WE BT
IRITERSFHIZ

HEMBSHRA

O NEX Lsamsmee

[2024-07-05]

L

FUTAEIR, NEEPRITHRRREMESIERFS, 7 B 5 BURIRERAIUTRE 20 (250 7 REIPRIWEE, PirFlZA 1.80%. ZHE 500 1270
FREIWEIER, EiEsRFEZE 480 {27T.

Ef=/5HE 2.64Y 240003 1.79-1.8025; 4.28Y 230022 1.965-1.98; 6.47Y 230028 2.10-2.12; 9.39Y 230026 2.255-2.28; 28.78Y
230009 2.495-2.52,

- ¢/ ./ -~/ '/ " | “

FEE ER%) 1.5150 1.7825 1.9560 2.0975 2.2600 2.4655
4 HE ") 1.5150 1.8025 1.9775 2.1225 2.2800 2.4900
(%) 0.0000 0.0200 0.0215 0.0250 0.0200 0.0245

L

ERMERE 308D 240411 1.665-1.70; 2.64Y 220203 1.92; 4.19Y 230415 2.03; 6.66Y 210205 2.1975-2.205; 9.19Y
230215 2.345-2.36,

REB IEEF SRR (%) 1.6700 1.9125 2.0565 2.2200 2.3225
S BHIEEF S FR®) 1.7000 1.9125 2.0800 2.2200 2.3450
L 51(%) 0.0300 0.0000 0.0235 0.0000 0.0225
REB B FF %) 1.6500 1.8850 2.0135 2.1650 2.3380
4B E F 5 (%) 1.6600 1.9050 2.0400 2.1800 2.3575
L 51(%) 0.0100 0.0200 0.0265 0.0150 0.0195
B eouss

S HIRTIERERMIAIGER, MREEEST Q3 iR, /Eiw/5m, 17D 012480300.1B 24 h3gs SCP003  AAA  7£ 1.90%m38 (fh{E+2
(I5) , HEHAE; 49D 012481070.1B 24 EB/I SCPO15  AAA  1E 1.8404%F32 (fHEMIE) , RITHAENM, HEEAHE,
118D 012480513.1B 24 Fi5%2#% SCPO0T AAA  7E 1.99%FE3T (f4{E-5 E8) , $RITHLES,; 143D 012480664.1B 24 iEiEizE
SCPO0T  AAA 7E2012%mMA (fHE+11I8) , RITHAEM, KiHAmE, 228D 012481650.1B 24 5645 SCPO03  AAA  7E 2.04%MA

(HERS) |, RITHLES,; 245D 012481801.1B 24 #EAALIRE SCP002 AAA  7E 2.05%mAT, (HENIE, RITHAEM. SUAMS, &k, K

it BRT BT

—nm““m
AAA 1.96 1.98 2.01 2.07 2.15

AA+ 2.1 2.14 23 2.13 2.19
EXFUTERER
AA 2.21 2.28 2.22 22 2.25
AA- 29 33 3.5 3.88 4.08
AAA 195 1 196 2 2.01 0 206 1 213 2
[ —— AA+ 2.1 0 212 | 2 2.1 20 213 0 219 0
(BP) AA 2.21 0 224 4 2.21 1 22 2 | 224 1

AA- 2.9 0 33 0 35 0 3.88 0 4.08 0



B ou=e

SHPEIRIEETX. 1-3 FRRHFE, 22 FfE MTN0O03 (AAA, 1.05Y) 7£2.07%m3, HEMMEMI; 22 {ErtE MTNOO3A (AAA,
1.24Y) TE 2.18%Rk3, =idfE 1bp A, 23 KBS MTNOO2B(BERIREAFEIR) (AAA, 1.75Y) £ 2.14%m3Z, SfhfE 0.5bp BaZ; 3 2 5 FHAR, 24
EREEE ] MTNOOT (AAA, 4.52Y) 1£ 2.38%R3z, HERIEMAS; 24L& MTNO03 (AAA, 4.87Y) RAITE 2.235%, Bif{E 0.75 bp A3Z. 5Y REALE

HABR, 24 %282 MTNOO3 (AAA, 9.86Y) FYEXTE 2.48%, =ftfE 1.75bp AXEZ. 24 )IIEIE MTNO09 (AAA, 14.99Y) BREZTE 2.67%, &fthfE 2bp AL,

BRIAME, SHPERERE—HBR L.
_-----
AAA+ None
AAA 2.04 2.2 2.36 None None
BITUL R R
AA+ 2.12 2.28 2.55 None None
AA 2.22 2.38 2.82 None None
AAA+ 1.95 1 2.12 1 2.23 2 2.38 2 None @ None
SHEREST R AAA 2.04 0 2.18 2 2.34 2 None @ None @ None ' None
(BP) AA+ 2.12 0 2.26 2 2.54 1 None @ None @ None ' None
AA 2.22 0 2.37 1 2.81 1 None @ None @ None ' None

B cus

SHEWMRRIRRER, B, 58, 17T, REASHEENESS. AIRMSHE, 2032 01 AAA BRFE 2.02%, RILSEH, BE2EN, 208

i 04 AAA BEERTE 2.17%, 1R
LT 03 AAA FRASTE 2.45%, SR5AE

Ao 24BRIFE K2 AAA BRSZTE 2.57%, ZFise, IRIGSEA. 24 Bt K4 AAA pIRZTE 2.52%.

|

=, EEXAN. 24 3% 02 AAA BRTE 2.30%, $RITSEH, BMSEAN. BIRFE, 19)11% 04 AAA BZTE 2.15%, 24

s, EUSEN. 22 SPEk 01 AAA BRAZTE 2.38%, Kium/JE, 24 85#% K1 AAA B(3ZFE 2.58%, EEEH, REGC

SHIMTRRIGER, TEEPE 4-5Y BRAITHTK, KEMASERERT R, 1-3Y —R, “RIKESYE, BeBREN—R. KaRSHE

A7, BRAEENE 2 NE, BEGE+2F+4Z2E
A XLEEMAE,

£ 2.245 (+4) ,

FASUERATIERSIEER, BRASTE 2.115 B

L

Zm2.10) .

ek
=077,

NSEOEESS, ZEFFEWWIIIESS, BSMFEiER. 48124 K

FRRENGESFEGES3.5 Bl+4 M,

Erh7E 2.24 AR, RITESTEHATEES, 1.22Y20 TRFEIT =4 01 pastE 2.02 (+2) ,

p——

1T—

EBEE—/NK tkn, BRER#ELITEH4INE. S

AN 02A, BEMRE 2225 (+2) , 22

BEeHEEM. BE0HE, R, Hik

RARmipiEEEy, EERKEN. RERSH, EREEZEKMEEN, SHIMBRE 0.1pt. HERIRR, HEHRETFEFIEERFETT,
BN R OMREEN SR LA T4 10bps. SWESHE, LENEKRE, WamERST 12%AM IR FHRNE . iRk, ERIELEmKss, BEL

7 1-2pt, St FEKL 0.5pt,

RIRKE

InRZHERE TER 2-3pt,

s BB (RITHE) -

11D
12D
14D
17D
17D
27D
39D
39D
49D
58D(fk 1)
71D (K 4)

75D

012480328.1B

012480225.1B

012480394.1B

012481874.1B

012480329.1B

012480300.1B

072410059.1B

012481841.1B

012384141.1B

012481070.1B

012384358.1B

012481892.1B

012481912.1B

24 E8RJ SCP002

24 B35 SCP002

24 EBRJ SCP0O08

24 BREERR SCP002

24 Eifg SCP001

24 #1355 SCP003

24 EZE%R CP002

24 13 SCP004

23 EEHE® SCP001

24 BBy SCPO15

23 H3Z#% SCPOO5

24 KEFEEE SCPO03

24 tnsLis SCPO06

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AAA

1.90%

1.90%

1.90%

2.00%

1.90%

1.90%

1.83%

1.94%

2.08%

1.8404%

2.56%

2.02%

1.95%



118D
119D
142D (fk 1)
142D (fk 1)
143D
169D ({k 2)
171D
228D
228D
245D

259D

RIRKEY

14D

14D+2Y({k 1)

18D

31D

34D +NY
39D
45D+NY
46D+NY
49D
77D
81D+NY
107D(fk 1)
136D
143D+2Y
184D ({4 1)
186D
189D
192D
220D
233D +2Y
238D
277D +2Y
352D(fk 1)
354D
1.01Y
1.01Y
1.05Y+NY
1.1Y+2Y
1.1Y+1Y
1.12Y+1Y
1.16Y({x 1)

1.16Y({x 1)

012480513.1B

012480475.1B

012481981.1B

012481981.1B

012480664.1B

042380749.1B

012481967.1B

012481650.1B

012481650.1B

012481801.1B

012481947.1B

101900932.1B

132100075.1B

102101323.1B

132100081.1B

101901015.1B

102281730.1B

102101534.1B

102281843.1B

102101614.1B

101901138.1B

101901289.1B

102101947.1B

102102080.1B

102103004.1B

102103087.1B

102280005.1B

102000004.1B

102280040.1B

102280070.1B

102380176.1B

102280335.1B

102280384.1B

132280030.1B

102001248.1B

102281393.1B

102281475.1B

102281475.1B

102281610.1B

102381989.1B

102382039.1B

102382126.1B

102281993.1B

102281993.1B

24 Fotsi% SCPOO1

24 itk SCP002

24 ZREgE# SCP005

24 ZREgE# SCP005

24 1Ei5tZF8 SCPOO1

23 EiXsE CPOO0T

24 frE3%i8 SCPO0TA

24 HEI&Z SCP003

24 HEI&Z SCP003

24 #EATREIR SCP002

24 4t SCP002

=B REEE (R1THH9)

19 E5E8 MTNO006
21 ElzxaEIR GNOO1
21 FLLEZE MTNOO1
21 EzA8IR GN002
19 RMiEtE MTNOOT

22 |75 MTNOOS (RIEIEE
1)

21 #E£= MTN002
22 Elik MTNO04
21 &%5&E MTNO0O05
19 #7755 MTNO002
19 27345 MTNOO1B
21 BRIEH MTNOO7
21 1R T&H MTNOO1
21 FEEZ MTNO12
21 BFF MTNOO5
22 iERaF=Ak MTNOOTA
20 & MTNOO1
22 T EH MTNOOT
22 F3ZKiE MTNOOT
23 TEE MTNOO1
22 TR MTNOO3
22 FgEit MTN002
22 ;A$MEE GNOO1
20 LIREZE MTNO0O1
22 7|tk MTNOO1
22 HERgEIR MTNOO1
22 HERgEIR MTNOO1
22 thf8 MTNOO3
23 ERYIF MTNOO2
23 1% MTNO02
23 LR MTNOO9
22 {(RFRE MTNOO5 (4% E2)

22 {FFA&RE MTNOOS(456)

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AA+

Illllliiﬁilllll
AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AA/AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AA+

AA/AA+

AA+

AAA

AAA

1.99%

2.03%

1.98%

1.98%

2.012%

2.02%

2.02%

2.04%

2.04%

2.05%

2.10%

1.87%

1.81%

2.20%

1.81%

2.04%

2.20%

2.05%

2.05%

2.02%

2.05%

1.97%

2.05%

1.95%

1.91%

2.04%

2.14%

2.04%

1.99%

2.04%

2.06%

2.05%

2.00%

2.10%

2.00%

2.00%

2.15%

2.15%

2.07%

2.19%

2.24%

2.19%

2.19%

2.19%



1.16Y+2Y
1.24Y
1.24Y
1.24Y
1.24Y
1.27Y({k 1)
1.27Y({k 1)
1.27Y
1.44Y({k 1)

1.73Y({x 1)

1.75Y+NY/({k 2)

1.79Y
1.8Y
1.8Y
1.81Y
1.88Y({% 2)
1.88Y({% 2)
1.92Y+2Y
1.95Y
1.95Y

2.03Y

2.79Y
2.92Y
2.96Y
2.97Y+NY
3.68Y(fk 2)
4.52Y
4.59Y+5Y
4.59Y+5Y
4.68Y
4.68Y
4.79Y
4.8Y
4.8Y
4.8Y
4.87Y(fk 1)
4.88Y
4.88Y
4.88Y
4.92Y
4.92Y
4.97Y(fk 1)
4.98Y+NY
6.99Y
9.86Y

9.86Y

102282019.1B

102282194.1B

102282194.1B

102282194.1B

102282194.1B

102200229.1B

102200229.1B

102382694.1B

102282606.1B

102380738.1B

102300314.1B

102380924.1B

102100768.1B

102100768.1B

102481759.1B

102482033.1B

102482033.1B

102381291.1B

102480890.1B

102480890.1B

102482015.1B

102481610.1B

102482183.1B

102482668.1B

102400830.1B

102480810.1B

102480099.1B

102480484.1B

102480484.1B

102480815.1B

102480815.1B

102481609.1B

102481710.1B

102481710.1B

102481710.1B

102481968.1B

102482004.1B

102482004.1B

102482004.1B

102482139.1B

102482139.1B

102400828.1B

102482782.1B

102482838.1B

102400751.1B

102400751.1B

22 #EH7K55 MTNO002

22 Rt MTNOO3A

22 Rt MTNOO3A

22 Rt MTNOO3A

22 Rt MTNOO3A

22 £PRZE MTNOO1

22 £PRIZE MTNOO1

23 jitEtRE MTNOOS

22 i3i@1E(§ MTNO04

23 liESFripids MTNOO1

23 KEE MTNOO2B(BEE(R

HAFBIR)

23 fiEfste s MTNOO1
21 J3Ek#% MTNOO1
21 =J3Ek#% MTNOO1

24 =5 MTNO09
24 E#FEEE MTNOO5
24 E#FEEE MTNOO5
23 25PHEEE MTNOOT

24 =5 MTNO06

24 =5 MTNO06

24 =3 MTNO10

24 335,68 MTNOO1 (R} BIEE

)
24 Bk MTNO01BC
24 rafingE MTNOO1
24 ZaeEl MTNOO9
24 i5E MTNO11
24 ZE#eE8 71 MTNOO1
24 ¥ mEREIR MTNOOT
24 ¥ EREIR MTNOOT
24 T MTNOO1
24 T MTNOO1
24 ZReEl MTNOO7
24 ;BMIREE MTNOO2
24 ;BMIREE MTNOO2
24 ;BMiREE MTNOO2
24 3C4 MTNOO3
24 BEREIZEE MTNOO2A
24 BEHEIZEE MTNOO2A
24 BEHEIZEE MTNOO2A
24 E3i8 MTNO02
24 E3i8 MTNO02
24 ;B2°F MTN002
24 Y BE#ZE MTN002
24 3z MTNO025
24 £EE MTNOO3

24 552 MTNOO3

AA+

AAA

AAA

AAA

AAA

AA+

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+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.98%

2.18%

2.18%

2.18%

2.18%

2.20%

2.20%

2.20%

2.12%

2.18%

2.14%

2.15%

2.12%

2.12%

2.33%

2.09%

2.09%

2.32%

2.36%

2.36%

2.37%

2.20%

2.24%

2.18%

2.37%

2.55%

2.38%

2.40%

2.40%

2.35%

2.35%

2.47%

2.32%

2.32%

2.32%

2.235%

2.42%

2.42%

2.42%

2.33%

2.33%

2.38%

2.46%

100

2.48%

2.48%



9.91Y({X 2)
9.97Y({X 2)
9.97Y({X 2)
9.97Y({X 2)
9.99Y
9.99Y
9.99Y
9.99Y

14.99Y({KX 1)

SHEIVRERER

RIRKEY

87D+NY
87D+NY
141D(fk 2)
150D +2Y
171D+2Y
193D
243D
243D
244D
247D({k 1)
258D+1Y
261D+3Y
287D+3Y
1.02Y+2Y
1.05Y
1.05Y

1.06Y

1.23Y+1Y(fk 2)

1.31Y+3Y

1.58Y+5Y(k 2)

1.58Y+5Y(k 2)

1.77Y({X 2)
1.93Y
1.93Y

1.94Y+2Y
1.96Y
1.96Y

2.11Y(1K 2)
2.12Y
2.13Y
2.27Y
2.27Y

2.36Y(1K 1)

2.52Y

102482119.1B

102400827.1B

102400827.1B

102400827.1B

102482831.1B

102482831.1B

102482831.1B

102482831.1B

102482827.1B

162111.SH

133095.5Z

133095.5Z

185032.SH

149724.5Z

197809.SH

185264.SH

163206.SH

163206.SH

148198.5Z

152403.SH

250133.SH

250428.SH

250801.SH

185995.SH

148001.5Z

148001.5Z

182303.SH

252603.SH

175302.SH

2123002.1B

2123002.1B

250611.SH

251276.SH

251276.SH

133541.5Z

178787.SH

178787.SH

115800.SH

155624.SH

252105.SH

251197.SH

251197.SH

252974.SH

253559.5H

24 BB MTN002

24 s MTNO04B

24 it MTNO04B

24 s MTNO04B

24 E#eFEJ1 MTNO06

24 E#eFEJI MTNO06

24 E#eFBJ1 MTNO06

24 E#eFB71 MTNO06

24 )||&=i&E MTNO09

19 fazE 01

21 EiEY2

21 EEY2

21 % 02

21 78I 10

21 [&[A 03

22 finFd 01

20 4= 01

20 4= 01

23 ERIE C1

20 FF 02

G+iz 01V

23 BB 01

23 #ifR 02

22 ERE K2

22 LLIIE 05

22 LLIIE 05

22 IRk F1

23 k5% 07

i 04

21 #EA%E 01

21 #EA%E 01

23 15 01

23 58 01

23 5 01

23 B8 01

271 ¥k, 02

271 ¥k, 02

23 R& 01

19 )11%& 04

23 7K 02

23 Fig 02

23 Fig 02

23 #iFg 01

24 i@z 01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AA+

AAA

AA/AAA

AA/AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AA/AA+

AA+

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AA+

AA/AAA

AAA

AA/AA+

AA+

AA+

AA+

AA+

2.74%

3.12%

3.12%

3.12%

2.77%

2.77%

2.77%

2.76%

2.67%

2.14%

2.40%

2.40%

2.07%

2.05%

2.20%

1.95%

2.07%

2.07%

2.02%

2.10%

2.29%

2.22%

2.85%

2.10%

2.01%

2.01%

2.28%

2.70%

2.17%

2.14%

2.14%

2.17%

2.17%

2.16%

2.26%

2.25%

2.25%

2.22%

2.15%

2.28%

2.21%

2.21%

2.26%

2.40%



2.88Y
2.88Y
2.95Y
3.99Y({% 2)
3.99Y({X 2)
4.38Y+NY
4.54Y
4.67Y+NY
4.95Y
137D+2Y
151D
266D
307D
307D
1.19Y+1Y
1.29Y({X 2)
1.77Y(4k 1)
2.69Y(K 1)
25D+NY
25D+NY
84D +NY
84D +5Y
84D +5Y
130D+5Y
154D
171D
256D +NY
270D +NY
299D +NY
311D +NY
311D +NY
320D +5Y
1.1Y+5Y({K 2)
1.11Y+5Y
1.22Y+5Y
1.22Y+5Y
1.28Y+NY
1.37Y+5Y(k 2)
1.4Y+NY
1.72Y+NY
1.73Y
1.81Y+NY({k 1)
1.87Y
1.87Y
1.87Y+NY
1.9Y(1% 2)

1.9Y({X 2)

254797.SH

254797.SH

254979.SH

241190.SH

241190.SH

240277.SH

240498.SH

240657.SH

254904.SH

032180048.1B

032191360.1B

032200153.1B

032380448.1B

032380448.1B

032380846.1B

032280866.1B

032300366.1B

032480246.1B

1928018.1B

1928018.1B

1928031.1B

1920059.1B

1920059.1B

1920066.1B

2128046.1B

2120116.1B

2028006.1B

2020016.1B

2028014.1B

2028017.1B

2028017.1B

2028018.1B

2020044.1B

2028024.1B

2028041.1B

2028041.1B

2028042.1B

2028049.1B

2021035.1B

2128011.1B

212380003.I1B

2128017.1B

212380005.1B

212380005.1B

2128019.1B

212380006.1B

212380006.1B

24 #1503

24 #1503

24 Stz 02

24 15k G3

24 15k G3

23 3k Y1

24 45 02

24 FiF Y2

24 F8z 02

21 E & PPNOO1

21 EiE4&FF PPNOO2

22 |IESFipidsk PPNOO1

23 £7K#%H5 PPNOO1

23 £7K#%H5 PPNOO1

23 itz PPNOO2

22 |aE3ZiE@ PPNOOT

23 X758 PPNOO1

24 FL1GEE PPN002

19 TrgtR1TKER R

19 TrgtR1TKER R

19 I RSR1TKER R

19 i IH3RIT—4R

19 i IH3RIT 2R

19 EisRIT—R

21 ERIRIT 02

21 FRIRAT 01

20 HprERITIREER

20 i IR ToKE R

20 REFRITKEL(R 01

20 RIVR1T7K &L= 01

20 ARMIERATRERfR 01

20 3BT R

20 RIRIT 4R

20 SPEERIT R

20 TrtR1T—% 01

20 TrtR1T—%% 01

20 MVERATIKERR

20 TrfR1T—4% 02

20 JTRERmEIKELfR 02

21 HRAETRITRER(R 01

23 HEBRITHR 01

21 PPISIRITREERR

23 FEAIRITHR 01

23 FEAIRATHR 01

21 FERITKELfR 01

23 BT 02

23 BT 02

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA

AA+

AA

AAA

AA+

AA+

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.45%

2.45%

100

2.21%

2.21%

2.33%

2.30%

2.33%

3.30%

2.18%

2.17%

2.10%

2.19%

2.19%

2.23%

2.19%

2.20%

2.40%

1.94%

1.94%

1.97%

1.93%

1.93%

1.95%

1.82%

1.82%

2.03%

2.04%

2.02%

2.02%

2.03%

2.02%

2.02%

2.01%

2.02%

2.02%

2.05%

2.03%

2.15%

2.09%

2.01%

2.10%

2.03%

2.03%

2.10%

2.02%

2.02%



1.93Y+NY
1.93Y+NY
1.93Y+NY
1.93Y+NY
1.93Y+NY
1.93Y+NY
2.23Y+5Y(fk 2)
2.87Y+1Y({k 2)
2.93Y
2.93Y
2.93Y
3Y(X 1)
3.01Y+5Y
3.06Y+5Y
3.17Y+NY({% 1)
3.17Y+NY({k 1)
3.36Y+5Y
3.71Y+5Y
3.74Y+5Y
3.74Y+5Y
4.14Y+5Y
4.15Y+NY
4.15Y+NY
4.15Y+NY
4.15Y+NY
4.22Y+5Y(fk 1)
4.28Y+NY
4.28Y+NY
4.28Y+NY
4.28Y+NY
4.59Y+5Y({k 1)
4.59Y+5Y({k 1)
4.59Y+5Y
4.59Y+5Y
4.69Y+NY
4.69Y+NY
4.69Y+NY
4.69Y+NY
4.69Y+NY
4.69Y+NY
4.69Y+NY
4.7Y+NY(fk 1)
4.7Y+NY(fk 1)
4.7Y+NY(fk 1)
4.7Y+NY(fk 1)
4.76Y+5Y({k 2)

4.8Y+NY

2128021.1B

2128021.1B

2128021.1B

2128021.1B

2128021.1B

2128022.1B

2128030.1B

312410001.I1B

2420025.1B

2420025.1B

2420025.1B

2420030.1B

092280014.1B

092280024.1B

092280086.1B

092280086.1B

092280139.1B

232380006.I1B

232380008.I1B

232380008.I1B

232380032.1B

242380017.1B

242380017.1B

242380017.1B

242380017.1B

232380059.1B

242380019.1B

242380019.1B

242380019.1B

242380019.1B

232480006.I1B

232480006.I1B

232480004.1B

232480004.1B

242400005.1B

242400005.1B

242400005.1B

242400005.1B

242400005.1B

242400005.1B

242400005.1B

242400004.1B

242400004.1B

242400004.1B

242400004.1B

232480008.1B

242480002.1B

21 TrtRAT/KELfR 01

21 TRtRATRELSR 01

21 TRtRATRELSR 01

21 TRtRATRELSR 01

21 TRtRATRELSR 01

21 SIBRATIRERSR

21 ZERIT R

24 Ff7 TLAC FJEEAMR 01A

24 B JiRIT/MfR 01

24 B JiRIT/MfR 01

24 B JiRIT/MfR 01

24 FEERT 02

22 FitRITRE AR 01

22 HBRRET —RE AR 02

22 fRATIKERAR 02

22 fRATIKERAR 02

22 TR AR 02A

23 PITERB AR O1A

23 I MARBEIT —RE AR 01

23 MARBEIT —RE AR 01

23 LEXGRIT_RE AR 01

23 ARATRERLR 01

23 ARATIRELLR 01

23 ARATKERLR 01

23 ARATRERLR 01

23 IRERT—RE AR 01

23 HpfiEsKLE(R 01

23 HpfiEsKLE(R 01

23 HpfiEsKLE(R 01

23 HpfiEsKLE(R 01

24 BT REARR 01A

24 BT REAR 01A

24 RIT_RE DR O1A

24 RIT_RE DR O01A

24 FATIKERAR 01

24 FRATIKERAR 01

24 FRATIKERAR 01

24 FRATIKEAR 01

24 FATIKERAR 01

24 FRATIKERAR 01

24 FRATKELLR 01

24 HpfiEIKERMR 01

24 HpfiEzKERMR 01

24 HpfiEKERfR 01

24 HpfiEzKERMR 01

24 PPITREALR 02A

24 FIERATRERSR 01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA

AAA

AAA

AAA

AAA/AA+

AAA/AA+

AA+/AA

AAA

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

2.10%

2.105%

2.105%

2.105%

2.105%

2.10%

2.09%

2.115%

2.13%

2.13%

2.13%

2.115%

2.18%

2.23%

2.18%

2.18%

2.175%

2.1875%

2.32%

2.32%

3.41%

2.275%

2.27%

2.27%

2.255%

2.34%

2.275%

2.275%

2.28%

2.28%

2.235%

2.235%

2.235%

2.235%

2.30%

2.295%

2.305%

2.305%

2.305%

2.305%

2.29%

2.305%

2.305%

2.305%

2.305%

2.24%

2.3175%



4.8Y+NY 242480002.1B 24 SO|3R1TK 4R 01 AAA 2.315%
4.8Y+NY 242480002.1B 24 SOER1TK 4R 01 AAA 2.31%
4.81Y+5Y 232480011.1B 24 RIT"IEAE 02A AAA 2.24%
4.81Y+5Y 232480011.1B 24 RIT—IEAE 02A AAA 2.24%
4.81Y+5Y 232480011.1B 24 RIT—IEAE 02A AAA 2.225%
4.82Y+5Y({k 2) 232400014.1B 24 BRERITTREAE 01 AAA 2.43%
4.85Y+5Y 232480018.1B 24 RERIT R A& 01 AAA/AA+ 2.38%
4.88Y+5Y 232480020.1B 24 MO RIT T RE AR 01 AAA 2.29%
4.88Y+5Y 232480020.1B 24 MO RIT T RE AR 01 AAA 2.29%
4.9Y+NY 242480003.1B 24 AR TIKERR 01 AAA/AA+ 2.44%
4.9Y+NY 242480003.1B 24 AT IKER R 01 AAA/AA+ 2.44%
4.9Y+NY 242480003.1B 24 AR TKER R 01 AAA/AA+ 2.44%
4.91Y+NY({k 1) 242400008.1B 24 TR TK 8% 01 AAA 2.34%
4.91Y+NY({k 1) 242400008.1B 24 TR ITK 8% 01 AAA 2.34%
4.91Y+NY(@{k 1) 242400008.1B 24 TR ITK 8% 01 AAA 2.34%
4.92Y+NY 242400009.1B 24 RITKEFK 02 AAA 2.3075%
4.92Y+NY 242400009.1B 24 RITKEFK 02 AAA 2.3075%
4.92Y+NY 242400009.1B 24 RITKEFR 02 AAA 2.31%
4.92Y+NY 242400009.1B 24 RITKEFK 02 AAA 2.31%
4.92Y+NY 242400009.1B 24 RITKEFK 02 AAA 2.3125%
4.92Y+NY 242400009.1B 24 RITKEFK 02 AAA 2.315%
4.92Y+NY 242400009.1B 24 RITKEHFR 02 AAA 2.315%
4.92Y+NY 242400009.1B 24 RITKEHFR 02 AAA 2.31%
4.93Y+NY 242480004.1B 24 HEEIRITKER 01 AAA 2.34%
4.93Y+NY 242480004.1B 24 HEEIRITKER 01 AAA 2.34%
4.93Y+NY 242480004.1B 24 HEIRITKER 01 AAA 2.34%
4.93Y+NY 242480004.1B 24 HEERITKER 01 AAA 2.34%
4.93Y+NY 242480004.1B 24 HEERITKER 01 AAA 2.34%
4.93Y+NY 242480004.1B 24 HEEIRITKER 01 AAA 2.35%
4.93Y+NY 242480004.1B 24 HEERITKER 01 AAA 2.35%
4.93Y+NY 242480004.1B 24 HLERITKER 01 AAA 2.35%
4.93Y+NY 242480004.1B 24 HLERITKER 01 AAA 2.35%
4.93Y+NY 242480004.1B 24 HLERITKER 01 AAA 2.35%
4.96Y+NY 242400011.1B 24 I ARARITKER 01 AAA 2.34%
4.96Y+NY 242400011.1B 24 I RARITKER 01 AAA 2.34%
4.96Y+NY 242400011.1B 24 I RRITKER 01 AAA 2.34%
4.96Y+NY 242400011.1B 24 I RRITKER 01 AAA 2.34%
4.96Y+NY 242400011.1B 24 I RRITKER 01 AAA 2.34%
4.96Y+NY 242400011.1B 24 I ARR1TKER 01 AAA 2.35%
6.7Y+5Y 2128009.1B 21 FERIT "4 02 AAA 2.30%
6.7Y+5Y 2128009.1B 21 HERIT 4% 02 AAA 2.30%
7.78Y+5Y 2228025.1B 22 THiR1T—4% 04 AAA 2.325%
10Y+5Y 232480034.1B 24 BT B A= 02B AAA 2.39%
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