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SUTRER, NEPRITRRRIMSIETE, 2024 F 6 B 13 HRITHRE 20127t 7 REBERIMEERE, PirflZ)n 1.8%. FER
TAFHZE S EIEEIER 40 27T, A=2IFHA&E 20 {ZTEEMEEE, 59797 R, 55, ARTEEER 350 1Z27T 50 FERIE
. ARERBIFRNIRREL 4490 (27T,

ElfR75THE 232D 240002 1.58-1.585; 306D 200005 1.6275-1.635; 2.72Y 240003 1.885-1.90; 4.36Y 230022 2.0375-2.05;
6.55Y 230028 2.19-2.195; 9.47Y 230026 2.3075-2.315; 28.86Y 230009 2.542-2.553,

- ] ° /' /. * | _“

rEH Ef6=(%) 1.5900 1.8825 2.0475 2.2020 2.3045 2.5320
SBER®Y) 1.5880 1.8975 2.0525 2.2025 2.2991 2.5235
T af(%) -0.0020 0.0150 0.0050 0.0005 -0.0054 -0.0085

L

SRR E 336D 240411 1.785-1.79; 2.72Y 220203 1.9875-2; 4.27Y 230415 2.1325-2.14; 6.73Y 210205 2.265-2.27;
9.26Y 230215 2.3875-2.395,

REB IEEF SR fR%) 1.7850 2.0075 2.1600 2.2900 2.3930
S HIEEF %) 1.7900 2.0100 2.1550 2.2725 2.3900
TH(%) 0.0050 0.0025 -0.0050 -0.0175 -0.0030
rEH EFF5R%) 1.7750 1.9775 2.1000 2.2500 2.3880
4B EFERY) 1.7600 2.0225 2.1010 2.2525 2.3815
TH(%) -0.0150 0.0450 0.0010 0.0025 -0.0065
B eeuns

SHIFTIERMEITRIGER, ARTEEST Q3 HiR, Ei/5mE, 13D 012480215.1B 24 iiEEE SCP003 AAA  7£ 1.97%H3z (f4{E-1
(IE) , HEHAES,; 34D 012480391.1B 24 EBRI SCPO07 AAA 7E2.00%pE3z ({HE+7 (I8) , HEE&HLES, PKisH@E,
94D 012481643.1B 24 #ZiREEFI SCPO10  AAA £ 1.975%MiRx (fffE-2 (E) , EEHAES; 158D 012481634.B 24 chagii SCPO02 (R}
BIZEHE) AAA TE2.06%FR (HERIE) , RITHLES, KikAmE, 187D 012481031.B 24 A% SCPO0T  AAA  7E 1.99%E3% (fbfE-1 I
&) , {RITHEES,; 336D 042480267.1B 24 FgEE CP006 AAA £ 1.98%mk3E ({HENE) , FITHBIRT. SRS, SinlETsET, &

KinfHKimIEm T A K,
| M [ M| M| M| M | 1M
AAA 1.95 2.02 2.03 2.09 2.12
AA+ 2.05 2.07 2.12 2.16 2.2
oY [l
AA 2.13 2.2 2.31 2.35 2.38
AA- 2.9 3.41 3.44 3.98 42
AAA 195 0 | 2015 1 203 0 | 208 1 2.11 1
SRS IR AA+ 204 1 206 1 212 0 | 217 -1 2.2 0
(BP) AA 213 | 0 2.2 0 2.3 1 235 0 238 0

AA- 2.89 1 34 1 34 4 3.98 0 4.2 0



B ou=me

SHPEBEER. 1-3 FRIRHER, 22 BEER MTN002 (AAA, 1.18) #£2.16%m3Z, RIH{E 1bp BAZ; 22 7535E MTNOOS (AAA,
1.18Y) 1£ 2.04%pk3z, &fh(E 1bp M3Z; 22 488 MTNO10 (AAA, 1.36Y) £ 2.13%m3Z, fH{EMTEMEZ; 3 El 5 S8R, 22 fhEEik MTN020
(AAA, 3.08Y) 7E 2.18%ET, {FA&IE 1 bp AIAT; 22 75500@ MTNO06 (AAA, 3.26Y) FRATTE 2.20%, fthiE 1bp Fias, 5Y RLALHERR, 21 ks
B MTNOOTB (AAA, 7.16Y) FRAIIE 2.45%, {H{EMEES. 24 WiEEa MTNOOSA (AAA, 9.65Y) FIATHE 2.68%, {EfH{E 1bp Fia, MikmS, SHF

S mieRI—H AR N,

______
2.31 2.47

AAA+ 2.02 None
AAA 2.1 2.24 242 None None
YU R
AA+ 217 2.32 2.61 None None
AA 2.28 248 2.88 None None
AAA+ 2.03 -1 2.19 -1 2.31 0 2.48 -1 None None
SRS EhIER AAA 2.1 0 2.26 -2 243 -1 None | None | None | None
(BP) AA+ 2.18 -1 2.34 -2 2.63 -2 None = None None | None
AA 2.29 -1 2.49 -1 2.89 -1 None None None | None

B cum

SHPWFRAIRRAERK, &, 58, BT, RENSHEENESS. UREAE, 21 TP G1 AAA BRHE 2.09%. HEEE
g AE, 21 Y45 01 AAA BRASTE

SEH, {REGSE
A. G203 1 AAA BAZTE 2.08%, EESEH, BWMEAN. 24 /S K1 AAA BRFE 2.37%, RIGSEH, EELA.
2.13%, EEEH, EWEAN, 21 N IEKER 02 AAA BAITE 2.23%., 23 823X AAA BiAXfE 2.33%, E&sSEH, EEEA. KinAHE, 24 E=F 02 AAA

FRASTE 2.73%, 23 BT 03 AAA FEASTE 2.61%,

, BRREBETT 3-5Y UK, BRERTEAKT. BijT, BERSRRIRBEIEHN MNE. REMEFES,
ReEfbE+1 B3, FEAR, TaKRIBERNEE, RRRMNESHIER

S BRITRREIEH IR AR
3-5Y TKGELHHERTEE, ZRRAEME-1.5 2HEKXE, RRERFEHMR/N,

BNE, FEElE, TEXLENGE, BUNES, 285, BUiESNE2S.

-

RARBETHERBRELRRKF, /)\ME
IR EE FROAR, H AR /KH] HENANG 25 B(3Z 7 5.9%0fir,

EF 1-2bps. HWIRIRRFERIAR, PRBEE, WIHRF-RENFTREH R HEK, FTrEKH, Ik
I 4% LYURBN 26 p3Z7E 6.75% BT, /= thikfzE, TRAEK.

SHERER

BRKL s BSRI (R1THH) _

8D
8D
12D
13D
34D
34D
34D
34D
34D
34D
34D
43D
43D
43D
51D(fk 2)
57D
67D
68D

68D

68D
74D
74D
74D
75D

012480950.1B
012481382.1B
012383591.1B
012481195.1B
012480215.1B
012480394.1B
012480394.1B
012480391.1B
012480391.1B
012480394.1B
012480394.1B
012480394.1B
012481570.1B
012481570.1B
012481570.1B
042380433.1B
012481737.1B
012384212.1B
012480595.1B

012481616.1B

012481626.1B
012481683.1B
012481683.1B
012481683.1B
012480642.1B

24 HE SCPO02
24 $84 SCP002
23 ki SCP003
24 tEFIsEAL SCPO11
24 {ZiEE®R SCP003
24 B8 SCP008
24 B8 SCP008
24 B8R SCPO07
24 B8R SCPO07
24 E8R SCPO08
24 E8R SCPO08
24 E8R SCPO08
24 ;e8] SCPO10
24 ;e8] SCPO10
24 ;FAE33 SCPO10
23 EEEE CP001
24 F32)\5 SCP010
23 #hiRkEH SCP003
24 (IF#0 SCPOOT

24 F3Z Ffif SCPOOT (RIBIEZE

1)
24 ElzREEIR SCP008

24 [EzaEIR SCPO10

24 [EzaEIR SCPO10

24 [EzaEIR SCPO10
24 18R SCPO03

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

AAA

AAA
AAA
AAA
AAA
AAA

1.95%
1.90%
1.85%
1.95%
1.97%
2.00%
2.00%
2.00%
2.00%
2.00%
2.00%
2.00%
1.99%
1.99%
1.99%
2.20%
2.00%
2.10%
2.00%

2.05%

1.95%
1.98%
1.98%
1.98%
1.95%



76D
76D
76D
76D
79D (1% 2)
81D
81D
88D
92D
92D

92D

92D
95D(fk 2)
97D
102D
120D
129D(fk 1)
142D (fk 2)

158D

166D
173D
173D
176D
187D
234D({k 2)
238D
256D
336D
336D

BRR FHHD FHRI (RITHH)

5D+NY
6D
7D
7D
11D
19D
39D +2Y
50D
57D
67D
67D
68D
74D
74D
75D
81D
129D (% 1)
130D
158D
158D
167D
201D
217D
263D+NY
271D

277D

280D
313D
315D+2Y({k 2)
316D+2Y({k 1)
320D
320D
334D
346D +NY({k 1)
353D +NY({k 2)
362D
1.1Y

042380493.1B
042380495.1B
012480956.1B
012480956.1B
042300055.1B
012480727.1B
012384379.1B
012384471.1B
132480041.1B
012481108.1B

132480049.1B

012481643.1B
012384537.1B
042380540.1B
012481087.1B
012480169.1B
012480293.1B
012480489.1B

012481634.1B

012481685.1B
012480785.1B
012480785.1B
072310266.1B
012481031.1B
042480066.1B
042400063.1B
012481700.1B
042480267.1B
042480267.1B

102101131.1B
101900811.1B
102281317.1B
102281317.1B
101900841.1B
102101064.1B
102101326.1B
102101441.1B
101901055.1B
102281871.1B
102281871.1B
132100093.1B
101901133.1B
101901133.1B
102101704.1B
101901196.1B
102102076.1B
102102098.1B
102180029.1B
102180029.1B
101901616.1B
102103359.1B
102000062.1B
102380372.1B
102280494.1B

102000350.1B

102000425.1B
102280901.1B
102000816.1B
102280933.1B
102281030.1B
102281030.1B
102481920.1B
102381227.1B
102281179.1B
102001142.1B
102281595.1B

23 EE% CP002
23 HiEE®R CP004
24 HiMRR{H SCPOO01
24 HiMRR{H SCPOO01
23 1BHRiA% CP003
24 EgeEEA SCP001
23 FYlItthek SCPO09
23 f/HE#E SCPO05
24 ££85E7KE8 GNOO1
24 EREEZA SCP002
24 18E7KE8 GNOO2(Z 1R

AN/
7\

24 JeilREEF] SCPO10
23 EMitRdg SCP004
23 KEFH% CPOO1
24 7R7358S SCPO01
24 Jt#= SCPO01
24 FEEFF SCPO01
24 @A & SCP003

24 352N, SCPO02(RIEIZE

1)
24 % SCPOOT

24 A1t SCPOOT
24 A1t SCPOOT
23 EMSIES CP027
24 B5E% SCPOOT
24 EEKE CP0O1
24 7% CP002
24 EFE SCP003
24 Ege8 CP0O06
24 Ege8 CP0O06

19 BiE{t, MTNOO2
2 7551453 MTNOO1BC

22 ZLA55 MTNOO1BC

19 HiXZEE MTNOO1
21 EJNFFE MTNOO2
21 ;524 MTNOOT
21 F3z—2 MTNOO2B
19 B8 MTN002
22 188 MTNOO7 (£2Y)
22 188 MTNOO7 (:2Y)

1 285E GNOOS5 (BebF(E)

19 THEREK MTNOO1
19 THEREK MTNOO1
21 &R MTNO02
19 Effiiz MTNOOT
21 @87k MTNOOT

21 St MTNOO3

21 ERA%IE MTNOO3 (4% 6)

EBEE MTNOO3(42E)
19 Ki#2 MTNOO1
21 BRFEH MTNOO4
20 ZkigE MTNOO1
23 X =fn MTNOO1
22 HIEREERF MTNOO

20 I (R 1BRhE
fR)MTNOO1

20 FBEfE MTN0O3
22 EFELEF MTNOO1A
20 #FEEH MTNOOT
22 FEERFE MTNOO2
22 Z=3%iE MTNOOT
22 Z=3%iE MTNOOT

ERE 13t MTNOOT
23 £8 MTN002
22 72k 5% MTN002
20 iz MTNOOT
22 HEEREg MTNOO1

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

AAA

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

AAA

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

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

AAA

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

2.12%
2.10%
2.04%
2.04%
2.24%
2.02%
1.96%
2.00%
1.935%
2.02%

1.97%

1.975%
2.03%
2.12%
1.96%
2.03%
2.12%
2.04%

2.06%

1.95%
1.95%
1.95%
1.94%
1.99%
2.12%
2.28%
2.16%
1.98%
1.98%

2.05%
1.90%
1.85%
1.85%
2.00%
2.11%
2.05%
2.07%
1.95%
1.93%
1.93%
2.02%
2.11%
2.11%
1.96%
2.07%
2.05%
2.08%
2.30%
2.30%
2.04%
2.02%
2.17%
2.15%
2.26%

2.09%

2.13%
2.09%
2.11%
2.17%
2.12%
2.12%
3.00%
2.16%
2.28%
2.07%
2.15%



1.11Y

1.11Y
1.18Y+NY
1.21Y+NY
1.25Y+NY({k 1)
1.33Y
1.33Y
1.35Y({k 1)
1.35Y({k 1)
1.39Y(fk 2)
1.39Y
1.39Y
1.48Y({k 1)
1.52Y+3Y
1.54Y+1Y({k 1)
1.61Y
1.71Y
1.76Y
1.79Y
1.79Y
1.83Y({k 2)
1.84Y+1Y
1.84Y
2.12Y({k 1)
2.12Y({k 1)
2.5Y+2Y

2.59Y

2.65Y(fk 5)
2.75Y
2.75Y

2.77Y+NY({X 2)
2.87Y
2.87Y
2.95Y
2.95Y

2.98Y({k 2)

2.98Y({k 2)
2.98Y

3.08Y

3.16Y+NY
4.36Y
4.75Y
4.77Y
4.77Y
4.77Y
4.85Y
4.85Y
4.86Y
4.86Y
4.86Y
4.93Y({k 1)
4.93Y(fk 1)
4.95Y(fk 1)
4.95Y(fk 1)
4.95Y(fk 1)
4.96Y
4.98Y+NY
4.98Y+NY
4.98Y
9.72Y+NY
9.97Y({X 2)
9.98Y({X 1)

SHEIVRERERE

HRFY A BB (RITH) _

12D

12D

15D
38D(fk 1)

102281613.1B

102281599.1B
102281866.1B
102382259.1B
102382459.1B
102382695.1B
102382695.1B
101551076.1B
101551076.1B
102282408.1B
102001976.1B
102001976.1B
102383266.1B
102383387.1B
102383453.1B
102100112.1B
102480547.1B
102380581.1B
102380684.1B
102380684.1B
102380823.1B
102481516.1B
102380910.1B
102381828.1B
102381828.1B
102383300.1B

102480137.1B

102480495.1B
102480898.1B
102480898.1B
102480988.1B
102481828.1B
102481828.1B
102482044.1B
102482044.1B
102482163.1B
102482158.1B
102482115.1B

102281535.1B

102281778.1B
102382819.1B
102480912.1B
102481020.1B
102481060.1B
102481020.1B
102481604.1B
102481552.1B
102481736.1B
102400734.1B
102400734.1B
102481968.1B
102481968.1B
102482051.1B
102482049.1B
102482051.1B
102482075.1B
102482175.1B
102482175.1B
102482179.1B
102400628.1B
102482119.1B
102482147.1B

188322.SH
188322.SH
188314.SH
149557.5Z

22 ZaeEhlk MTNO16B(ELEl

Ei)
22 EFE&EH MTNO02A

22 BREEH MTNOO2 (7 EUZEHE)

23 EREIE L MTNOO4
23 JAI$MAZ MTNOO02
23 & MTNO06
23 & MTNO06
15 ZREZ MTNOO1
15 ZREZ MTNOO1

22 WLIZHIH MTNOO1
20 EHkEE MTN006
20 EHkEE MTN006

23 =He% MTNOO5

23 fE5kizE MTN004

23 {KEE MTNO003

21 FEEREHE MTNOO1

24 7K & &H MTN002

23 75T MTN002

23 HpERAZHE MTNOO1

23 HpERAZHE MTNOO1

23 Z=34U5#E MTNOO1

24 PR MTNOO1A
23 45 MTN004
23 EgE % MTNOO6
23 EgE % MTNOO6
23 Fig# R MTNOO2A

24 [1U) | [#13% MTNOO1 (AT $54E

ES2Y)
24 f@MIEE MTNOO1
24 7 EFR MTNOO2
24 FMHEFR MTNOO2
24 FaZEHT MTNOO7
24 iC& MTNO002
24 iC& MTNO002
24 HBET MTNO02
24 HBET MTNO02
24 HRE MTNOO3
24 iz MTNO21

24 HFEME MTNOO1 (42 68)
22 1k EEF MTNOT0(RIBIZE

)
22 FrEatEdg MTNOO2

23 17k MTNOO1
24 TRIEHEE MTNOO
24 a R MTNOO1
24 1R E&EHF MTNOO6
24 R MTNOO1
24 FiEIE MTNOO7
24 F;Ir=d MTNOO1B
24 BREZ MTN002
24 jB|Ifzz4 MTNOOT
24 1B|Ifzz4 MTNOOT
24 3C€ MTNO0O3
243C£ MTNO0O3
24 2 RK MTNOOT
24 [HEEJRE MTN002
24 2 RK MTNOOT
24 #Bfin=7# MTNOO9
24 ;178353 MTNOO7
24 ;179358 MTNOO7
24 E5 MTN002
24 )4, MTNOO2
24 Bk MTN002
24 3IE% MTNOO1B

21 &35 V1
21 &35 V1
21 EBX 04
21 Ef5 05

AAA

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

AAA

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

AAA

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

AAA
AAA
AAA

2.13%

2.12%
2.16%
2.24%
2.25%
2.21%
2.21%
2.04%
2.04%
2.18%
2.19%
2.19%
2.27%
2.23%
2.26%
2.24%
2.50%
2.64%
2.29%
2.29%
2.32%
2.75%
2.17%
2.20%
2.20%
2.26%

2.20%

2.25%
2.24%
2.24%
2.70%
2.165%
2.165%
100
100
2.19%
2.49%
2.27%

2.64%

2.34%
2.31%
2.90%
2.40%
2.79%
2.40%
2.36%
2.42%
2.66%
2.67%
2.67%
2.31%
2.31%
2.46%
2.36%
2.46%
2.85%
2.44%
2.44%
2.36%
2.92%
2.85%
2.86%

1.91%
1.91%
1.82%
1.88%



43D
57D
57D
64D
72D(fk 2)
75D+3Y
109D
109D +2Y
136D({X 1)
159D +2Y
183D+NY
212D+2Y
228D +3Y
266D
276D({k 1)
284D
294D+1Y
309D +NY
311D({x 1)
311D({x 1)
316D+NY
345D +2Y
352D+2Y
1Y+3Y
1.08Y+2Y(fk 1)
1.08Y+2Y(fk 1)
1.09Y+5Y
1.1Y+3Y
1.14Y+1Y (4K 1)
1.16Y
1.25Y
1.27Y({x 1)
1.27Y({x 1)
1.27Y({x 1)
1.28Y
1.29Y({% 2)
1.3Y+2Y
1.37Y+5Y(fk 2)
1.4Y
1.52Y({% 2)
1.64Y
1.66Y+5Y(fk 1)
1.66Y+5Y(fk 1)
1.66Y+5Y(fk 1)
1.7Y+NY
1.72Y+NY
1.72Y+NY
1.75Y({x 1)
1.79Y({x 1)
1.84Y
1.87Y
1.87Y
1.95Y+NY (K 1)
1.95Y+NY({& 1)
1.95Y+NY({& 1)
1.95Y+NY
1.96Y
1.96Y
1.96Y
1.97Y
1.99Y
1.99Y
1.99Y
2.18Y
2.23Y+2Y
2.33Y
2.35Y({x 1)
2.37Y+NY({K 1)
2.41Y
2.41Y+NY
2.45Y+2Y
2.73Y

188442.SH
188541.SH
188541.SH
188577.SH
188639.SH
149613.5Z
188809.SH
133094.5Z
188928.SH
197188.SH
138716.SH
185187.SH
1680053.1B
148198.5Z
2022013.1B
185607.SH
115157.SH
185665.SH
114866.SH
149099.5Z7
185730.SH
185772.SH
185828.SH
251348.SH
184475.SH
184475.SH
2022025.1B
251784.SH
251892.SH
137589.SH
251902.SH
175173.SH
175173.SH
175173.SH
175188.SH
252577.SH
137886.SH
2023014.1B
138550.SH
138743.SH
175706.SH
152747.SH
152747.SH
152747.SH
138938.SH
138994.SH
138994.SH
175820.SH
175907.SH
250758.SH
2180156.1B
1980130.1B
115400.SH
115400.SH
115400.SH
148303.5Z
115409.SH
115409.SH
115409.SH
1680253.1B
115390.SH
115390.SH
178760.SH
115640.SH
148453.57
197314.SH
252729.SH
240144.SH
240204.SH
240189.SH
253105.SH
253878.SH

21 ¢85 02
EFB#% 08
EFB#% 08
GC R#F0 01
EFEI% 10
21 7FF 03
21 KX, C1
21 EHf® 02
21 FZz 04
2111703
22 BRF Y1
22 % 01
16 BRIk
23 ERE C1
20 FE{SE Rtk 02
22 /it C1
23 ZRiAfR
G224 Y2
23 215 01
20HBISO1
22 Hfif Y2
22 7852 03
22 MZ= 01
23 153 01
22 FE 01
22 FE 01
20 BIREE Y
23 ;86 01
23 {F5, 03
22 715 02
23 B2 04
G20 i#t#h 1
G20 i#t#h 1
G20 i#t#h 1
20 5k G1
23 01
22 % 03
20 FEAEMIG
22 187302
22 (5= G7
21 R G1
21 2455 01
21 2455 01
21 2455 01
23 BRI Y1
23 FEK Y1
23 FEK Y1
21 B 01
21 503
23 1t 01
21 S IER R 02
19 FHLBHR R
23 BN Y1
23 B Y1
23 B Y1
23 ¥ZEN Y2
23 EatE 01
23 EatE 01
23 EatE 01

16 T2 FELTR

GC B##0 09
GC B##0 09
21 13k 02
23 5% 03
23 1% 01
21 K 02
23 $Rin] F6
£5 KYo2
23 =g 10
#£— YKO2
23 )1l 02
24 1M 01

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

2.05%
1.95%
1.95%
1.98%
2.02%
2.03%
2.25%
2.05%
1.98%
2.28%
2.14%
2.12%
2.00%
2.07%
2.05%
2.08%
2.80%
2.13%
2.90%
2.12%
2.09%
2.10%
2.20%
2.35%
2.08%
2.08%
2.13%
2.25%
3.10%
2.06%
3.25%
2.08%
2.08%
2.08%
2.12%
2.80%
2.17%
2.15%
2.18%
2.07%
2.09%
2.13%
2.13%
2.13%
2.19%
2.19%
2.19%
2.70%
2.70%
2.27%
2.23%
2.20%
2.22%
2.22%
2.22%
2.22%
2.18%
2.18%
2.18%
2.25%
2.19%
2.19%
2.28%
2.44%
2.33%
2.19%
2.15%
2.23%
2.21%
2.25%
2.32%
2.31%



2.73Y+4Y({k 2)

2.75Y+2Y
2.86Y
2.95Y
2.95Y
2.98Y({X 2)
2.98Y({X 2)
2.98Y+2Y
2.98Y({X 2)

2.99Y+8Y({k 1)

3.07Y+NY
3.86Y
3.94Y
3.95Y+5Y
3.95Y+5Y
3.95Y+5Y
3.95Y+5Y

4.38Y (1% 2)
4.86Y
4.87Y+5Y
4.94Y
4.94Y
4.95Y+NY
4.96Y
4.98Y
6.18Y (1% 2)
9.75Y
14.28Y({% 2)
14.28Y({% 2)
14.28Y({% 2)
5D+2Y
5D+2Y
150D(fk 1)
163D(fk 2)
165D
311D(fk 1)
317D+2Y
344D+2Y({k 1)
1.72Y
2.39Y
2.39Y
4.79Y
13D+NY
13D+NY
45D(fA 1)
45D(fA 1)
47D+NY
47D+NY
68D+NY
68D+NY
68D+NY
75D+5Y
84D+NY
84D+NY
84D+NY
97D+NY(fk 2)
99D+NY
99D+NY
99D+NY
106D +NY
106D +NY
152D
152D
176D
176D
189D +5Y
250D
1.14Y+5Y({k 2)
1.14Y+5Y({k 2)
1.15Y
1.15Y+5Y
1.28Y+5Y

271135.SH
133785.5Z
254558.SH
252480008.1B
2422030.1B
254890.SH
254890.SH
241067.SH
254890.SH
152494.SH
185999.SH
2380138.1B
251075.SH
272380007.1B
272380007.1B
272380007.1B
272380007.1B
124416.SH
240889.SH
272400001.I1B
254767.SH
254767.SH
241037.SH
254811.SH
241076.SH
127930.SH
240680.SH
115997.SH
115997.SH
115997.SH
032100658.1B
032100658.1B
032191214.1B
032191320.1B
032180058.1B
032380377.1B
032280452.1B
032280500.1B
032380181.1B
032381056.1B
032381056.1B
032480306.1B
1928014.1B
1928014.1B
2128024.1B
2128024.1B
1928018.1B
1928018.1B
1928021.1B
1928021.1B
1928021.1B
1928022.1B
1928023.1B
1928023.1B
1928023.1B
1928024.1B
1928025.1B
1928025.1B
1928025.1B
1928031.1B
1928031.1B
2128037.1B
2128037.1B
2128046.1B
2128046.1B
190311.1B
2220011.1B
2028025.1B
2028025.1B
2228046.1B
2020043.1B
2028041.1B

24 30K
24 Bk K1
24 FE1gE 01
24 ;T FE/)MIR 01
24 X8R 02
24ABCI
24ABCI
24 IREK 04
24ABCI
20 BRiE—
22 Hfif Y4
23 BE3XR 01
23 9% 01
23 ARAFZA#FR 01
23 ARAFZA#FRR 01
23 ARAFZA#FR 01
23 ARAFZA#FER 01

13 Sp#% 02
24 )\IF K1

24 MR ANEHA4NFEIR 01

24 {745 02
24 {745 02
BRI KYO8
24 i, 02
24 FH K2
20 $Xi& 05
24 E=E 02
23 R 03
23 R 03
23 R 03
21 &7 PPN003
21 &7 PPN003
21 E5ii% PPN002
21 KEE#%# PPN00O2
21 /IRBIIR#E PPN004
23 LTI & PPN002
22 £HEEIE PPN002
22 #i4tFHE PPNOO1
23 A7 PPNOO1
23 Thig#E = PPNOO1
23 Thigg#E = PPNOO1
24 BRI PPNOO2
19 FEERITRER
19 FEERITRER
21 FERTT 02
21 FERTT 02
19 TRSHRITREMR
19 TRSHRITREMR
19 RAERITRER 01
19 RAERITRER 01
19 RAERITRER 01
19 3AHRIT—4% 01
19 RAERITRE R 02
19 RAERTTRE R 02
19 RAERTTKER 02
19 IEIRITREMR
19 RIBHRITREMR
19 RIBHRITREMR
19 RIBHRITREMR
19 I RIRITKEMR
19 I RIRITKEMR
21 RAR1T 01
21 RAR1T 01
21 HARIT 02
21 HARIT 02
19 B 11
22 JLFERITINMRMER 01
20 JHARIRIT 4 01
20 JEARIRIT—4 01
22 HR{EHR1T 02
20 FHMRIT R
20 TrtRIT—4% 01

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

2.70%
2.46%
4.00%
2.23%
2.20%
2.35%
2.355%
100
2.355%
2.28%
2.28%
2.22%
3.90%
2.32%
2.32%
2.32%
2.32%
2.33%
2.37%
2.60%
2.68%
2.68%
2.42%
100
2.71%
2.26%
2.73%
2.61%
2.61%
2.61%
2.95%
2.95%
2.06%
2.23%
2.12%
2.22%
2.23%
2.17%
2.225%
2.32%
2.32%
2.84%
1.90%
1.90%
1.97%
1.97%
2.02%
2.02%
2.02%
2.02%
2.02%
2.01%
2.02%
2.02%
2.02%
2.20%
2.03%
2.02%
2.02%
2.035%
2.035%
1.89%
1.89%
1.89%
1.89%
2.04%
1.99%
2.09%
2.09%
2.00%
2.13%
2.085%



1.28Y+5Y 2028041.1B 20 TRRIT—4 01 AAA 2.085%
1.41Y 2228057.1B 22 HEARIRIT 04 AAA 2.03%
1.83Y 2328009.1B 23 {SiR1T7 01 AAA 2.06%
1.83Y 2328009.1B 23 h{EiR1T7 01 AAA 2.06%
1.83Y 2328009.1B 23 h{EiR1T7 01 AAA 2.06%

1.93Y+NY 2128019.1B 21 FERITXER 01 AAA 2.16%

1.99Y+NY 2128021.1B 21 TRFsR1TKeE% 01 AAA 2.1675%

1.99Y+NY 2128021.1B 21 TRFsR1TKeE% 01 AAA 2.1675%

2.28Y({k 3) 212380020.1B 23 FERERITIE 02 AAA 2.07%
2.29Y+5Y({k 2) 2128030.1B 21 RIBRIT R AAA 2.165%
2.29Y+5Y({k 2) 2128030.1B 21 RIBRIT R AAA 2.165%
2.5Y+NY({k 1) 2120110.1B 21 TSR TR &= 02 AAA 2.245%
2.5Y+5Y({k 1) 2128049.1B 21 BIFRIT—4 05 AAA 2.185%
2.5Y+5Y({k 1) 2128049.1B 21 BIFRIT—4 05 AAA 2.185%
2.5Y+5Y({k 1) 2128049.1B 21 BIFRIT =4 05 AAA 2.185%
2.5Y+5Y({k 1) 2128049.1B 21 BIFRIT =4 05 AAA 2.185%
2.5Y+5Y({k 1) 2128049.1B 21 BIFRIT—4 05 AAA 2.185%

2.51Y+5Y 2128051.1B 21 TiSRIT—4% 02 AAA 2.18%

2.59Y+5Y 2228003.1B 22 YR 4% 01 AAA 2.22%

2.6Y+NY 2228001.IB 22 HpfiEsRITRERR 01 AAA 2.225%

2.61Y+5Y 2228004.1B 22 TSR —% 01 AAA 2.19%

2.7Y+5Y 2228014.1B 22 E@RIT 4% 01 AAA 2.195%
2.7Y+5Y 2228014.1B 22 E@RIT 4% 01 AAA 2.195%
2.72Y 212380032.1B 24 HARIT®R 01 AAA 2.12%

2.73Y(k 2) 2420006.1B 24 FEMSRIT AAA 2.27%

2.73Y+5Y 2228017.1B 22 HRiEERIT—4% 01 AAA 2.20%

2.73Y+5Y 2228017.1B 22 HRiEERIT—4% 01 AAA 2.20%

2.73Y+5Y 2228017.1B 22 HRiEERIT—4% 01 AAA 2.20%

2.73Y+5Y 2228017.1B 22 HRiEERIT—4% 01 AAA 2.20%
2.76Y 212480004.1B 24 HER1TE 01 AAA 2.125%
2.76Y 212480004.1B 24 HER1TE 01 AAA 2.125%

2.79Y({k 1) 212480008.1B 24 iHASRITIR 02 AAA 2.125%
2.93Y 212480011.1B 24 HEStRI TR 03 AAA 2.16%
2.93Y 212480011.1B 24 HEStRI TR 03 AAA 2.16%

2.93Y+1Y 312400001.1B 24 T47 TLAC JEEAE 01A AAA 2.18%

3.02Y+5Y 2228041.1B 22 RASRIT 4% 01 AAA 2.23%

3.22Y+NY 092280083.1B 22 (77K EER 01 AAA 2.26%

3.22Y+NY 092280083.1B 22 (77K EER 01 AAA 2.26%

3.22Y+NY 092280083.1B 22 (77K EER 01 AAA 2.26%

3.22Y+NY 092280083.1B 22 (77K EER 01 AAA 2.26%

3.22Y+NY 092280083.1B 22 (77K EER 01 AAA 2.26%

3.22Y+NY 092280083.1B 22 (77K EER 01 AAA 2.26%

3.42Y+5Y 092280139.1B 22 AT REAR 02A AAA 2.25%

4.01Y+NY 242380008.1B 23 Fh{T7KEE(R 01 AAA 2.345%

4.21Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.355%

4.36Y+5Y({k 1) 232380066.1B 23 TR AR 03A AAA 2.315%
4.36Y+5Y({k 1) 232380066.1B 23 T RE AR 03A AAA 2.315%

4.38Y+5Y 232380073.1B 23 RITZREAE 03A AAA 2.32%

4.52Y+NY 242380036.1B 23 IR 425 01 AAA/AA+ 2.515%
4.72Y 212480002.1B 24 Z#17K 018 AAA 2.19%
4.72Y 212480002.1B 24 Z#17K 018 AAA 2.19%
4.72Y 212480002.1B 24 Z#17K 018 AAA 2.19%
4.72Y 212480002.1B 24 Z#17K 018 AAA 2.19%

4.75Y+NY 242400005.1B 24 RAITKEEF 01 AAA 2.395%

4.75Y+NY 242400005.1B 24 RAT7KEEK 01 AAA 2.395%

4.75Y+NY 242400005.1B 24 RAITKEEF 01 AAA 2.395%

4.86Y+5Y({k 2) 232400013.1B 24 BERIT —RE AR 01 AAA 2.64%
4.86Y+NY 242480002.1B 24 2RIk EE= 01 AAA 2.42%
4.87Y+5Y 232480011.1B 24 RIT_RE AR 02A AAA 2.34%

4.88Y+5Y({k 2) 232400014.1B 24 RERIT—REA R 01 AAA 2.50%

4.88Y+5Y({k 2) 232400014.1B 24 RERIT—REA R 01 AAA 2.50%

4.88Y+5Y({k 2) 232400014.1B 24 BRERIT &A% 01 AAA 2.50%

4.88Y+5Y({k 2) 232400014.1B 24 BRERIT &A% 01 AAA 2.50%

4.88Y+5Y({k 2) 232400014.1B 24 BRERIT &A% 01 AAA 2.50%

4.88Y+5Y({k 2) 232400014.1B 24 BRERIT &A% 01 AAA 2.50%

4.93Y+1Y 312410002.1B 24 th{7 TLAC IE&EAZ 01B AAA 2.30%

4.93Y+1Y 312410002.1B 24 th{7 TLAC IE&EAZ 01B AAA 2.30%

4.94Y+5Y 232480019.1B 24 KiBRIT &A% 01 AAA/AA+ 2.72%

4.94Y+5Y 232480020.1B 24 Y RIT—RE A& 01 AAA 2.39%

4.94Y+5Y 232480020.1B 24 Y RIT—RE A& 01 AAA 2.385%

4.94Y+5Y 232480020.1B 24 MSRIT— R AN &R 01 AAA 2.385%

4.94Y+5Y 232480020.1B 24 MSRIT R AN &R 01 AAA 2.385%




4.94Y+5Y 232480020.1B 24 YRIT _REAMER 01 AAA 2.385%
4.97Y+NY({k 1) 242400008.1B 24 TR TIKER R 01 AAA 2.45%
4.97Y+NY (K 1) 242400008.1B 24 S TH4RITREL(R 01 AAA 2.45%
4.97Y+NY (K 1) 242400008.1B 24 S TH4RITREL(R 01 AAA 2.455%
4.97Y+NY (K 1) 242400008.1B 24 S TH4RITREL(R 01 AAA 2.455%

4.98Y+NY 242400009.1B 24 47K EE R 02 AAA 2.41%

4.98Y+NY 242400009.1B 24 47K EE R 02 AAA 2.41%

4.98Y+NY 242400009.1B 24 47K EE R 02 AAA 2.41%

4.98Y+NY 242400009.1B 24 47K EE R 02 AAA 2.415%

4.98Y+NY 242400009.1B 24 RATKEE R 02 AAA 2.415%

4.99Y+NY 242480004.1B 24 HEBIRITKEL R 01 AAA 2.4475%

4.99Y+NY 242480004.1B 24 HEBIRITKEL R 01 AAA 2.4475%

5.18Y+5Y 1928020.1B 19 RIBRIT 4K 02 AAA 2.345%

5.18Y+5Y 1928020.1B 19 RIBIRIT 2K 02 AAA 2.355%
7.16Y+5Y({k 1) 2128026.1B 21 FRIT R 02 AAA 2.43%

7.84Y+5Y 2228025.1B 22 TRStRIT—4% 04 AAA 2.435%
8.79Y+5Y({k 1) 232380010.1B 23 BIT_RAAE 01B AAA 2.46%

9.25Y+5Y 232380053.1B 23 RIT_RAANER 02B AAA 2.49%
9.36Y+5Y(fk 2) 232380067.1B 23 YT REANR 03B AAA 2.49%
9.38Y+5Y(fk 1) 232380074.1B 23 RIT_RAANER 03B AAA 2.49%
9.65Y+5Y({k 1) 232480005.1B 24 RIT_HKAARE 01B AAA 2.485%

9.87Y+5Y 232480012.1B 24 RIT_RAANR 02B AAA 2.485%

9.87Y+5Y 232480012.1B 24 RIT_RAANR 02B AAA 2.49%
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