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PNUEPIRITRRIRANEGIERAS, 2024 F 9 B 19 HRITLUEEFZER, HERIRAIITRE 5236 1270 7 KEBZRIWEE, B{EFIZE1.70%, St
BIEFE. S HE 1608 {ZTiHEIWEILE.

Ef&R75E 309D 240015 1.35-1.36; 2.9Y 240016 1.49-1.50; 4.82Y 240014 1.69-1.7275; 6.77Y 240013 1.8825-1.916; 9.68Y 240011
2.02-2.0475; 29.67Y 230023 2.145-2.1775,

FEH ER%) 1.2900 1.4800 1.6700 1.8910 2.0400 2.1850
4 B E R %) 1.3500 1.5100 1.7200 1.9070 2.0375 2.1650
L (%) 0.0600 0.0300 0.0500 0.0160 -0.0025 -0.0200

L

SRYERSME 314D 240421 1.66-1.68; 4.57Y 240405 1.88-1.8925 ; 9.63Y 240210 2.1025-2.135,

REB EEEF SRR 1.6500 1.7650 1.8750 1.9800 2.1450
S HIEEF %) 1.6500 1.7800 1.8875 1.9900 2.1400
T (%) 0.0000 0.0150 0.0125 0.0100 -0.0050
HER B AR (%) 1.6350 1.7550 1.8450 1.9825 2.1240
5 BEF5%) 1.6350 1.7550 1.8500 2.0000 2.1250
TH(%) 0.0000 0.0000 0.0050 0.0175 0.0010
B o

S HIRTIEERTIARIRIRIEER, MR EEEFT Q4 HiiR. SRS, 6D 012482563.1B 24 {Lfk SCP002 AAA  7£ 2.06%H3Z (fH{E+4
fIE) , H£HBHRT; 28D 012483057.1B 24 fh{kAg SCPO03 AAA 7F 2.02%m3 (HEME) , RITHABRT. PEEH@E,
99D 012481368.1B 24 IEEEEI SCPO0T AAA 7 1.96%Ai3x (fhfE-4 IE) , RITHHLES,; 172D 012483025.1B 24 HM KRR
SCP004 AAA TE2.06%E3 (MEME) , FRITHAES. Kin/Am, 204D 012482269 24 #7=h K SCP006  AAA  7£ 2.10%p% (fifE+2
I8) , $RITHLEIENS; 232D 012482448.1B 24 R SCPO05 AAA TE212%mR (fHE-1118) , HEEHAHRT, SWNTS, Sk, P
Kinllz=BNES L7,

A = N TN - N I
AAA 2.05 1.98 2.0 2.05 2.01

AA+ 2.01 2.03 2.04 2.05 2.08
EXFUTERER
AA 2.06 2.05 2.1 2.08 2.1
AA- 2.15 2.13 2.14 2.18 2.22
AAA 2.02 3 1.95 3 2.0 0 2.05 0 2.01 0
SRS AA+ 2.01 0 2.03 0 2.02 2 2.05 0 2.08 0
(BP) AA 2.06 0 2.05 0 2.03 7 2.08 0 2.1 0
AA- 2.08 7 2.13 0 2.12 2 2.18 0 2.2 2

B oo=me

SHPERKRBERNERE, 1-3 FERTE, 23 hEBIR MTN046 (AAA, 1.18Y) £ 2.02%HEMERZ; 24 HEE MTNO13 (AAA, 1.98Y)
TE 2. 13%(EMBRES; 243504 MTNO04 (AAA, 2.76Y) 1E 2.02%=H4(E 1bp fIBRAT; 3 2 5 FHAR, 24 =i MTNO06 (AAA, 3.75Y) 7£2.21%

HERIEMIS; 24 TFERE MTNOO3A (AAA, 4.78Y) BRAITE 2.27%, HEBERIE; 24 75338 MTNO12 (AAA, 4.98Y) BRAZTE 2.16%, {Ef&H{E 0.5bp fif



B, SYRLAILHRRR, 24 1582 MTNOO3B (AAA, 9.83Y) £ 2.50%, HIERIEMKIS; 24 75328 MTNO04 (AAA, 14.56Y) BaZfE 2.39%, {Ef&1E Sbp

VERR. SAMsS, $ATREmEbERIE, BAFRRMAA.

I N T I T T
2.14 2.3

AAA+ 2.02 2.05 None
AAA 2.1 2.13 2.26 None None
YU R
AA+ 2.22 2.26 2.35 None None
AA 2.3 2.34 2.73 None None
AAA+ 2.01 1 2.05 0 2.13 1 2.3 0 None None
SERIESTohTER AAA 2.09 1 2.12 1 2.25 1 None | None | None | None
(BP) AA + 22 2 225 1 234 1 | None None None None
AA 2.29 1 2.33 1 2.71 2 None | None None None

B cus

SEEWRZIRRER, BE, @, 17, RIEISHEENESS5. FRETE, 19 @Sk AA+ B3 2.04%, (RIgSEH, ESXA, 19
FTE Y1 AAA BRAZFE 2.10%, 55sEH, fREGSEAN. 2118 02 AAA BRaZfE 2.07%, fREuSEH, 5EISEN. dgAE, 21 XU 02 AA+ BaZH 3.23%,
HALRSEH, HBSIAN. 192K 03 AA+ B3STE 2.12%, 19 FFE 01 AA BAITE 2.38%, Hmst, BMSIA., Kim/SE, 24 FX 04 AAA B3E 2.58%,

(REGSEH, EELA. 24 L 12 AAA BRTE 2.42%, H5rFset, FEN. 23R8 15 AAA BATE 2.33%.

T

SHITRIRR A, SRAREME-1 BB+, TRERANE, WERREME1. KX 4-5Y AT kAT, BSRAREES
FRMITRIETT. 5Y HHE, KT KRERREME-1 ML, EH gvn 716 | RXEFETHENE. FEFE, miatsBeattikaik, Erhe
B9, FERBMNMEERIIGE1, EREKERKETME1.5, . 24 TITRARKOIA (496Y) SHE2.13% ((HE-1) BE—ETE2.14%
(0) , WrERI2.15% (f&(E+1) , HFHHEESEY. 24 ATKEEMR 01BC (4.96Y) SHE2.175% (-1) MRESE, HFHHALEFHNEY. Bind
BN, ESMERHEES. 20 PSRIT R (329D+5Y) 7 2.03% (+1) RZE, ®eHEES. BeAE, SHERREKYS, 24 ERE
1701 (2.69Y) FRAZIEER, BAXTE 1.98% (4{E-0.5) , EE, RITFISEFHSSNAL,

L
PRZSSEMEE M NREFBESFIZRBIRXIE 50bps. 4 HMIZAUREFERAER KRS, ELHSIBNMHRIEET, BRIgFE 2-10bp. HIRikR, 5

THRESDONEFEE, MBMRE. DA, FTHEF8%E, (B bid/ask DUREERHIA;, ROMRAENRALE:, NHIEUSSERBIGSEENE. i
FeARER, EEAR ik 0-0.5pt,

S EERA
BRR BSRI (RITHH)

012482563.1B 24 th{{f& SCP002 AAA 2.06%
6D 012482563.1B 24 th{{f& SCP002 AAA 2.06%
6D 012482563.1B 24 th{{f& SCP002 AAA 2.06%
6D 012482046.1B 24 fAFIscdl SCPO16 AAA 2.15%
6D 012482046.1B 24 fAFIscdl SCPO16 AAA 2.15%
8D 012481190.1B 24 ieiRFAEEE SCP006 AAA 2.14%
8D 012480807.1B 24 #HEEE SCP002 AAA 2.25%
8D 012481627.1B 24 thEg g SCP002 AAA 2.10%
11D 012483014.1B 24 BE353% SCP001 AAA 2.20%
11D 012483014.1B 24 BE353% SCP001 AAA 2.20%
11D 012483014.1B 24 BE353% SCP001 AAA 2.20%
11D 012482104.1B 24 {<E8 SCPO01 AAA 2.05%
28D 012483057.1B 24 th{{f& SCP003 AAA 2.02%
28D 012483057.1B 24 th{{f& SCP003 AAA 2.02%
28D 012483057.1B 24 th{{f& SCP003 AAA 2.02%
28D 012483057.1B 24 th{{f& SCP003 AAA 2.02%
28D 012483057.1B 24 th{{f& SCP003 AAA 2.02%
42D 012481715.1B 24 71/3%E SCPO12 AAA 2.00%
42D 012482375.1B 24 %£8E SCP008 AAA 1.98%
67D 012480654.1B 24 ETHH#% SCPO01 AA 2.28%
67D 012480664.1B 24 f@51%H SCP001 AAA 2.06%
71D 012480769.1B 24 7R Ainfg SCPO01 AAA 2.00%
71D 012480691.1B 24 E$ SCPO01 AAA 2.00%
71D 012480691.1B 24 E$ SCP0O01 AAA 2.00%
74D 012480750.1B 24 frupds SCP002 AAA 2.03%
78D 012481259.1B 24 =3X SCP003 AAA 1.99%
82D 012481815.1B 24 ERgERR SCP002 AAA 2.00%
85D 012481540.1B 24 FA3H SCPO01 AAA 1.93%



RARH B (RiTIUH) __

11D
26D
35D
47D
60D
64D
64D
64D
68D +2Y
69D

71D+2Y({k 1)
71D
71D
74D+NY(fk 2)
95D+NY(fk 1)
95D+NY(fk 1)
109D
121D(fk 2)
159D
162D

172D
172D
176D
178D(fk 1)
186D
208D +2Y
229D +NY
247D({% 2)
247D({4 2)
284D
284D
299D

327D+2Y

327D +2Y
1Y+2Y(fk 1)
1.02Y
1.08Y+2Y
1.11Y
1.15Y
1.18Y({X 2)
1.18Y({X 2)
1.23Y
1.31Y({K 1)
1.33Y+2Y(fk 1)
1.52Y({x 1)
1.72Y
1.72Y
1.81Y+2Y
1.84Y+NY
1.91Y({x 1)
1.99Y

2.08Y({X 1)
2.23Y+2Y
2.35Y
2.35Y+2Y
2.44Y(fK 1)
2.44Y(fk 1)
2.46Y(fk 1)
2.46Y({X 1)

012481368.1B
012481368.1B
012483025.1B
012482448.1B

101901297.1B
132100122.1B
102102050.1B
101901448.1B
101901515.1B
102103004.1B
102103061.1B
102103046.1B
102103046.1B
102103104.1B
101901609.1B

102103126.1B
102103134.1B
102103134.1B
102282610.1B
102282765.1B
102282765.1B
102280013.1B
102280120.1B
102280358.1B
102000197.1B

102000283.1B
102280471.1B
102280513.1B
102280539.1B
102000471.1B
102280801.1B
102281058.1B
102383176.1B
102383176.1B
102281444.1B
102281444.1B
102281565.1B

102281786.1B

102281786.1B
102282098.1B
102382571.1B
102282278.1B
102002017.1B
102383042.1B
102383125.1B
102383125.1B
102002274.1B
102480104.1B
102380098.1B
102380723.1B
102381329.1B
102381329.1B
102381648.1B
102381769.1B
102382089.1B
102382482.1B

102382740.1B
102383322.1B
102480306.1B
102480323.1B
102480624.1B
102480624.1B
102480712.1B
102480712.1B

24 TIREEE 17 SCPOOT
24 TIREEE 17 SCPOOT

24 AL SCPO04
24 jtEEgH~ SCPO05

19 &&1% MTN003
21 #RRER GNOO2(BXHFIR)
21 IR MTNOO2
19;C& MTNO18
19 FEFE#R MTNOOT
21 FREEE MTNO12
21 BLLIEEE MTNO02
21 EafiAg MTNOO3
21 EafiAg MTNOO3

21 E34#E MTNOO2
19 EFH% MTNO03B
21 FFEEmI% MTNOO1A(RE
Kzm)

21 REH MTNO03
21 REH MTNO03
22 [@iE R, MTNOO3
22 #57Ki% MTN002
2 EE7ki% MTNO002
22 F3EZE MTNOO1
22 B4 MTNOO1
22 7B MTNOO1
20 ZEHRRIZ MTNOO1
20 FEMER(RIBAE
fR)MTNOO1

22 {<F8 MTNOO2A
22 FEHEEIZ MTNOO1
22 EiFEE MTNOO1
20 FREEM MTNOO1
22 FiEE#E MTNOO1
22 FaZeEH MTNOO1

23 =% MTNO0O3
23 =% MTNO0O3
22 KFEMZZ MTNOO2
22 KFEMZZ MTNOO2
22 HfiFEEE MTNOOS
22 iT7M%& MTNOOT(IRE U
)
22 iT7M%& MTNOOT(IRE U
)

22 JLERER MTNOO3
23 KRSZE MTNOO1BC
22 R} MTNOO2
20 fhJE#E MTNOO1
23 #351% MTNOOS
23 FREEH MTNO46
23 FREEH MTNO46
20 #3218 MTNOO1

24 =1EEM MTNOOT
23 EbltgA MTNOO1
23 itk MTNOO2
23 £PEIZE MTNOO3
23 EPEIZE MTNOO3
23 i@z MTNOOTA

538 MTN002
23 AREBF=1% MTNOO3
23 ZREXIE MTNO04
23 pRER=HE MTNOOA(RIBIZE
1)

23 EMIEFF MTNOO3
24 FHBIE MTN002
24 783¢ MTNO002
24 7@ MTNOO1
24 7@ MTNOO1
24 7@ MTN002
24 7@ MTN002

AAA
AAA
AAA
AAA

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

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

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

AA

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

AAA
AA+
AA+
AA+
AA
AA
AA
AA

1.96%
1.96%
2.06%
2.12%

2.20%
2.10%
2.14%
2.00%
2.10%
2.00%
2.12%
2.00%
2.00%
2.09%
1.98%

2.10%
2.00%
2.00%
2.20%
2.20%
2.20%
2.04%
2.02%
2.10%
2.10%

2.02%
2.00%
2.10%
2.11%
2.10%
2.40%
2.35%
2.28%
2.26%
2.17%
2.17%
2.09%

2.48%

2.48%
2.19%
2.085%
2.08%
2.15%
2.10%
2.02%
2.02%
2.09%
2.45%
2.46%
2.0575%
2.28%
2.28%
2.12%
2.14%
2.14%
2.27%

2.14%
2.30%
2.29%
2.29%
2.30%
2.30%
2.32%
2.30%



2.52Y({k 2)
2.52Y
2.68Y
2.73Y
2.73Y

2.77Y(fK 2)

2.94Y({X 1)

2.98Y+2Y
4.32Y
4.36Y
4.52Y
4.56Y
4.56Y
4.59Y

4.67Y({K 1)

4.67Y({K 1)

4.7Y
4.75Y

4.77Y
4.78Y
4.78Y
4.78Y
4.78Y
4.78Y
4.78Y
4.83Y
4.83Y
4.83Y
4.83Y
4.83Y
4.85Y
4.86Y
4.88Y
4.91Y
4.95Y
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
9.58Y
9.6Y
9.6Y
9.81Y

SHEEIERMER

RIRKE

36D
52D(fk 1)
53D
64D +5Y
64D +5Y
78D
82D
86D({% 2)
88D
91D+NY
123D
164D({KX 1)
168D +NY
174D
174D
180D
180D
186D

102481215.1B
102481296.1B
102281112.1B
102482285.1B
102482285.1B
102482725.1B
102483845.1B
102484126.1B
102480139.1B
102480355.1B
102481214.1B
102481403.1B
102481403.1B
102481715.1B
102481968.1B
102481968.1B
102482106.1B
102400822.1B

102482778.1B
102400839.1B
102400839.1B
102400839.1B
102400839.1B
102400839.1B
102482821.1B
102483088.1B
102483088.1B
102483088.1B
102483088.1B
102483088.1B
102400880.1B
102483261.1B
102483346.1B
102483583.1B
102483908.1B
102484001.1B
102484001.1B
102484001.1B
102484026.1B
102484026.1B
102484026.1B
102484026.1B
102484026.1B
102484026.1B
102481556.1B
102481754.1B
102481754.1B
102482923.1B

RENB

188736.SH
162294.SH
188962.SH
155837.SH
1923009.1B
1923009.1B
1780392.1B
163060.SH
149722.5Z
162707.SH
163083.SH
114861.SH
185449.SH
148197.5Z
163254.SH
163254.SH
166325.SH
166325.SH
185559.SH

24 (®F&FE MTNOO3
24 fin= MTN004
22 EBE(E MTNOO1
24 7SR MTNOOS
24 7SR MTNOOS
24 FERE MTNO09
24 JKiEIE MTNOO4
24 TS MTNOO6
24 BXFER MTNOO1
24 fEBE® MTNOO1
24 {SiEE®E MTN002B
24 FKFEEE MTNOO1B
24 FKFEEE MTNOO1B
24 FEERAZE MTNOO1
24 ;Cs MTNOO3
24 ;Cs MTNOO3
24 KJEERK MTN002
24 Ml MTNOO2

24 K2 MTNOOT (FREME

TEER(ER)
24 JREEREEE MTNOO3A
24 JREEREEE MTNOO3A
24 JREEREEE MTNOO3A
24 JREEREEE MTNOO3A
24 JREEREE MTNOO3A
24 $BE5/ B MTNOO1
24 BN MTN004
24 BENUHHE MTN004
24 BN MTN004
24 BN MTN004
24 BN MTN004
24 Jtf=Ei1& MTNOO1
24 3;C€ MTNO0O5
24 EBEKFFE MTNO002
24 EiTHkig MTNOOT
24 EHRIE MTNOO1
4 FFEREE MTNO10
4 FEREE MTNO10
4 FEREE MTNO10
24 75358 MTNO12
24 75358 MTNO12
24 75358 MTNO12
24 75358 MTNO12
24 75358 MTNO12
24 75358 MTNO12
24 @R MTNO1T1A
24 WEERR MTNO12A
24 WEERR MTNO12A
24 7|tk MTNOO3A

)<)} )<)} ot

‘P

RENE (R1TH1E)
21 EE 12
19 857k 03
21181810
19 iB=hR
19 KA
19 KA

17 EEREHiR
19 &3 06
21 Rl 02
19 745 01
19 ¥& Y1
23 £33 01
22 #5301
23 A3z Y1
20 @z 01
20 @z 01
20 E#% 01
20 E#% 01
22 IAIE 02

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

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

_

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

2.37%
2.42%
2.26%
2.40%
2.40%
2.17%
2.16%
2.34%
2.20%
2.40%
2.35%
2.56%
2.56%
2.20%
2.14%
2.1325%
2.37%
2.20%

2.40%
2.27%
2.27%
2.27%
2.27%
2.27%
2.20%
2.37%
2.37%
2.37%
2.37%
2.37%
3.25%
2.14%
2.73%
2.40%
2.35%
2.32%
2.32%
2.32%
2.16%
2.16%
2.16%
2.16%
2.16%
2.155%
2.40%
2.40%
2.40%
2.37%

1.95%
2.12%
1.98%
2.04%
2.10%
2.10%
2.10%
2.07%
2.09%
2.38%
2.10%
2.58%
2.11%
2.08%
2.10%
2.09%
2.16%
2.16%
1.99%



192D +NY({%X 1)
211D
212D(fk 2)
221D
221D
240D(fk 2)
244D
244D
244D
266D
266D
305D
319D
341D+2Y
350D+1Y
356D +2Y
1.37Y+5Y(fk 2)
1.41Y({K 1)
1.48Y({Kx 1)
1.51Y
1.59Y
1.6Y+2Y
1.84Y+NY
2.18Y
2.22Y
2.25Y
2.25Y
2.31Y+2Y
2.32Y
2.32Y
2.32Y
2.32Y
2.42Y({K 1)
2.44Y+2Y
2.46Y+2Y
2.46Y+2Y
2.59Y
2.73Y({K 1)
2.88Y+2Y({K 1)
2.89Y+2Y
2.9Y(fk 1)
2.9Y(fk 1)
2.98Y+2Y
2.98Y
3.03Y
3.97Y+NY
3.97Y+NY
3.99Y+5Y
4.55Y(fk 1)
4.75Y+5Y
4.83Y+2Y({K 2)
4.85Y
4.9Y
4.92Y+5Y
5.52Y
7.77Y
8.19Y({x 1)
9.07Y({X 1)
9.92Y
9.97Y({X 2)
185D +2Y
185D +2Y
264D
1.14Y+2Y
4.56Y
4.56Y
4.88Y
8D
8D
8D
8D
8D

166358.SH
194363.SH
185683.SH
163486.SH
163486.SH
251055.SH
163558.SH
163558.SH
163558.SH
115504.SH
115504.SH
137547.SH
149189.5Z
182543.SH
133648.5Z
149228.5Z
2123002.1B
152106.SH
175820.SH
178190.SH
188035.SH
149465.5Z
148387.5Z
253071.SH
240347.SH
253315.SH
253315.SH
240473.SH
253612.SH
253612.SH
253612.SH
253612.SH
149802.5Z
240578.SH
254070.SH
254070.SH
254620.SH
241091.SH
255461.SH
255408.SH
241425.5H
241425.SH
255782.SH
2422052.1B
2080291.1B
115931.SH
115931.SH
272380013.1B
240847.SH
272480002.1B
2480077.1B
133901.5Z
241400.SH
241385.SH
2380080.1B
185952.SH
138611.SH
148476.5Z
241472.SH
241594.SH
032200148.1B
032200148.1B
032280532.1B
032281022.1B
032480336.1B
032480336.1B
032480833.1B
2128031.1B
2120086.1B
2120086.1B
2120086.1B
2128031.1B

20 {E1% Y1
22 ik 02
22 IR G1
20 1% 01
20 1% 01
23 Elif 02
20 135 G4
20 135 G4
20 135 G4
23 3R 01
23 3R 01
22 IRIE 01
20 K 01
22 %% 01
23 FF3 03
20 ER} 01
21 #BIEAE 01
PR 8% 02
21 EHE 01
21 ik 02
21 Fllt G3
21 EEE& 01
23 5240 KY04
23 B3¢ 01
23 thg C1
23 12 06
23 12 06
24 M 01
24 1% 01
24 1% 01
24 1% 01
24 %R 01
22 ik 03
24 [ff3R 01
24 742 01
24 742 01
24SHLGO1
24 7V 03
24 1% 02
24 257 01
24 2z 04
24 2z 04
24 Ehirg 01
24 RERIHZR SRR 05
20 FETIOfK
23 HZ= Y1
23 HZ= Y1
23 BIEANFRE 7R 01
24 2455 05
24 FEE NFR TR 01
24 TSR 02
24 Rz 02
24 & G2
24 7= 03
23 H WA R
22 EE& 01
22 E% G2
23 7§k 15
24 {12
24 % 04
22 HEH% PPN002
22 HEEHE PPN002
22 fEBHEHEE% PPNOO3
22 74t PPNOO1
24 7311z#% PPNOO1
24 7311z#% PPNOO1
24 EMiH3% PPNOO1
21 TtRIT4REERR 01
21 HstRITVRMER 01
21 HRITVRMER 01
21 HtRITIVRMR 01
21 TiRIT4REERR 01

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

2.09%
2.11%
2.01%
2.11%
2.11%
2.36%
1.99%
1.99%
1.99%
2.13%
2.13%
2.02%
2.25%
2.40%
2.65%
2.10%
2.145%
2.65%
2.50%
2.30%
2.04%
2.05%
2.18%
2.55%
2.13%
2.34%
2.34%
2.14%
2.35%
2.35%
2.35%
2.35%
2.05%
2.26%
2.36%
2.36%
2.20%
2.10%
2.28%
2.15%
2.11%
2.11%
2.25%
2.18%
2.58%
2.23%
2.23%
2.26%
2.27%
2.25%
2.23%
2.40%
2.35%
2.25%
2.41%
2.25%
2.28%
2.33%
2.42%
2.58%
2.17%
2.17%
2.18%
2.50%
2.40%
2.40%
2.43%
2.00%
1.95%
1.95%
1.95%
2.05%



8D 2128031.1B 21 ITRITEESRME 01 AAA 2.05%
8D 2120086.1B 21 S RIT/IVAMR 01 AAA 1.95%
47D+5Y 1920065.1B 19 XEFET TR AAA/AA+ 2.06%
52D({% 1) 2128035.1B 21 #BER1T 02 AAA 1.95%
54D +5Y 1920066.1B 19 E8SR1IT—4% AAA 2.02%
54D +5Y 1920066.1B 19 E8SRIT—4% AAA 2.02%
54D +5Y 1920066.1B 19 E8SR1IT—4% AAA 2.01%
54D +5Y 1920066.1B 19 E8SR1IT—4% AAA 2.01%
54D +5Y 1920066.1B 19 E8SR1IT—4% AAA 2.01%
64D +5Y 1928033.IB 19 EERIT—4% 03 AAA 1.985%
98D +NY 1928038.1B 19 FL5R1T7KEE = 01 AAA 2.04%
152D 2220011.1B 22 JbEERIT /MR 01 AAA 1.95%
223D+NY 2028014.1B 20 thERITKER 01 AAA 2.02%
223D+NY 2028014.1B 20 thERITKER 01 AAA 2.00%
223D+NY 2028014.1B 20 thERITKER 01 AAA 2.00%
271D 2228037.1B 22 ANEBRAT/ M= 01 AAA 1.93%
274D 2220051.1B 22 BRERIT/IMSHE 01 AA+ 2.11%
293D +NY 2028023.1B 20 BRI ER R 01 AAA 2.04%
293D +NY 2028023.1B 20 BRI ER R 01 AAA 2.04%
318D+5Y({k 2) 2028025.1B 20 HAIRIT—4% 01 AAA 2.01%
325D+5Y({k 2) 2020044.1B 20 FERIT R AAA 2.05%
339D+NY({% 1) 2028032.1B 20 RAR1TREFR 02 AAA 2.02%
339D+NY({% 1) 2028032.1B 20 RAAR1TREFR 02 AAA 2.02%
360D +5Y({k 2) 2028033.1B 20 BRIRIT R AAA 2.03%
360D+5Y({k 2) 2028033.1B 20 BISRIT R AAA 2.02%
360D+5Y({k 2) 2028033.1B 20 BISRIT R AAA 2.01%
363D+5Y 2028034.1B 20 ERIRIT—=4% 03 AAA 2.03%
1.01Y+NY 2028037.1B 20 Y ASRITK SR AAA 2.03%
1.01Y+5Y 2028041.1B 20 TrtR1T—4% 01 AAA 2.02%
1.03Y 2220067.1B 22 FuMERITE 01 AAA 1.95%
1.18Y+NY({% 1) 2028051.IB 20 JEASRITKER AAA 2.0449%
1.24Y+NY({k 1) 2028053.1B 20 HERITKER 03 AAA 2.02%
1.58Y 2320015.1B 23 FFERTT 01 AAA 1.97%
1.58Y 2320015.1B 23 FFERTT 01 AAA 1.97%
1.58Y 2320015.1B 23 FFERTT 01 AAA 1.97%
1.6Y+NY({k 1) 2128017.1B 21 PFIRITKER AAA 2.06%
1.87Y+NY({% 1) 210316.IB 213#4H 16 --/-- 2.01%
2.1Y+5Y({k 2) 2128032.1B 21 2RI —4% 01 AAA 2.0625%
2.21Y({k 2) 292380009.1B 23 ERAD1ER 02 AAA 2.16%
2.22Y+NY 2128047.1B 21 1B RITKE R AAA 2.085%
2.22Y+NY 2128047.1B 21 1B RITKER AAA 2.085%
2.27Y+NY 2120118.1B 271 TSR oK &R AAA/AA+ 2.21%
2.52Y+5Y({k 1) 2220030.1B 22 EXRIRIT R AAA/AA+ 2.175%
2.66Y 2420017.1B 24 FUMERIT VAR AAA 1.98%
2.67Y+1Y({K 2) 312410001.1B 24 thf7 TLAC JEEAE 01A AAA 2.045%
2.67Y+1Y({K 2) 312410001.1B 24 thf7 TLAC JEEAE 01A AAA 2.045%
2.77Y+5Y 2221025.1B 22 REURE_4% 01 AA+/AA 2.29%
2.94Y({k 1) 2420036.1B 24 iBMERTT 01 AAA 2.16%
2.95Y+NY 092280083.1B 22 377K EER 01 AAA 2.11%
2.96Y+NY({k 1) 092280086.1B 22 RAITKEE R 02 AAA 2.10%
2.96Y+NY({k 1) 092280086.1B 22 RAITKEER 02 AAA 2.09%
2.97Y 212480021.1B 24 #SRITR 01 AAA 2.00%
2.97Y 212480021.1B 24 #SRITR 01 AAA 2.00%
3.01Y+5Y 092200008.1B 22 RIT_RE AR 02A AAA 2.085%
3.01Y+5Y 092200008.1B 22 RIT_REARR 02A AAA 2.085%
3.83Y+NY 242380013.1B 23 #{T7KEEF 01 AAA 2.17%
4.01Y+5Y 232380057.1B 23 RfT R AR 02A AAA 2.115%
4.25Y+5Y 232380089.1B 23 PMERIT—RKEAE 01A AAA 2.17%
4.25Y+5Y 232380089.1B 23 PMERIT_FKEAE 01A AAA 2.17%
4.38Y+5Y 232480004.1B 24 RIT_REARKR O01A AAA 2.15%
4.38Y+5Y 232480004.1B 24 RIT_REARKR O01A AAA 2.125%
4.48Y+NY 242400005.1B 24 RITKEH 01 AAA 2.18%
4.49Y+NY(@{k 1) 242400004.1B 24 hpfigkEE(% 01 AAA 2.17%
4.5Y 2420012.1B 24 RS IRIT/VM= 02 AAA 2.06%
4.59Y+5Y({k 2) 232400013.1B 24 EERIT & A& 01 AAA 2.43%
4.71Y+NY 242400009.1B 24 RIT7KEHFK 02 AAA 2.20%
4.8Y+5Y({k 2) 232480033.1B 24 BT B AE 02A AAA 2.1375%
4.8Y+5Y({k 2) 232480033.1B 24 BT TREAIE 02A AAA 2.13%
4.81Y+5Y 232480035.1B 24 ELRITREARIE 01A AAA 2.21%
4.81Y+NY 242480007.1B 24 T177K%® 01 AAA 2.195%
4.81Y+NY 242480007.1B 24 T177K%® 01 AAA 2.18%
4.85Y+5Y 232480037.1B 24 TR AE 02A AAA 2.135%




4.88Y+5Y({k 2) 232400032.1B 24 RREMRIT RE AR 02 AAA 2.34%
4.88Y+5Y({k 2) 232400032.1B 24 RREMRIT RE AR 02 AAA 2.32%
4.88Y+5Y 232400033.1B 24 ;TRERMTT AR 02 AAA/AA+ 2.35%
4.91Y+5Y 1928020.1B 19 RIBIRIT 4K 02 AAA 2.155%
4.91Y+5Y 1928020.1B 19 RIBIRIT 4K 02 AAA 2.155%
4.91Y+5Y 1928020.1B 19 RIBIRIT 4K 02 AAA 2.15%
4.91Y+5Y 232480052.1B 24 HRIRIT_REAR O1A AAA 2.18%
4.94Y+NY 242400020.1B 24 Z1TKE®R 01BC AAA 2.20%
4.94Y+5Y 232480061.1B 24 TT-4REAM % 01A(BC) AAA 2.145%
4.94Y+5Y 232480061.1B 24 THT-4REAM % 01A(BC) AAA 2.14%
24 ;1T TLAC IFEAR
4.95Y+1Y 312410006.1B 01B(BC) AAA 2.14%
24 ;17 TLAC IFEAR
4.95Y+1Y 312410006.1B 01B(BC) AAA 2.14%
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