 210218 2.115-2.12; 2.71y 220412 2.275; 2.93y 210203 2.28-2.285; 3.95y 220203
2.395-2.4; 4.25y 220208 2.425-2.4375; 4.44y 220407 2.45-2.6; 4.82y 230203 2.4325-2.445; 4.89y 230305 2.4975-2.505; 9.58y 220410
2.765-2.7675; 9.61y 220220 2.745-2.754; 9.92y 230310 2.76-2.7725; 9.95y 230402 2.7675-2.7725; 9.97y 230205 2.719-2.7275,

FEBIFEIHERLER (%) 1.8900 2.2000 2.4200 2.6100 2.7700
SBIEEHFERLER(%) 1.8900 2.1950 2.4200 2.6100 2.1675
ERN(%) 0.0000 -0.0050 0.0000 0.0000 -0.0025
KEREFEHR(%) 1.6000 2.1700 2.4425 2.5875 2.1550
SHEFFR(%) 1.6500 2.1675 2.4350 2.5900 2.1550
FERN(%) 0.0500 -0.0025 -0.0075 0.0025 0.0000
B oo

SHERMIEE R, AREESTESR AAA AA+IGRM. Ein/SHE, 33D 012382508.1B 23 fE=/5 SCPOO4(RIBIZENE) AAA A
RIE 206%0E, RITHAES, 74D(IK 1) 012380923.B 23 #WIHiRE SCP003 AAA FIRTE 260%ME, EEHAES ;| PKIESHE,
107D  012380989.1B 23 4 ¢HME SCPOOS(RIGIZENE) AAA FRARTE 2.36 %8, ESHAES, 127D 012382542.1B 23 fhzz—7, SCPO04(RIEI=
IE) AAA EIRTE 2.18%(IE, {RITHAEN; KigAmE, 223D 012382553.1B 23 RLFEET SCP008 AAA FRASIE 4.00%AIE, $HITHAENM,

261D 012383083.1B 231§/ SCP012 AAA FIAZ 2.33%, HRITHAERS, BEMsS, SBERKEES.

A = N N N O R
AAA 1.95 2.08 2.18 2.31 24

AA+ 2.14 2.2 2.6 2.62 2.68
EXFUTERER

AA 2.66 2.8 3 3.36 3.68

AA- 3.1 3.88 3.93 4.45 4.47
AAA 1.95 0 209 -1 2.2 2 231 0 2.4 0
SHEREST R AA+ 2.14 0 222 -2 | 252 8 2.56 6 2.68 0
(BP) AA 2.66 0 285 -5 3 0 34 4 | 368 0
AA- 312 -2 3.88 0 395 -2 | 445 0 4.47 0

B oou=me

SHAPEZGIEEHEEK, 1-3FE8RPE, TEAES, BT. 21 HERAB MTINO0T (AAA, 1.1Y) £ 2.61%mWaT, HEMHEAKAE; 2171732

¥ MTNOO8 (AAA, 1.24Y) TE2.76%R%3Z, =ftiE 4bp AkEX; 23 HRE7KEE GNO13 (AAA, 2.93Y) BNATE 2.60%, fHEFMNARKAES; 3 E 5 FHAR, MR



5/, 23502 MTNOO4 (AAA, 4.85Y) £ 2.75%RK3Z, HEMHEMIE; 22 #3570 MTNOO9 (AAA, 4.16Y) BY3ZTE 3.04%, {H{EMHEMAS. 5Y KRLALHA

R, pixz2Z. BMAME, SEPREEERRE M7,

2.63 2.84

AAA+ 2.25 None
AAA 2.37 2.83 3.16 3.28 None
ubS [
AA+ 2.55 3.08 3.57 None None
AA 2.84 3.57 3.9 None None
AAA+ 2.26 -1 2.65 -2 2.87 -3 3.12 -2 None = None
SreERILZSTEIXI a8 AAA 2.38 -1 2.86 -3 3.18 -2 3.3 -2 None None
(BP) AA+ 258 -3 31 2 | 358 -1 | None None None None
AA 2.9 -6 3.6 -3 3.93 -3 None None None | None

B ocum

SHEWRRIRRER, BE, 7@, 17, RIEISHEENESS5. R E, ERKR 13 AAA Bt 237%, FEREESH, BEEXA.
23 BfifiR 02 AAA piRXFE 2.83%, RBGSEH, BEEXN. HdRITHE, 21 mEUEkRER AAA pIAFE 2.62%, RITRH, RITEA. 21452 03 AAA iiasfE

2.85 %, BEEEH, EEXN. Kin/H, 22 B G2 AAA pRFE 3.50%, 23 BI7R 02 AAA BRFE 3.26%,

L

IEIEARTIRERRITER, RABEAULDRT, THIRBHEX,
RIFEKEFRS B/EUCE 2-5bps, JIRIRER, FHAMPTUMN L. EFEAE—RHTRED,
W, AR R#EKinZs E3K 0.5-1pt, FEAERE £3K 0.25-0.5pt, FE/E/R. H7%F T Bk 0.25-0.5pt,

TRRITE, RinEdl, ROFESFRRYY, FKPRATE, AFXRHE
25 FRIHIBEREEMRE 7.35% 0 B . =Rk E

SHERR

BRR s BHRI (RITHH) _

012382006.1B 23 FHe{kE SCP008 2.09%
2D 012381992.1B 23 =4¥ SCPO01 AAA 2.05%
5D 012284145.1B 22 ERRER% SCPO05 AAA 2.05%
6D 072310043.1B 23 Hh{=5ER CP005 AAA 2.00%
9D 072210145.1B 22 1BriEzs CP008 AAA 1.98%
14D 012380914.1B 23 e SCPO11 AAA 2.45%
23 FHkE SCPOOS5(RHEIE
16D 012380912.1B REEF (Fiel AAA 2.10%
1)
20D 012381966.1B 23 B8 SCP007 AAA 1.95%
26D 012381123.1B 23 e SCPO15 AAA 2.45%
28D 012383102.1B 23 #hE SCP0O16 AAA 1.97%
28D 012383102.1B 23 #hE SCP0O16 AAA 1.97%
28D 012383102.1B 23 #hE SCP0O16 AAA 1.97%
23 =5 SCPO04(RlEIZ=
33D 012382508.1B TE=R (Fie AAA 2.06%
)
34D 042280432.1B 22 EEMN|zE CPOOT AA+/A-1 2.34%
35D 012382626.1B 23 {AFISLlk SCPO14 AAA 2.05%
36D 012380028.1B 23 343G SCPO01 AA+ 2.20%
36D 012382418.1B 23 V4@, SCP049 AAA 2.04%
36D 012382519.1B 23 %88 SCP014 AAA 1.97%
36D 012380042.1B 23 7Y}k SCPO02 AAA 2.00%
51D 012380312.1B 23 ;IR SCPO01 AA+ 2.23%
55D 042380252.1B 23 %finzsis CP002 AAA 2.70%
62D 012381760.1B 23 EfinAg& SCP003 AAA 2.08%
62D 012381760.1B 23 EgfinAg& SCP003 AAA 2.07%
65D 012381319.1B 23 %2z SCPO01 AAA 2.17%
65D 012381319.1B 23 %2z SCPO01 AAA 2.17%
74D({% 1) 012380923.1B 23 BHERIEEE SCP003 AA+ 2.60%
76D 012381429.1B 23 sz SCP020 AAA 2.50%
104D 012380899.1B 23 Eahk#% SCP001 AA+ 2.24%
104D 012380941.1B 23 %37 SCP002 AAA 2.18%
106D 012382708.1B 23 =% SCP024 AAA 5.60%
23 HEHIRMFE SCPOO5 (R1EE
107D 012380989.1B R (Fel AA+ 2.36%
)
110D 012381020.1B 23 E&$ SCP002 AAA 2.23%
110D 012381020.1B 23 E&$s SCP002 AAA 2.23%
114D 042280552.1B 22 L EE CP004 AAA/A-1 2.18%
118D 012381187.1B 23 hEE SCP002 AA+ 2.50%
118D 012381187.1B 23 hEE SCP002 AA+ 2.50%
125D 012382939.1B 23 fha3zKit SCP004 AAA 2.16%



126D
127D

146D
152D
153D
166D
188D
215D
215D
223D
237D
237D
240D
247D
247D
261D
263D(fk 1)
303D
333D(fk 1)

BRR mssm BB (RITH)

25D
26D+NY
36D+NY
54D
64D
64D
64D +NY
68D
69D
72D+NY
84D
98D +NY
103D
103D
141D+2Y
183D
209D
213D+NY
214D
228D
233D
237D
242D +2Y
263D
282D
291D
302D
306D
312D
331D
352D +NY
1.02Y
1.02Y
1.14Y
1.14Y
1.15Y
1.15Y
1.18Y
1.18Y
1.2Y
1.22Y+1Y
1.27Y
1.41Y
1.41Y
1.52Y+2Y

1.56Y+1Y

012382474.1B

012382542.1B

012381652.1B
012381780.1B
012382837.1B
012381852.1B
012383009.1B
012382460.1B
012382460.1B
012382553.1B
012382733.1B
012382733.1B
012383109.1B
012382930.1B
012382930.1B
012383083.1B
012383071.1B
042380331.1B
042380405.1B

101801079.1B
102101888.1B
102001782.1B
102001843.1B
102001905.1B
102001978.1B
102001978.1B
102001986.1B
102002044.1B
101801247.1B
102002063.1B
102102296.1B
102103133.1B
102002231.1B
102002231.1B
101900029.1B
101900078.1B
102100485.1B
102100520.1B
102100523.1B
102100612.1B
102100647.1B
101900535.1B
102100757.1B
102100966.1B
101900749.1B
102281211.1B
102381439.1B
102101185.1B
102101126.1B
131900014.1B
102101482.1B
101901190.1B
101901190.1B
102102038.1B
102102038.1B
101901385.1B
101901386.1B
102102151.1B
102102151.1B
102102260.1B
102282490.1B
102103134.1B
102280189.1B
102280189.1B
102280394.1B

102380517.1B

23 h3zkith SCP003
23 chz—4 SCPOO4(RIAIZE
)

23 bR SCP002
23 B&[E#% SCP004
23 fgazis SCPO05
23 [EF8 SCP003
23 &4¥ SCP0O05
23 BEFEE T SCP007
23 BEFREE T SCP007
23 BEFaEE T SCP008
23 &7 SCP005
23 &7 SCP005
23 TREERE SCP004
23 ERIERL SCP002
23 ERIERL SCP002
23 #&13 SCPO12
23 iEZe3%i@ SCPO0T
23 E=H CPOOT
23 =542 FF CP0O08

18 [FEiE MTNOOT
21 FhEg#s MTNO10
20 JiEEB 3 MTNOO2
20 FEgE3Z MTNOO02
20 FrigiE MTN002
20 fEnE MTNOO1
20 fEnE MTNOO1
20 F¥58E MTNOOS
20 A MTNOO3
18 E&EIHIZ MTNOO1
20 L7484 MTNOO3
21 E8eFBI MTNO13
21 E=IFE MTNO0O02
20 Ei# MTNOO3
20 Ei# MTNOO3
19 4t#z7k55 MTNOOTA
9 &z MTNOO1
21 )1I5iE MTNOO3 (1 ZEHE)
21 )\ MTNOO1
21 WZR¥KA MTNOOT
21 EE%R#E MTN002
21 Ktttk MTNOO1
19 FEE MTNOO1
21 #EEE MTNOO02(Z FiiRsY
21TCL £ MTNOOT (B
19 LWZRHAR MTNOO1
22 kg MTNOO4
23 $&;T3%i@ MTNOO3
21 FHFHE MTNOO1 (BRI
21 #IE MTNOO1(42E)
19 #FM7X53 GNOO1
21 334 MTNOO1
1935C£ MTNO14
1935C£ MTNO14
21 2453 MTNOO4
21 2453 MTNOO4
19 F5H MTNOO6
19 5 FiH MTNOO5
21 f@MET MTNO0O1
21 f@MET MTNO0O1
21 #ZBEEE 3 MTNOO2A
22 FE#E MTNOO2
21 HEZE MTN003
22 rhzEg MTNOO1
22 rhzEgE MTNOO1
22 E5iB8I MTN002
23 M8 MTNOO1 (RHBIZE
1)

AAA

AAA

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

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

AA+

2.16%
2.18%

2.85%
2.21%
2.11%
2.12%

100 J&4h
4.07%
4.07%
4.00%

100 &4}

100 &4
2.25%
2.31%
2.31%
2.33%
2.52%
2.85%
2.80%

2.10%
2.05%
2.25%
2.27%
2.40%
2.11%
2.11%
2.27%
2.12%
2.37%
3.11%
2.22%
2.95%
2.16%
2.16%
2.20%
2.78%
2.31%
2.51%
2.40%
2.40%
2.47%
2.32%
2.33%
2.68%
2.40%
2.33%
2.50%
5.49%
2.51%
2.39%
2.57%
2.25%
2.25%
2.72%
2.72%
2.28%
2.28%
2.711%
2.711%
2.34%
5.35%
2.38%
2.36%
2.36%
5.65%

3.12%



1.57Y
1.58Y
1.59Y
1.64Y
1.71Y+NY
1.71Y+NY
1.71Y+NY
1.82Y+1Y
1.84Y
1.84Y
1.99Y+NY
1.99Y+NY
2Y
2.15Y
2.79Y+NY
2.95Y+2Y
2.98Y+NY
2.98Y+NY
2.98Y+NY
2.98Y+2Y
2.99Y
4.96Y
5.19Y

SHEI R

BRR s FEHRIB (R1THH) _

12D+ NY (K 2)
26D+ NY({X 2)
32D({x 1)
54D+ NY (K 2)
57D
64D +NY
68D+NY({X 1)
92D+3Y
96D +1.99Y
117D +2Y
150D ({k 2)
155D
155D
185D(fk 2)
198D
199D(f% 2)
200D(fk 1)
209D
212D +5Y
213D +2Y
221D +2Y
240D
241D(fk 2)
258D +2Y
272D
272D
287D
287D
295D
303D
306D +1Y
324D
324D
349D +2Y
355D
355D +2Y
1.01Y+2Y
1.02Y+NY (K 2)
1.17Y
1.22Y+2Y
1.28Y
1.28Y+2Y
1.38Y
1.48Y
1.51Y

102000378.1B
102380663.1B
102280640.1B
102380854.1B
102000950.1B
102000950.1B
102000950.1B
102381463.1B
102281386.1B
102281386.1B
102382118.1B
102382118.1B
102281875.1B
102001902.1B
102381318.1B
102381943.1B
102382064.1B
102382064.1B
102382064.1B
102382105.1B
102382150.1B
102381982.1B
101801253.1B

175094.SH
175096.SH
188773.SH
175229.SH
167881.SH
175298.SH
175305.SH
185030.SH
149314.5Z
1880297.1B
177659.SH
175668.SH
175668.SH
114786.SH
151248.SH
114962.SH
178003.SH
114945.57
1923001.1B
175892.SH
114954.57
2122018.1B
194258.SH
152886.SH
151559.SH
151559.S5H
251248.SH
251248.SH
188482.SH
196380.SH
163612.SH
188357.SH
188357.SH
133058.5Z
151932.SH
196821.SH
188637.SH
188661.SH
162379.SH
196673.SH
149728.5Z
133144.5Z
2080007.1B
196402.SH
250054.SH

20 EFEzEE MTNOO
23 TResEs MTNOO3
22 ¥ MTNOO1
23 #EEE MTN002
20 #3248 MTN002
20 #3248 MTN002
20 #3248 MTN002
23 £15E% MTNOO1
22 Hi% 8 MTNOOT
22 fi% s MTNOOT
23 %EEEHTRE MTNOO3
23 %EEeHTRE MTNOO3
22 28 MTNOO1
20 H2A& MTNO04
23 %IKF) MTNO02
23 E8ig MTNOO1
23 KEEEE MTN008
23 KEEEE MTN008
23 KEEEE MTN008
23 j#1t7=2= MTNOO4
23 JARgE = MTNOOT
23 [MiteEk MTNOO6
8 ZREXIE MTNOO5B

20 £ Y1
20 #ZEB Y2
21 468 05
20 KEEY3
20 787K 01
20 FEK Y4
20E&5 Y1
21 fErgE 02
20 E37E 01
18 EEERR
PR Rt
21 HRiF 02
21 HRiF 02
23 F& D1
19 k8% 01
23 K& D1
21 542 01
21 1RE% 02
19 FEANE
271 418 01
213542 01
21 KLSEFKR 01
22 #1502
21 146 01
19 2% 01
19 2% 01
23 87 D3
3E#E D3
21 $BiF G7
22 18 01
20 4= 01
21 5¢BE 01
21 5¢BE 01
21 ¥53 02
19 H3Z 01
21 R, 02
21 437K 01
21 "R Y4
19 B 02
PAN=p N
21 Rl 01
21 #8111 02
20 ;AJ5RfR 01
22 ZE 02
23 517 03

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

2.77%
2.711%
2.92%
2.52%
2.74%
2.74%
2.74%
3.15%
2.58%
2.58%
2.79%
2.79%
2.49%
4.13%
3.40%
2.70%
3.01%
3.01%
3.01%
3.23%
3.45%
2.98%
4.44%

2.27%
2.15%
2.03%
2.17%
3.09%
2.35%
2.22%
3.10%
2.50%
2.10%
2.69%
2.13%
2.13%
2.60%
2.82%
4.00%
3.00%
3.00%
2.40%
2.30%
3.00%
2.34%
3.40%
2.60%
2.63%
2.63%
3.20%
3.20%
2.26%
3.45%
2.64%
2.32%
2.32%
2.45%
2.56%
2.46%
3.05%
2.62%
3.30%
3.30%
2.89%
3.26%
2.88%
3.00%
3.50%



1.51Y+2Y
1.51Y+2Y
1.65Y({X 2)
1.68Y
1.7Y(K 1)
1.79Y
1.9Y
1.9Y
1.9Y+2Y
2.17Y
2.23Y({K 1)
2.4Y+2Y({k 1)
2.4Y
2.57Y
2.76Y
2.79Y+2Y
3.75Y+NY({x 1)
3.93Y+NY
4.16Y+NY
29.89Y
57D
66D ({% 2)
95D({X 1)
110D +4Y({k 2)
132D+363D
150D (fk 2)
206D +2Y
281D+2Y({k 2)
299D +2Y
61D+5Y(fk 1)
89D +5Y(fk 1)
163D
194D
194D
342D +NY
342D +NY
359D +5Y
363D
363D+NY
363D
363D
1.08Y+NY
1.08Y+NY
1.08Y+NY
1.1Y
1.1Y+NY
1.29Y
1.33Y
1.33Y
1.33Y
1.33Y
1.34Y+NY
1.34Y+NY
1.52Y({k 2)
1.52Y({k 2)
1.56Y
1.57Y+NY
1.57Y+NY
1.57Y+NY
1.68Y
1.68Y
1.68Y
1.72Y+NY
1.74Y+5Y
1.74Y+5Y
2.06Y+5Y({X 2)
2.06Y+5Y({X 2)
2.09Y+NY
2.09Y+NY
2.1Y(fk 1)
2.1Y(fk 1)
2.1Y

149812.5Z
149812.5Z
250849.SH
163521.SH
250967.SH
185871.SH
137537.SH
137537.SH
133270.5Z
137990.SH
1880240.1B
114727.SH
138853.SH
175819.SH
188155.SH
115392.SH
185808.SH
148004.5Z
137971.SH
127994.SH
032101124.1B
032000916.1B
032191328.1B
032001043.1B
032191510.1B
032100067.1B
032100317.1B
032380491.1B
032100646.1B
1828012.1B
1828015.1B
2128006.1B
2120009.1B
2120009.1B
1928018.1B
1928018.1B
1928019.1B
2121037.1B
1928021.1B
2120071.1B
2120071.1B
1928025.1B
1928025.1B
1928025.1B
2128031.1B
1928031.1B
2128046.1B
2120116.1B
2120116.1B
2120116.1B
2120116.1B
1928038.1B
1928038.1B
2220015.1B
2228016.1B
2228020.1B
2028006.1B
2028006.1B
2028006.1B
2228028.1B
2228028.1B
2228028.1B
2028017.1B
2028018.1B
2028018.1B
2028033.1B
2028033.1B
2028040.1B
2028040.1B
092200011.1B
092200011.1B
2220067.1B

22 KPR G1
22 KPR G1
23 =i 01
20 475 03
23 48[= 01
22 5K\ G3
22 #t G3
22 #t G3
22 B 01
22 5345 01
18 8T #X 1% 02
23 1518 01
23 #1& G1
21 FEE 02
21 ¥ G3
23 Pk 02
22CHNG2Y
22K Y2
22 BiMY5
23 $KIE 12
21 ZE[RtHzE PPNOOS
20 zO# A PPNOO2
21 $EERE PPN002
20 EXHE PPN002
21 FR&d#% PPNOO3
21 47615 PPN003
21 51155 PPNOO1
23 £)|[&#h PPN002
21 EFKIfz PPN0O02
18 HFIRIT 4R 02
18 B IRIT—4% 01
21 HERTT 01
21 FJRER1T 01
21 FJRER1T 01
19 TRSRITRESR
19 TrSRITRESR
19 RiBERIT %K 01
21 BERRE=KER
19 RAVERITKER R 01
21 EiBRT
21 EisRIT
19 BRI TRERR
19 BRI TRERR

19 Z5BIRITKERR

21 ITiRITEEERE 01

19 AR T7XER MR
21 HAIRIT 02
21 FRIRIT 01
21 FRIRIT 01
21 FRIRIT 01
21 FRIRIT 01
19 PLIRITKERR 01
19 PLIRITKERR 01
22 LERGUT/IMAIR
22 H£EIRIT 01
22 3Ml5RAT 02
20 HRAETRITRERR
20 HRAETRITRERR
20 HRAETRITRERR
22 PfSER{T 01
22 PfSER{T 01
22 PfEER{T 01
20 ARAIERITRERSR 01
20 IBRIT R
20 IBRIT R
20 EIRIRIT R
20 EIRIRIT R
20 ZZIEBTRATIRERER

20 BRI TIRERSR

22 i IARIT=RE 01A
22 i IARIT=RE 01A

22 HUHERITR 01

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

AA/AA+

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

2.66%
2.66%
3.60%
2.89%
2.80%
2.57%
2.50%
2.50%
3.51%
2.66%
2.95%
3.33%
2.70%
2.70%
2.92%
2.83%
2.99%
3.34%
3.15%
3.00%
2.31%
2.81%
2.50%
2.70%
2.80%
2.28%
2.43%
2.72%
2.68%
2.25%
2.27%
2.10%
2.17%
2.17%
2.465%
2.465%
2.35%
2.38%
2.49%
2.29%
2.29%
2.485%
2.49%
2.50%
2.27%
2.52%
2.33%
2.36%
2.355%
2.355%
2.355%
2.68%
2.68%
2.64%
2.36%
2.375%
2.635%
2.635%
2.635%
2.40%
2.40%
2.40%
2.66%
2.52%
2.52%
2.60%
2.595%
2.73%
2.725%
2.49%
2.49%
2.49%



2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.1Y 2220067.1B 22 FUMERITE 01 AAA 2.49%
2.58Y({k 2) 2326004.1B 23 EFRIT AAA 2.88%
2.73Y 212380005.I1B 23 FEKRIERITR 01 AAA 2.55%
2.73Y 212380005.I1B 23 FEKRERITR 01 AAA 2.55%
2.74Y 2320017.1B 23 FRERTT 02 AAA 2.58%
2.77Y(1k 2) 212380006.1B 23 HERITFR 02 AAA 2.565%
2.79Y+NY 2128021.1B 21 TrgtR1ToKEx% 01 AAA 2.90%
2.79Y+NY 2128021.1B 21 TrgtR1ToKEx% 01 AAA 2.90%
2.79Y+NY 2128021.1B 21 TrgtRIToKExE 01 AAA 2.90%
2.91Y 212380008.1B 23 X471& 01 AAA 2.55%
2.91Y 212380008.1B 23 X471& 01 AAA 2.55%
2.92Y({k 2) 212380009.1B 23 KRTTR 01 AAA 2.63%
2.92Y({k 1) 2320030.I1B 23 ZIRIT=KIR AA+ 2.78%
2.92Y(fk 1) 212380013.1B 23 #rER1T{R 01 AAA 2.61%
2.93Y 212300003.1B 23 i T4RITR 02 AAA 2.60%
2.93Y 2328020.1B 23 FhiEiR1T 02 AAA 2.69%
2.96Y+5Y({k 1) 2128025.1B 21 BRERIT 4% 01 AAA 2.805%
3.1Y+5Y({k 2) 2128030.1B 21 RIBRIT K AAA 2.83%
3.23Y+5Y({k 1) 2128039.1B 21 FER{T—=4% 03 AAA 2.86%
3.29Y+NY 2128047.1B 21 BRI TR ER AAA 3.04%
3.29Y+NY 2128047.1B 21 BRI TR ER AAA 3.04%
3.29Y+NY 2128047.1B 21 BRI TR R AAA 3.04%
3.29Y+NY 2128047.1B 21 BRI TR R AAA 3.04%
3.31Y+5Y({k 1) 2128049.1B 21 BRRIT 4% 05 AAA 2.87%
3.31Y+5Y 2128051.1B 21 TrssRiT—4% 02 AAA 2.88%
3.31Y+5Y 2128051.1B 21 TrssRiT—4% 02 AAA 2.87%
3.31Y+5Y 2128051.1B 21 TrssRiT—4% 02 AAA 2.87%
3.4Y+NY(@{k 1) 2220002.1B 22 FERI TR ELE 01 AAA/AA+ 3.50%
3.41Y+NY 2228001.1B 22 mphiEsRI TSR 01 AAA 3.02%
3.41Y+NY 2228001.1B 22 mpfiEsRI TSR 01 AAA 3.02%
3.41Y+5Y 2228004.1B 22 TrtRiT—4% 01 AAA 2.90%
3.42Y+5Y({k 2) 2228006.1B 22 HERIT—4 01 AAA 2.905%
3.51Y+5Y 2228014.1B 22 Z@RIT 4% 01 AAA 2.91%
3.51Y+5Y 2228014.1B 22 Z@RIT 4% 01 AAA 2.91%
3.54Y+5Y 2228017.1B 22 MpfiEsRIT—4% 01 AAA 2.92%
3.54Y+5Y 2228017.1B 22 MpfiEsRIT—4% 01 AAA 2.92%
3.64Y+NY 2228023.1B 22 hERTKER 01 AAA 3.055%
3.64Y+NY 2228023.1B 22 hERTKER 01 AAA 3.05%
3.64Y+NY 2228023.1B 22 hERTKER 01 AAA 3.05%
3.68Y+NY 2228029.1B 22 FhER Tk &R 02 AAA 3.05%
3.68Y+NY 2228029.1B 22 FhER Tk &R 02 AAA 3.05%
3.68Y+NY 2228029.1B 22 FhER Tk &R 02 AAA 3.05%
3.82Y+5Y 2228039.1B 22 FRSRIT 4% 01 AAA 2.965%
3.91Y+5Y 092280021.1B 22 HiEREIT—RENE 02 AAA 3.09%
4Y+5Y({k 1) 092280065.1B 22 TAT—R&EARR 03A AAA 3.00%
4Y+5Y({k 1) 092280065.1B 22 TAT—R&EARR 03A AAA 3.00%
4Y+5Y({k 1) 092280065.1B 22 TAT—R&EARR 03A AAA 2.995%
4Y+5Y({k 1) 092280065.1B 22 TAT—R&EARR 03A AAA 2.995%
4Y+5Y({k 1) 092280065.1B 22 TAT—R&EARR 03A AAA 2.995%
4Y+5Y({k 1) 092280065.1B 22 TAT—R&EARR 03A AAA 2.995%
4Y+5Y({k 1) 092280065.1B 22 TAT—R&EARR 03A AAA 2.995%
4Y+5Y({K 1) 092280065.1B 22 THF &4 E 03A AAA 2.995%
4Y+5Y({K 1) 092280065.1B 22 THF—REAE 03A AAA 2.995%
4Y+5Y({K 1) 092280065.1B 22 THF—REA & 03A AAA 2.995%
4Y+5Y({k 1) 092280065.1B 22 THF—REAE 03A AAA 2.995%
4Y+5Y({K 1) 092280065.1B 22 THF—REA & 03A AAA 2.995%
4Y+5Y({K 1) 092280065.1B 22 THF—REAE 03A AAA 2.995%
4Y+5Y({K 1) 092280065.1B 22 THF—REAE 03A AAA 2.995%
4.21Y+5Y({k 1) 092280131.1B 22 BT RAAR 02A AAA 3.01%
4.64Y+5Y 232300007.1B 23 RERIT AN ES 01 AAA/AA+ 4.15%
4.81Y+NY 242380008.1B 23 {77k &E® 01 AAA 3.20%
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