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[2024-10-29]

L

FITAEIR, NEHFRRBITRRRNEGES®E, 10 B 29 BLEEAR, MERFSTRET 3828 {27t 7 REIFRIWERE, BIFFZ
1.50%, Wind #ER2, 2H 1584 {ZTi#EIMWEILA,

Ef=5mE 269D 240015 1.37-1.39; 2.79Y 240016 1.59-1.61; 4.71Y 240014 1.8175-1.835; 6.65Y 240013 2.0275-2.048; 9.57Y
240011 2.133-2.148; 28.96Y 230023 2.3275-2.36,

- |/ ] ° / '/ " | _“

FEE ER%) 1.3875 1.6175 1.8300 2.0425 2.1425 2.3575
4 HE ") 1.3700 1.5975 1.8150 2.0375 2.1400 2.3450
(%) -0.0175 -0.0200 -0.0150 -0.0050 -0.0025 -0.0125

LT

SRUMRAME 269D 240421 1.72-1.73;  4.32Y 240203 1.882-1.895; 5.98Y 200215 2.085-2.095 ; 9.68Y 240420 2.266-
2.275,

REB EEEF SRR 1.7300 1.8500 1.9400 2.1175 2.2725
S BHIEEF S 7R %) 1.7200 1.8450 1.9400 2.1100 2.2725
L 51(%) -0.0100 -0.0050 0.0000 -0.0075 0.0000
FE B B FH R (%) 1.7300 1.8300 1.8950 2.1425 2.2275
4 HEFR%) 1.7150 1.8200 1.8975 2.1400 2.2260
L 51(%) -0.0150 -0.0100 0.0025 -0.0025 -0.0015
B euuns

SHIFTIEEMMZRIRBE MR, IRXEEETTSF Q4 IR, Ein/m, 24D 012482271.1B 24 753%i@ SCPO17  AAA  7£ 1.90%p43Z
(fHE-30E) , ESHAES,; 27D 012480649.1B 24 GITTiRE SCP00T  AAA £ 2.20%p% (IHENME) , ESHAES, HIKRAME,
122D 012481918.1B 24 E£1% SCP005 AAA 7 2.20%F538 (fifE+3 I8) , HAgHiLA%RT; 161D 01248211818 24 ek
SCPO0T  AA+ 7TE2.25%FAX (fBfE+4 (I8) , RITHAES. KiRSE, 203D 042480379.1B 24 BRI CPO12 AAA  7£ 2.00%p83% (AT

B) , RITHLAERIT; 295D 042480489.1B 24 HBR CP021 AAA 7E 2.00%p83z, (MBS, RITHEET. SAms, Sk, PEEKmKEsS

= S

E=7o
A = N TN - N I
AAA 1.92 2.01 2.04 2.07 2.1
AA+ 1.93 2.07 2.06 2.1 2.12
B ERER
AA 2.01 2.08 2.12 2.13 2.21
AA- 2.2 2.3 2.31 2.35 24
AAA 1.93 -1 2.03 -2 2.07 -3 2.07 0 2.09 1
S51ERESEE %R AA+ 1.94 -1 2.11 -4 2.12 -6 2.12 -2 2.15 -3
(BP) AA 2.03 -2 2.12 -4 2.18 -6 2.2 -7 2.23 -2
AA- 2.23 -3 2.31 -1 2.31 0 2.33 2 2.34 6

B ou=mz



SHAPEAGIEEER, 1-3 FEinhE, 23 I MTNO03 (AAA, 1.49Y) 7 2.17%HEMBRAS; 23 #eETH MTNOO3 (B8 E{RHIERI(E)
(AAA, 1.72Y) 7E 2.43%(EfL1E 1bp fI1EAKAS; 23 FEfnA& MTNOOT (AAA, 1.98Y) 1£ 2.25%(Kfh{E 1bp iERk; 3 ZI 5 FHAR, 24 FEMEN
GNOO3 (B FOfE) (AAA, 4.97Y) 7 2A8%IHEMEME; 24 BLUESI MTNOOT (AAA, 4.24Y) RRAZTE 2.66%=1h{E 4bp (UERKA; 24 HHIE

MTNOO09 (AAA, 4.98Y) BRAITE 2.56%, w=ftfE 3bp &, 5Y RLALHAR, 24 FE#EIE MTNOOT (AAA, 9.35Y) 7£ 2.60%=fh{E 4bp Fi3; 24 HiE

2 MTNO13 (AAA, 9.91Y) BYAZTE 2.89%, SfhiE 1bp BEMZ. BFMS, SHYRE@ES, IBELT.

_______

AAA+ 2.05 2.27 2.38 None

AAA 2.17 2.38 2.54 None None

YU R

AA+ 2.35 2.5 2.72 None None

AA 2.46 2.63 3.01 None None
AAA+ 2.06 -1 2.26 1 2.38 0 2.51 -1 None None
SRS ah e AAA 2.19 -2 2.37 1 2.54 0 None | None | None | None
(BP) AA+ 2.35 0 2.49 1 2.73 -1 None None None ' None
AA 245 1 2.63 0 3.01 0 None None None  None

B cum

PARIRIRATER, B, 58, R1T, ®RASHEAEEe25E,. oRiesmE, 218K 03 AAA BRE 2.14%, EEEH, EETA.
24 (23T K1 AAA FERRTE 2.26%, fRITSEH, EEA., 24 f K1 AAA B3ITE 2.565%, IS/ ME, 18 KEFFEE AA+ FEARIE 2.45%, SR8 EsE
H, EEIA., 24 835 01 AAA R 2.53%, BEEH, 5BEREIAN, 19 HESHER AA+ HRE 3.12%. KinSHE, 22 =R 01 AAA B3SE

2.41%, 24 B1% 04 AAA BASTE 2.87%., 24 i 02 AAA pRXTE 2.87%.

I

SHIFITERMZNZER, BREZME, SENWBIESS, @R TEEMIL. 19 PERITTR 03 a3 1.91 (+1) |, FITLESHS
. 20 FERITHR 01 p32 2.11 (fhfE) , ESXES. 21 THRITTR 01 Bk 2.14 (fHE) (I8, HFELES. 21 JLEURITKERR 01 BT 2.35
1236 (+1) (B, SHMNESTER., 23 PERITRE:ME 02 BAE 2.345 F 2.36 (f4E) Xia, SENESIESTIEN, 24 KT TLAC IEEAE
01A (BC) pixx 23 £2315 (+4) XA, ESHFEESmAIEN, 23 hpf#KEesk 01 B3 2455 (+1.5) (&, FEXLETMRK, 24 T &IRIT”K
BAMR 0TA BRME 2.555 (+3) uE, ESEVLSEIES. 24T RIIT-RERR 0B A 27/ 271 (+4) (L&, FERGEES. BEH
H, 14D 21 RAEHRIT 01 532 1.89 (+1) , BEILES, 1.45Y 23 PSHRIT 01 32 2.055 (fhfE) M8, BEEIES. 2.02Y 23 MrstR(7/IVaik 02 i
X 2185 (+2) , EEXES, 2.83Y 24 T MRIT/IVAMR 01 piaz 2.23 (fvfE) | KESLES.

B =

RA—mIipEsEx T, RAKGE, LEEPE 3-5Y HE. REFER. HIRiRR, Fa@EEER-OME (BEFE3.0%) JJUIFE 100 iz, 27
FRIIIE BIRTHIIARIE 547 %M E, BIRERMRERERE, Mi-ikiR, Fimmhzdtse Dok 0.5-1pt, ARl Jisl/\iE L3k 0-0.25pt, BREIAELRRRSS.

4 BRERRN3E
__

012480905.1B 24 %<z SCP003 2.18%

24D 012482271.1B 24 753538 SCPO17 AAA 1.90%
26D(fk 1) 042380700.1B 23 )51k, CPOOT AAA 2.50%
26D(fk 1) 042380700.1B 23 )54k, CPOOT AAA 2.50%
26D(fk 1) 042380700.1B 23 )51k, CPOOT AAA 2.50%
27D 012480649.1B 24 7t SCPO01 AAA 2.20%
29D 012481221.1B 24 WA SCP002 AA 2.35%
32D({% 2) 012400352.1B 24 KEHEE SCP002 AA+ 2.60%
33D({% 1) 012480713.1B 24 181EHIRL SCP002 AA 2.51%
33D({% 1) 012480713.1B 24 1E1EHIRL SCP002 AA 2.51%
38D 012480799.1B 24 i3 SCP002 AA+ 2.34%
54D({k 1) 012481110.1B 24 EZM &R SCPOO01 AAA 2.09%

24 ;REAEF SCPO03(RIgIZE

76D 012481498.I1B ) AAA 2.26%
119D 012483429.1B 24 75318 SCP0O25 AAA 2.01%
119D 012483429.1B 24 75318 SCP0O25 AAA 2.01%
119D 012483429.1B 24 75318 SCP0O25 AAA 2.01%
122D 012481918.1B 24 E£#E SCP0O05 AAA 2.20%
161D 012482118.1B 24 3EHFFd SCPOOT AA+ 2.25%
164D 072410108.1B 24 IKWAiEs CPO10 AAA 2.01%
164D 072410108.1B 24 IKWAiEs CPO10 AAA 2.01%
169D 072410100.1B 24 Hh{SEIR CPO01 AAA 1.98%
175D 042480226.1B 24 IFRH3E3% CPOO1 AA 2.45%
188D({% 1) 012482374.1B 24 BIIBEEF= SCPO01 AA+ 2.40%

188D({£ 1) 012482374.1B 24 G158 SCPOO0T AA+ 2.40%



203D
238D
295D
17D
24D
26D({£ 1)

BRR Es BRI (RITH)

40D({K 1)
44D
77D
80D+2Y(f&k 1)
89D({Kx 1)
89D({Xx 1)
111D
111D+NY
111D
111D
114D
131D+NY({k 1)
131D+NY({k 1)
139D+1Y
149D+1Y
151D (fk 2)

161D +2Y
162D
174D
175D
175D
175D
178D+1Y({K 2)
182D +NY
202D
203D
203D
203D
207D ({4 2)
208D +3Y
226D
234D
242D ({4 2)
293D
293D
293D
294D
310D
311D
319D +NY(fk 2)
328D+1Y
333D({% 2)
362D({% 1)
363D
1.07Y+NY
1.16Y
1.2Y({K 1)
1.2Y({K 1)
1.21Y
1.21Y
1.24Y

1.34Y+NY
1.36Y
1.36Y
1.38Y+6Y
1.38Y+6Y
1.38Y+6Y
1.39Y({K 1)
1.41Y({X 2)
1.41Y({X 2)

042480379.1B
042480319.1B
042480489.1B
012480905.1B
012482271.1B
042380700.1B

102103191.1B
102382514.1B
102280108.1B
102280110.1B
102280226.1B
102280226.1B
102380213.1B
102380219.1B
102380213.1B
102280275.1B
102300292.1B
102380427.1B
102380427.1B
102380542.1B
102380709.1B
102280665.1B

102280737.1B
102000599.1B
102000752.1B
102000779.1B
102000779.1B
102000779.1B
102381063.1B
102281027.1B
102281090.1B
102383102.1B
102383102.1B
102001015.1B
102383176.1B
102381229.1B
102001159.1B
102482339.1B
102281424.1B
102281839.1B
102382129.1B
102382129.1B
102281873.1B
102382352.1B
102282034.1B
102282074.1B
102382553.1B
102282161.1B
102282365.1B
102300521.1B
102282575.1B
102282779.1B
102380038.1B
102380040.1B
102380059.1B
102380067.1B
102480341.1B

102380376.1B
102380432.1B
102380432.1B
102380532.1B
102380532.1B
102380532.1B
102380634.1B
102380725.1B
102380725.1B

22 FEKEER MTNOO1BC (4%

22 ZPgE

234

24 E8K) CP012
24 ETHE CP004
24 FK CP021
24 &%z SCP003
24 753538 SCPO17
23 SEJ54L CPOO1

21 BRI MTNO10
23 Iz MTNOO5
22 FEgT4A1E MTNOO1
22 Z4%E% MTNOO
22 HiXEi% MTNOO1
22 HiXEi% MTNOO1
23 ZAEFE 1 MTNOO3

23 i#1LER MTN002

23 EREE] MTNOO3

22 845KEE MTNOOT

23 BEHEE MTNOOTA
23 g5k {H MTNOOT
23 R5R%{H MTNOOT
23 Z[EidE MTNOO1
23 ZEEL) MTNOOT
22 &2 MTNOO

=)

20 ZREXEE MTNOO3
20 E2=1E MTN002
20 FALEFHT MTNOO4
20 FALEFHT MTNOO4
20 FALEFT MTNO04
23 ZR&58I MTN002
22 FERE MTNOO07

23 =gk MTN002
23 =gk MTN002
20 [FALE MTNOOT
23 =% MTNO0O3
23 BPEEfiki& MTNOO2
20 4% MTNOO7
EBA%NIE MTNOO3
22 Z1EZXIE MTNOO1
22 EBRBEF= MTNOO1
23 Li5pds MTNOO4
23 Li5rds MTNOO4
22 B8R MTNOO1
23 FdEEE MTNOO2A
22 P& MTNOO3
22 185/ & MTNOO2
23 AR MTN0O2
22 BB MTN002
22 BBIIE MTNOO2
23 #II JE# MTNO04
22 FiEKE MTNO14
22 ;T4LEX MTNO04
23 FE@AEFF MTNOO1
23 HiXZEEB MTNOO1
23 8<ahiE MTNOO1
23 HRMEFF MTNOO1
24 FFRly R MTNOO1

Hge MTNOOS (BEB{R{E

BIR)

23 FRRE MTNOOT
23 FRREE MTNOOT
23 1&7PA%zIE MTNO02B
23 1&PAzZIE MTNO02B
23 1EFH35E MTNO02B
23 IREgE#E MTNO002
23 FEHEEIZ MTNOO1
23 FEHEEIZ MTNOO1

S8 MTNOO3 (BRAEFIE)

AAA
AAA
AAA
AAA
AAA
AAA

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

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

AAA
AA
AA

AA/AA+
AA/AA+
AA/AA+

AAA

AAA

AAA

2.00%
4.10%
2.00%
2.18%
1.90%
2.50%

2.03%
2.20%
2.25%
2.13%
2.35%
2.35%
2.23%
2.45%
2.23%
2.20%
2.38%
2.80%
2.80%
2.57%
2.57%
2.42%

2.27%
2.20%
2.05%
2.50%
2.50%
2.50%
2.58%
2.23%
2.00%
2.65%
2.65%
2.10%
2.63%
2.58%
2.25%
3.05%
2.43%
3.19%
2.55%
2.55%
2.40%
2.49%
2.55%
2.20%
2.55%
2.22%
2.20%
2.56%
2.26%
2.31%
2.30%
2.30%
2.64%
2.38%
3.00%

2.20%
2.51%
2.51%
2.66%
2.66%
2.66%
2.24%
2.35%
2.35%



1.41Y({k 1)
1.47Y
1.49Y

1.5Y+1Y
1.52Y+2Y
1.52Y+2Y
1.58Y

1.72Y+NY
1.76Y
1.78Y+2Y
1.78Y+2Y
1.92Y+NY
1.98Y
1.98Y+NY
1.99Y({%x 1)
1.99Y({%x 1)
1.99Y({%x 1)
2Y
2.09Y
2.15Y
2.15Y

2.24Y
2.35Y+NY
2.36Y

2.36Y

2.36Y

2.36Y
2.37Y+2Y
2.37Y+2Y
2.44Y+NY
2.49Y+2Y
2.57Y
2.62Y+2Y
2.73Y (1% 2)
2.82Y
2.98Y
2.98Y

2.98Y+NY({X 2)
2.99Y(fk 1)
2.99Y(fk 1)
3.81Y(fk 1)
3.81Y(fk 1)

4.24Y

4.39Y
4.69Y({k 1)
4.69Y({k 1)

4.91Y

4.97Y

9.35Y

9.91Y
29.77Y
29.77Y

SHEIVRERIRE

BRRH B FEHRIB (RITHH) _

5D(fK 1)
5D(fK 1)
20D +NY
24D
31D
34D+NY({k 1)
39D(1k 2)
46D (fk 2)
51D
55D +2Y
68D +2Y

102481297.1B
102380987.1B
102381107.1B
102281032.1B
102381134.1B
102381134.1B
102381241.1B

102381747.1B
102381913.1B
102381973.1B
102381973.1B
102101969.1B
102382762.1B
102484505.1B
102382841.1B
102382841.1B
102382841.1B
102382931.1B
102103144.1B
102383421.1B
102383421.1B

102480330.1B
102480657.1B
102280453.1B

132480019.1B

132480019.1B

132480019.1B
102280506.1B
102280506.1B
102481396.1B
102481798.1B
102482040.1B
102482230.1B
102483168.1B
102483729.1B
102484487.1B
102484487.1B

102484532.1B
102484542.1B
102484542.1B
102483618.1B
102483618.1B
102480304.1B
102481081.1B
102482896.1B
102482896.1B
102484169.1B

132480093.1B
102480706.1B
102484265.1B
102483342.1B
102483342.1B

188959.SH
188959.SH
155856.5H
1780369.1B
185062.SH
185071.SH
143434.SH
185110.SH
240398.SH
197903.SH
149765.5Z

24 HRIRE R MTNOO4
23 #NP=HE MTNOO1
23 [PHitEER MTNOO3
22 EERsEIE MTNOO2
23 BT MTNOOT
23 BT MTNOOT
23 6llEE MTNOO1BC
23 #EEE;T 75 MTNOO3 (RETRIR
HHFRIR)
23 ERgE L MTNOO3
23 )113&5 MTNOO1
23 )I13&5 MTNOO1
21 FrRee MTNOO3
23 Fafnig MTNOOT
24 FHE MTNOO4A
23 3L MTNOO1
23 3L MTNOO1
23 LR MTNOO1
23 fakE & MTNOO1
21 a]Fg MTNOO5
23 Zaekll MTNO12
23 Zaekl MTNO12
24 R8T MTNOO2(RIEIZE
)
24 #3630 MTNOO1
22 [E5 MTN002
24 EgEitiek GNOO1 (FrRFN
%)
24 EgEitiek GNOO1 (FkHRFN
f%)
24 EgEitisk GNOO1 (FHRFN
%)
22 #EE MTN002
22 #EE MTN002
24 Elik MTNOO8
24 i#1t7=2= MTNOO1
24 5h$E MTNOO1 (RIEIZEHE)
24 fEFEE# MTNOO1
24 KEE#rEE MTNOO1
24 HFEZXE MTNO04
24 < MTNOO1A
24 <8 MTNOO1A
24 chEEPUF MTNOO2 (R BIJ=
)
24 FIEfE MTNOO1
24 F)IEfE MTNOO1
24 Z=RE MTNO19
24 Z=RE MTNO19
ELWESI MTNOOT
EWESI MTN002
24 #2358 MTN002
24 #2358 MTN002
24 |imifrig et MTNOO3
24 FhEF 7 GNOO3(Fxh#0
f®)

24 REBZEIZ MTNOOT
24 BEIRE MTNO13
24 Hh{LpE MTNOO4
24 Hh{LpE MTNOO4

21 #1% 02
21 #1202
19 $52 Y4
17 X&fk
21 {03
21 5k Y5
17 Bkge 03
21 iE 21
23 {547 S2
21 753 04
22 £EgE 01

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

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

AA+
AAA
AAA

AAA

AAA

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

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

AAA
AAA
AAA
AAA
AAA

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

3.05%
2.26%
2.17%
3.50%
2.34%
2.34%
4.05%

2.43%
2.51%
2.35%
2.35%
2.35%
2.25%
2.46%
2.51%
2.51%
2.51%
2.50%
2.30%
2.60%
2.60%

2.54%
2.57%
2.29%

2.26%

2.26%

2.26%
2.33%
2.33%
2.55%
2.56%
2.39%
2.88%
2.32%
2.33%
2.28%
2.28%

2.75%
2.37%
2.37%
3.80%
3.80%
2.66%
2.62%
2.63%
2.62%
3.30%

2.48%

2.60%

2.89%
2.915%
2.915%

2.25%
2.25%
2.04%
2.40%
1.97%
2.50%
2.20%
2.00%
1.85%
2.39%
2.14%



96D(fk 2)
123D +NY({k 2)
124D({X 1)
135D
146D
154D +5Y
154D +5Y
160D
162D
169D
171D+1Y({K 2)
215D(fk 2)
215D(fk 2)
215D(fk 2)
215D +3Y
228D(fk 2)
237D+2Y
238D
266D
266D
280D +2Y
299D({k 1)
299D({k 1)
305D (1% 2)
322D+2Y
327D({x 1)
335D
335D
359D
361D({X 2)
1.05Y({x 1)
1.11Y({K 1)
1.12Y({X 2)
1.13Y+1Y
1.15Y+2Y
1.27Y
1.36Y
1.37Y
1.38Y
1.5Y+2Y
1.52Y
1.59Y({%x 1)
1.64Y({Xx 1)
1.76Y
1.76Y+NY
1.78Y
1.78Y
1.78Y
1.78Y
1.88Y+2Y
1.88Y
1.88Y
1.88Y
1.88Y
1.9Y
1.9Y
1.91Y({K 1)
2.02Y
2.02Y
2.08Y
2.08Y
2.17Y
2.21Y
2.21Y
2.26Y
2.33Y({X 2)
2.33Y+2Y
2.33Y+2Y
2.33Y+2Y
2.35Y+NY({K 1)
2.41Y({K 2)
2.48Y+2Y({K 1)

253857.SH
185432.SH
163193.SH
115019.SH
163317.SH
2023005.1B
2023005.1B
163389.SH
163381.SH
1880067.1B
115259.5H
251198.SH
251198.SH
251198.SH
251194.SH
251399.SH
149159.5Z
167098.SH
194876.SH
194876.SH
194998.SH
137714.SH
137714.SH
252122.SH
182674.SH
122469.SH
175205.SH
175205.SH
115919.SH
137963.SH
148485.5Z
152034.SH
1880278.1B
197921.SH
177457.SH
138868.SH
178046.SH
133440.5Z
115039.SH
250952.SH
178528.SH
251195.SH
251526.SH
251959.SH
115751.SH
115774.SH
115774.SH
115774.SH
115774.SH
252365.SH
188770.SH
188770.SH
188770.SH
188770.SH
1980293.1B
1980293.1B
240039.SH
252957.SH
252957.SH
241028.SH
241028.SH
148562.5Z
148567.5Z
240469.SH
253587.SH
240595.SH
240578.SH
240578.SH
240578.SH
185454.SH
137185.SH
254212.SH

24 EE D1
22 £ Y1
20 g&iR 02
23 £T#% 03
20 HE& 01
20 FLANFE
20 FLANFE
20 j#FE 01
20 )1z 03
18 FEihiR
23 & 01
23 3= 02
23 3= 02
23 3= 02
23 8k 02
23 i 01
20 g% 01
20 =& 01
22 738 01
22 738 01
22 FgHr 04
22 )k 03
22 )k 03
23 5507 01
22 fajith 01
15 Af 02
20 8553 02
20 8553 02
23 Im&FN
22 #4R 07

23 g K1

PR $7E(%&

18 SKEEFFRIR

21 EE 06
20 &I 03
23 [fgs 01
21 &5 01
23 #5102
23 i 01
23 25 02
21 #&BH 01
23 #7303
23 IR& 01
23 Hk 02
23 FA Y4
23 Y¢IE G3
23 Y¢IE G3
23 Y¢IE G3
23 Y¢IE G3
23 Ak 02
21 Egwg 03
21 Egwg 03
21 Egwg 03
21 EgM 03

19 FrigrEEpiR

19 FrigrEEsiR

23#%¥ G3
23 §EZz 04
23 §EZz 04
24 HliF G2
24 HliF G2
23 £xE G
24Tk C1
24 7t C1
24 X6 01
24 %% G1
24 ffR 01
24 ffR 01
24 BHfR 01
22 {E1& Y1
24 85 EB
24 7 01

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

2.72%
2.24%
2.08%
2.07%
2.18%
2.27%
2.27%
2.15%
2.10%
2.50%
2.14%
2.55%
2.55%
2.55%
2.80%
3.32%
2.13%
2.50%
2.74%
2.74%
2.50%
2.10%
2.10%
2.85%
2.45%
2.15%
2.10%
2.10%
2.98%
2.11%
2.18%
2.27%
2.45%
2.95%
2.50%
2.30%
2.28%
2.25%
2.17%
2.50%
2.35%
2.50%
2.38%
2.40%
2.42%
2.18%
2.19%
2.19%
2.19%
2.30%
2.14%
2.14%
2.14%
2.14%
2.90%
2.90%
2.28%
2.60%
2.60%
2.25%
2.25%
2.65%
2.35%
2.37%
2.37%
2.30%
2.44%
2.44%
2.44%
2.37%
152
2.86%



2.48Y+2Y(fK 1) 254212.SH 24 i 01 AAA 2.86%
2.49Y({k 1) 254640.SH 24 FF42 03 AA+ 3.10%
2.49Y 184382.SH 22 BB42 01 AA+/AAA 2.35%
2.56Y 240998.SH 24 BE G1 AAA 2.25%
2.6Y+2Y 254788.SH 24 EFF 05 AA+ 2.75%
2.6Y({k 1) 241073.SH 8233 KVO1 AAA 2.29%
2.81Y+NY 148866.5Z 24 B4R Y1 AAA 2.75%
2.83Y 255586.SH 24 =L 03 AA+ 3.30%
2.85Y 241475.SH 24 (235 K1 AAA 2.26%
2.85Y 241475.SH 24 (233 K1 AAA 2.26%
2.85Y(tk 1) 148900.5Z 24 480 03 AAA 2.53%
2.9Y 137856.SH 22EE 10 AAA 2.25%
2.91Y+2Y 241700.SH 24 @i 03 AAA 2.34%
3.61Y+NY 115461.SH 23 $RA Y2 AAA 2.45%
3.63Y+NY 115495.SH 23 1808 Y2 AAA 2.56%
3.8Y 091800012.1B 18 ZRJ51& 02BC(GRF=) AAA 2.55%
4.2Y 240451.SH 24 M5 G1 AAA 2.61%
4.26Y 253813.SH 24 3EZ2 01 AA+ 3.55%
4.26Y 253813.SH 24 3EZ2 01 AA+ 3.55%
4.37Y 148638.5Z 24 #1702 AAA 2.46%
4.39Y+NY 240778.SH 24 3558 Y4 AAA 2.65%
4.43Y 254412.SH 24 3& 1,03 AAA 2.59%
4.43Y 254412.SH 24 3& 1,03 AAA 2.59%
4.45Y 240813.SH 24 #3401 AA+/AAA 2.52%
4.45Y 240813.SH 24 5,01 AA+/AAA 2.52%
4.45Y+2Y ({kK 2) 271113.SH 24 4835 01 AAA 2.53%
4.56Y 241001.SH 24 02 AA+ 2.60%
4.64Y+NY 282400001.1B 24 KIRFERGKER(R 01 AAA 2.63%
4.64Y+NY 282400001.1B 24 KIRFERGKER(R 01 AAA 2.63%
4.64Y+NY 282400001.1B 24 KIRFERaKER(R 01 AAA 2.63%
4.7Y+NY 241275.SH %iB Y12 AAA 2.65%
4.7Y+NY 241275.SH &8 Y12 AAA 2.65%
4.95Y 241598.SH 24 H{x K1 AAA 2.565%
4.95Y 241598.SH 24 H{x K1 AAA 2.565%
4.97Y+NY 241773.SH FEK KY16 AAA 2.56%
9.79Y+NY ({k 2) 241429.SH 123& YK04 AAA 2.80%
107D+3Y({k 1) 032380082.1B 23 5HT PPN002 AA 2.75%
138D({k 1) 032000203.1B 20 [EMItEAE PPNOO1 AA 2.60%
167D 032280406.1B 22 F 35t PPN0OO3 AAA 2.28%
202D+1Y 032300387.1B 23 MRS PPNOO1 AA 2.38%
266D+2Y 032280646.1B 22 1B3M4&¥ PPNOO1 AA+ 2.22%
1.09Y(f% 1) 032281082.1B 22 EBi#% PPN0OO3 AAA 2.25%
1.09Y(f% 1) 032281082.1B 22 FBid% PPN0OO3 AAA 2.25%
1.23Y 032100119.1B 21 E5H2Z= PPNOOT AA+ 2.50%
1.32Y+2Y 032380152.1B 23 faPRt#E PPNOO1B AA+ 2.43%
1.73Y 032300441.1B 23 £HH#% PPNOOT AA+ 2.42%
2.73Y+2Y 032480729.1B 24 =\ PPN002 AA+ 2.48%
2.95Y({k 2) 032481104.1B 24 EgTE=% PPN0O3 AA 3.29%
4.79Y(tk 1) 032400859.1B 24 ¥BINAZFE PPNOO4 AAA 2.60%
4.8Y 032400856.1B 24 FBpMIEkA PPN0O02 AAA 2.67%
4.8Y 032400856.1B 24 FppMIEkA PPNO02 AAA 2.67%
14D 2128037.1B 21 R4&ERT 01 AAA 1.89%
14D 2128037.1B 21 R4&ERT 01 AAA 1.89%
24D+5Y 1928033.I1B 19 FREERIT”4R 03 AAA 1.91%
24D+5Y 1928033.I1B 19 FREERIT”4R 03 AAA 1.91%
58D +NY 1928038.IB 19 LRI TKER 01 AAA 2.09%
58D +NY 1928038.IB 19 LRI TKER 01 AAA 2.10%
123D(k 2) 2228016.1B 22 HBR1T 01 AAA 2.00%
140D +NY 2028006.1B 20 HPfiEERITRER R AAA 2.10%
173D+5Y({k 2) 2020022.1B 20 FIRERIT 4% 01 AAA 2.10%
243D+5Y(fk 2) 2028022.1B 20 RERITTR AAA 2.24%
253D+NY 2028023.1B 20 BRI Tk ELR 01 AAA 2.16%
278D+5Y({k 2) 2028025.1B 20 BAIRIT=4 01 AAA 2.14%
278D+5Y({k 2) 2028025.1B 20 BAIRIT=4 01 AAA 2.14%
280D 2228046.1B 22 F{5HR1T 02 AAA 1.97%
327D+5Y(fk 2) 2028038.I1B 20 FERITZ4 01 AAA 2.11%
328D+NY 2028037.1B 20 FEARERITIRER R AAA 2.16%
331D+NY 2028040.1B 20 RIBHRITIRER R AAA 2.165%
359D +5Y 2020069.1B 20 EMURIT "R AA+/AA 2.41%
1.01Y({k 2) 2220073.1B 22 HiEiRTT AAA 2.02%
1.07Y+NY({k 1) 2028051.1B 20 JHARIRITRERR AAA 2.175%
1.08Y+NY 2021035.1B 20 ;TEaRmEKEE{R 02 AAA/AA+ 2.30%




1.08Y+NY 2021035.1B 20 S TRaRAS K &% 02 AAA/AA+ 2.32%
1.13Y+5Y({k 2) 2021038.1B 20 HEEARE —4k 01 AAA/AA+ 2.25%
1.23Y+5Y 2128002.1B 21 TrR1IT—% 01 AAA 2.14%
1.23Y+5Y 2128002.1B 21 TrSR1T—% 01 AAA 2.14%
1.23Y+5Y 2128002.1B 21 TrSR1T—% 01 AAA 2.14%
1.4Y+NY 2128011.IB 21 HpfEERITKER 01 AAA 2.22%
1.41Y+5Y({k 2) 2120018.1B 21 FRERIT—4% 01 AAA/AA+ 2.30%
1.45Y({k 1) 2328010.1B 23 LRI T/IMSE AAA 2.09%
1.45Y 2328009.1B 23 h{EiR17 01 AAA 2.05%
1.45Y 2328009.1B 23 h{FiR17 01 AAA 2.055%
1.45Y 2328009.1B 23 h{FiR17 01 AAA 2.055%
1.45Y 2328009.1B 23 h{FiR17 01 AAA 2.055%
1.55Y+NY 2128019.1B 21 FERITKEE 01 AAA 2.24%
1.58Y({k 2) 212380006.1B 23 HBERITIR 02 AAA 2.08%
1.58Y({k 2) 212380006.1B 23 HBERITIR 02 AAA 2.08%
1.58Y({k 2) 212380006.1B 23 HBERITIR 02 AAA 2.08%
1.61Y+NY 2128021.IB 21 TigsRiTKee® 01 AAA 2.24%
1.61Y+NY 2128022.1B 21 ALERITK =R AAA 2.25%
1.82Y 2320041.1B 23 BgER1T 01 AAA 2.12%
1.87Y+5Y({k 2) 2121039.1B 21 FERRES —4% 01 AAA 2.38%
1.91Y+5Y({k 2) 2128030.1B 21 RBRIT R AAA 2.25%
1.91Y+5Y({k 2) 2128030.1B 21 RBRIT R AAA 2.255%
1.97Y+NY 2120089.1B 21 LRI Tk LR 01 AAA 2.36%
1.97Y+NY 2120089.1B 21 bR TR LR 01 AAA 2.35%
1.97Y+NY 2120089.IB 21 JbFR1TKEE R 01 AAA 2.35%
1.99Y 212380022.1B 23 HERITIE 04 AAA 2.135%
2.02Y({k 2) 2328023.1B 23 HRESERIT/INVME 02 AAA 2.185%
2.02Y({k 2) 2328023.1B 23 HRESERIT/INVME 02 AAA 2.185%
2.02Y({k 2) 2328023.1B 23 HRESERIT/INVME 02 AAA 2.185%
2.04Y+5Y 2128036.1B 21 ELRIT R AAA 2.31%
2.04Y+5Y 2128036.1B 21 ELRITR AAA 2.31%
2.04Y+5Y 2128036.1B 21 FLRIT R AAA 2.31%
2.04Y+5Y 2128036.1B 21 FLRIT R AAA 2.32%
2.07Y+5Y({k 2) 2121053.1B 21 IERE &% AAA/AA+ 2.41%
2.07Y+5Y 2128042.1B 21 3RIT—4% 02 AAA 2.31%
2.08Y+NY 2128044.1B 21 TRFRITKEH%R 02 AAA 2.33%
2.13Y+5Y 2128051.1B 21 TrssRiT—4% 02 AAA 2.27%
2.13Y+5Y 2128051.1B 21 TrsiRiT—4% 02 AAA 2.28%
2.24Y+5Y({k 2) 2220006.1B 22 iBMERIT—4% 01 AAA/AA+ 2.70%
2.35Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.1625%
2.35Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.165%
2.35Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.16%
2.35Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.16%
2.35Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.16%
2.35Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.16%
2.36Y+5Y 2228017.1B 22 mpfiEsRIT—4% 01 AAA 2.30%
2.39Y+5Y({k 1) 2220028.1B 22 ZRIERIT 4R 01 AAA/AA+ 2.55%
2.46Y+5Y 2228024.1B 22 TrstR1T—4% 03 AAA 2.31%
2.46Y+5Y 2228024.1B 22 TrtR1T—4% 03 AAA 2.32%
2.49Y({k 1) 212400004.1B 24 FERIRIT/VAMR AAA 2.16%
2.5Y+NY 2228029.1B 22 FhER Tk SR 02 AAA 2.345%
2.5Y+NY 2228029.1B 22 FhER Tk &R 02 AAA 2.355%
2.5Y+NY 2228029.1B 22 FhER Tk &R 02 AAA 2.36%
2.57Y 2420019.1B 24 #rmiR1T 01 AAA 2.22%
2.63Y+5Y 2228039.1B 22 FRIRIT 4% 01 AAA 2.32%
2.63Y+5Y 2228039.1B 22 FRIRIT 4% 01 AAA 2.32%
2.66Y({k 2) 222400003.1B 24 BERITR R 01 AAA 2.23%
2.73Y+5Y 092280021.1B 22 HiEREIT—RENE 02 AAA 2.38%
2.79Y 2421008.1B 24 IR /MR 01 AAA 2.23%
2.79Y 2421008.1B 24 IR /MR 01 AAA 2.23%
2.82Y+5Y 092280069.1B 22 HERIT—REANE 01 AAA 2.37%
2.82Y+5Y 092280069.1B 22 HERIT TR AN &R 01 AAA 2.37%
2.82Y+5Y 092280069.1B 22 HERIT TR AN &R 01 AAA 2.37%
2.82Y+5Y 092280069.1B 22 HERIT TR AN &R 01 AAA 2.37%
2.82Y+5Y 092280069.1B 22 HERIT TR AN &R 01 AAA 2.37%
2.82Y+5Y 092280069.1B 22 HERIT TR AN &R 01 AAA 2.37%
2.83Y 2420039.1B 24 TSR T/VAMER 01 AAA 2.23%
2.83Y 2420039.1B 24 TSR TV 01 AAA 2.23%
2.83Y 2420039.1B 24 TIERIT/VAMER 01 AAA 2.23%
2.83Y 2420039.1B 24 TIERIT/VAMER 01 AAA 2.23%
24 K47 TLAC IEE A&
2.84Y+1Y 312410005.1B 01A(BC) AAA 2.31%




24 K17 TLAC IEEAR

2.84Y+1Y 312410005.1B 01A(BC) AAA 2.31%
24 K47 TLAC B A&
2.84Y+1Y 312410005.1B 01A(BC) AAA 2.315%
2.84Y+NY 092280083.1B 22 $E{T7KEER 01 AAA 2.38%
2.84Y+NY 092280083.1B 22 #E{T7KEER 01 AAA 2.38%
2.9Y+5Y 092200008.1B 22 RIT—REAE 02A AAA 2.32%
2.9Y 2420045.1B 24 IRE5R1T 02 AAA 2.25%
2.91Y 212480058.1B 24 ZX47{= 02BC AAA 2.16%
3.02Y+5Y 092202005.1B 22 EF T —REAE 01A 2.30%
3.02Y+5Y 092202005.1B 22 EF T —REARE 01A 2.30%
3.05Y+5Y 092280139.1B 22 RIT B AE 02A AAA 2.345%
3.83Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.45%
3.83Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.45%
3.84Y+5Y 232380036.1B 23 TR EARR 02A AAA 2.41%
3.97Y+NY 242380019.1B 23 mpfigskLE{E 01 AAA 2.455%
3.97Y+NY 242380019.1B 23 mpfigskLE{® 01 AAA 2.455%
3.97Y+NY 242380019.1B 23 mpfigskLE{E 01 AAA 2.46%
3.98Y+5Y({%x 1) 232380066.1B 23 PIT " RER AR 03A AAA 2.405%
3.99Y+5Y 232380069.1B 23 BT AR 02A AAA 2.395%
3.99Y+5Y 232380069.1B 23 BT AR 02A AAA 2.395%
4.05Y+5Y 232380076.1B 23 BT A AE 03A AAA 2.40%
4.05Y+5Y 232380076.1B 23 BT A AE 03A AAA 2.41%
4.09Y+NY 242380033.1B 23 BiTxEs® 01 AAA 2.50%
4.1Y+5Y 232380084.1B 23 T RE AR 04A AAA 2.41%
4.1Y+5Y 232380084.1B 23 R{TRE AR 04A AAA 2.41%
4.1Y+5Y 232380084.1B 23 T RE AR 04A AAA 2.41%
4.27Y+5Y 232480004.1B 24 RIT—IEARE 01A AAA 2.42%
4.27Y+5Y 232480004.1B 24 RIT—HEARE 01A AAA 2.435%
4.38Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.475%
4.38Y+NY({k 1) 242400004.1B 24 hpfigskLE{E 01 AAA 2.48%
4.39Y+5Y({k 1) 1928003.IB 19 &RAA4RIT 2% 01 AAA 2.44%
4.4Y+5Y({k 2) 1928007.IB 19 TR —4% 02 AAA 2.435%
4.44Y+5Y (% 2) 232480008.1B 24 hT R AE 02A AAA 2.42%
4.44Y+5Y (% 2) 232480008.1B 24 hT R AE 02A AAA 2.415%
4.44Y+5Y (% 2) 232480008.1B 24 hT R AE 02A AAA 2.42%
4.44Y+5Y (% 2) 232480008.1B 24 R EAE 02A AAA 2.42%
4.44Y+5Y (% 2) 232480008.1B 24 hT R AE 02A AAA 2.435%
4.44Y+5Y (K 2) 232480008.1B 24 R EAE 02A AAA 2.44%
4.47Y+5Y 232480010.1B 24 IS IRIT —RE A& 01 AAA 2.5325%
4.47Y+5Y 232480010.1B 24 IS IRIT —RE A& 01 AAA 2.5325%
4.48Y+NY 242480002.1B 24 2R 1T7KEER 01 AAA 2.52%
4.48Y+NY 242480002.1B 24 2R 1TIKEER 01 AAA 2.535%
4.49Y+5Y 232480011.1B 24 RIT”RAEARR 02A AAA 2.42%
4.5Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.42%
4.5Y+5Y({k 2) 232480014.1B 24 TR AE 01A AAA 2.43%
4.5Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.43%
4.5Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.435%
4.5Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.44%
4.5Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.44%
4.5Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.44%
4.5Y+5Y({k 2) 232480014.1B 24 T TREAE 01A AAA 2.44%
4.53Y+5Y 232480018.1B 24 IRERIT T REAE 01 AAA/AA+ 2.63%
4.54Y+5Y 232400018.1B 24 PERIT—REA & 01 AAA 2.51%
4.54Y+5Y 232400018.1B 24 FRERIT AR ANE 01 AAA 2.51%
4.54Y+5Y 232400018.1B 24 FRERIT AR ANE 01 AAA 2.51%
4.6Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.485%
4.6Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.485%
4.6Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.485%
4.6Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.50%
4.64Y+NY 242480005.1B 24 frupMER1TKEMR 01 AAA 2.575%
4.64Y+NY 242480005.1B 24 FuMMERITX 4R 01 AAA 2.575%
4.64Y+NY 242480005.1B 24 FuMMERITK 4R 01 AAA 2.575%
4.69Y+5Y({k 2) 232480033.1B 24 BT TREAIE 02A AAA 2.415%
4.7Y+NY 242480007.1B 24 T177x%® 01 AAA 2.485%
4.7Y+NY 242480007.1B 24 T177x%® 01 AAA 2.49%
4.7Y+NY 242480007.1B 24 T177x%® 01 AAA 2.51%
4.7Y+NY 242480007.1B 24 T177x%® 01 AAA 2.51%
4.75Y+NY 242480008.1B 24 STk EEK 01 AAA 2.4875%
4.75Y+NY 242480008.1B 24 STk EEK 01 AAA 2.4875%
4.77Y+5Y({k 2) 232480039.1B 24 T RSRIT —REAR 01A AAA 2.555%
4.77Y+5Y({k 2) 232480039.1B 24 T RSRIT —REAKR 01A AAA 2.555%




4.77Y+5Y({K 2) 232480039.1B 24 [T RIRIT_REAR 01A AAA 2.555%
4.78Y+5Y 232480050.1B 24 FBHRITREAR 01 AAA 2.53%
4.83Y+5Y 232480061.I1B 24 TH7RE AR 01A(BO) AAA 2.435%
4.83Y+5Y 232480061.I1B 24 TH7REAR 01A(BO) AAA 2.44%
4.91Y+NY 242480032.1B 24 KIDERITIK SRR 01 AAA 2.68%
4.91Y+NY 242480032.1B 24 KIDERITIK SRR 01 AAA 2.68%
4.91Y+NY 242480032.1B 24 KIDERITIK SRR 01 AAA 2.68%
4.91Y+NY 242480032.1B 24 KIDERITIK SRR 01 AAA 2.68%
4.91Y+NY 232480067.1B 24 HeEERITKER R 02 AAA 2.565%
4.91Y+NY 232480067.1B 24 HEBHRITKER R 02 AAA 2.565%
9.49Y+5Y 232480012.1B 24 RITTRAE AR 02B AAA 2.52%
9.74Y+5Y 232480038.1B 24 AT TRAE AR 02B AAA 2.52%
9.77Y+5Y 232480040.1B 24 I RIBITZREAR 01B AAA 2.70%
9.77Y+5Y 232480040.1B 24 I RIBITZREAR 01B AAA 2.70%
9.77Y+5Y 232480040.1B 24 I RIBITZREAR 01B AAA 2.711%
9.77Y+5Y 232480040.1B 24 I RIBITZREAR 01B AAA 2.711%
9.77Y+5Y 232480040.1B 24 I RIBITZREAR 01B AAA 2.71%
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