W2 BT
IRITEMIRZSFHIZ

[ MiRRE Ry

€ NEX Lsmmsmae

Shanghal CFFTS NEX mternationsl Mooay Brosing

[2024-06-05]

B ==

SRITAEIR, NEHPRITHRRRNMESIETME, 6 B 5 BLFISREIRSIUTR 20 {270 7 REBEEWERIE, $irFl% 1.80%. Wind
#EER, SHH\ 2500 (ZTFRIWRIEE, FLCE R igEFE 2480 (27T,
[Elfsx75 ™ 234D 240002 1.58-1.5875; 308D 200005 1.64; 2.73Y 240003 1.8925-1.9025; 4.36Y 230022 2.0425-2.0575;

6.56Y 230028 2.195-2.205; 9. 47Y 230026 2.3175- 2 3225; 28.86Y 230009 2.565-2. 57

FER E (%) 1.6280 1.9150 2.0610 2.2175 2.3090 2.5500
4 B ER®%) 1.6175 1.8925 2.0440 2.1960 2.3040 2.5460
T af(%) -0.0105 -0.0225 -0.0170 -0.0215 -0.0050 -0.0040

B eus

ERMRE 344D 230302 1.765; 2.72Y 220203 1.985-1.995; 4.27Y 230415 2.135; 6.74Y 210205 2.26-2.265; 9.27Y
230215 2.40-2.4075,

FEE JEEFF SRR M%) 1.7850 2.0230 2.1575 2.3100 2.4200
5 BIEEFF S FF%) 1.7650 2.0150 2.1475 2.2900 2.4025
T af(%) -0.0200 -0.0080 -0.0100 -0.0200 -0.0175
rEH B FF 3R %) 1.7700 1.9850 2.1075 2.2600 2.3960
4 B EFHR%) 1.7500 1.9725 2.0915 2.2400 2.3875
L HH (%) -0.0200 -0.0125 -0.0160 -0.0200 -0.0085
B euuns

SHIRTEERMTIARREE MR, ERXEEEHT Q3 HIR. &Ein/Sm, 42D 012480391.1B 24 B8R SCPO07 AAA £ 1.98%m3% (fh
B+7 (I8) , RITHEES; 65D 012481183.1B 24 #=isE SCP003 AAA 7E 2.00%53x (fffE-4 (8B) |, RITHAES; hEKEHE,
135D 012481611.1B 24 7535@ SCPO10  AAA £ 1.99%R3: (IHENRIE) | SRITHEES; 97D 012384481.1B 23 i®YIl45A& SCP0O04 AAA £

2.00%p32 (fHE+2 (UE) , FITHEES,; Kin/HsmE, 205D 012481368.1B 24 HiggHE /) SCPO0T AAA £ 2.03%mR (fHE-2 UE) , Fadis

BE&; 257D 012481636.1B 24 HfinfH%E SCP003  AAA E 2.11%R32 (IHE+1UE) |, RITHEESR. Bin M7, Pin, KrlKmE%.
T T T
AAA 1.95 1.98 2 2.07 2.1
AA+ 2.01 2.1 2.13 2.17 2.19
HEXIYT =
AA 2.03 2.21 2.32 2.38 2.39
AA- 2.88 3.42 3.4 3.98 4.22
AAA 192 3 197 1 202 -2 207 0 | 211 -1
S5ieRAI2$SEhIER AA+ 1.99 2 2.11 -1 2.15 -2 2.17 0 2.2 -1
(BP) AA 203 0 2.21 0 232 0 238 0 2.39 0
AA- 288 0 342 0 3.4 0 398 0 | 422 0

B oume

SHYEEE M. 1-3 FaRFE, 23 15FERMD MTNO02 (AAA, 1.1Y) £ 2.21%m3Z, {Kf&E 2bp BaL; 23 Mfeikic MTNOO1
(AAA, 1.78Y) 7E 2.24%F%3Z, {Ff&fHE 3.5bp AEET; 24 SEMEE MTNO02 (AAA, 1.98Y) 7E 2.28%Rk3, {KihE 2bp AkZZ; 3 F 5 SFHAMR, 23 BEis
& MTNO08 (AAA, 4.19Y) 7£ 2.35%%3Z, {EfkifE 0.5bp Ai3s; 2435C& MTNO03 (AAA, 4.96Y) FRAXTE 2.335%, {&{H{E 1.5bp B3z, 5Y RLAEHA

PR, 19 EFzik MTNOO2 (AAA, 5.1Y) BEZTE 2.40%, {BAH(E 4bp 32, BAMS, B2 —BAFE ™I,



I O I I " R R
AAA+ 2.02 2.19 2.34 2.51 None
AAA 2.12 2.29 2.46 None None
YU R
AA+ 2.2 2.36 2.67 None None
AA 2.32 2.54 29 None None
AAA+ 2 2 2.21 -2 2.36 -2 2.53 -2 None | None
S5ERISEEhIEg AAA 2.12 0 2.3 -1 2.47 -1 None None None | None
(BP) AA+ 2.2 0 2.37 -1 2.68 -1 None ' None ' None | None
AA 2.32 0 2.56 -2 2.92 -2 None None None ' None

B cum

SHEWERZIRRER, &, 58, BT, REIISHRENE2SS5. OIERAE, 21 —fY1 AAA BT 201%, BEEEH, HHIA.
21 348 01 AAA FEARTE 2.05%, EESEH, EETA, 21 848 01 AAA REAITE 2.15%, IS5 E, 22 5501 AA BRAITE 2.90%, 24 337K
01 AA+ BRATE 2.29%, LSS, SHRSEA. G195%4 1 AAA FASTE 2.07%., KisAME, 24 406 AAA BRASTE 2.80%, 24 5348 K2 AAA FR3ZTE

2.65%.,

|

SHIRTHERARRBER, WaREX T, R 1-5Y BAITREEAE, BEENREESHTRIDITINET. BReX LT, RIT-%a8
FeRRIEHEMIE, BET™MIEME2 EENE. BERSREEMEME-2 Wi, Sh—EMIEME-2.5, WEARREME-3 L. 21 ZRRT
201 (2.18Y) SBE 2.165% (-1.75) , BERTE 2.165%-2.17%=%mM3Z, SUAIS/BMES, ik 24 RITKEMR 02 (5Y) BEME 244%m32, BE
S 2A375%MNARARRZE, WRTE 243%, FEfliRiTHASD. REFAMES. 24 17K 01 (2.98Y) SHE 2.165% (-0.5) ARSEEEWE, RIT
MEEHEES.

L

XE 4 BRMZREE=FLSRRIKT, EREERMEETT. RERITHE, KA TEEEEMEN, BWRaBIFriBFRiliEE I, HRiRiR,
LIRS BKERRMEE ik 25cents = 101.3/101.4, ERRINEFSTHIHMAIE 7.77%. HFHRER, BIXE3K 1-1.5pt, Hh LK 0.5-1pt, Ink/I\iE FEk
0.5pt,

S BERRER
BRR FHRI (RITHH)

012480804.1B 24 thfR SCP002 AAA 1.80%
8D 012480901.1B 24 B3 SCP004 AAA 1.75%
12D 012383538.1B 23 XiFH3Z SCPO16 AAA 1.99%
14D 012384542.1B 23 f@MIESS SCPOOT AA 1.95%
21D 012481201.1B 24 fFFITIl SCPO13 AAA 1.89%
21D 012481201.1B 24 fFFITIl SCPO13 AAA 1.89%
21D 012481201.1B 24 fFFITIl SCPO13 AAA 1.89%
21D 012481204.1B 24 fFFITIl SCPO14 AAA 1.87%
26D 012480454.1B 24 ThigER75 SCPOOT AA+ 2.09%
35D 012480138.1B 24 HhzxgE SCPOOT AAA 1.98%
37D 012383758.1B 23 IRZEA5#% SCP002 AAA 2.05%
37D 012383758.1B 23 IRZEA5#% SCP002 AAA 2.05%
40D 012480198.1B 24 5B SCPO01 AA+ 2.26%
42D 012480391.1B 24 BB SCP0O07 AAA 1.98%
42D 012480391.1B 24 BB SCP0O07 AAA 1.98%
42D 012480391.1B 24 BB SCP0O07 AAA 1.98%
42D 012480391.1B 24 BB SCP0O07 AAA 1.98%
42D 012480391.1B 24 BB SCP0O07 AAA 1.98%
43D 012481352.1B 24 =—&T SCP003 AAA 2.00%
43D 012481352.1B 24 =—&T SCP003 AAA 2.00%
43D 012481352.1B 24 =—&T SCP003 AAA 2.00%
44D 012383850.1B 23 E&#E SCP005 AAA 2.07%
47D 012383896.I1B 23 %233 SCP002 AA/A-1 2.27%
48D 012480344.1B 24 |If53Fripi& SCP002 AAA 2.04%
49D 012481452.1B 24 [EFREA% SCP002 AAA 1.97%
49D 012481452.1B 24 [EFREA% SCP002 AAA 1.97%
51D 012480451.1B 24 TREKFE ST SCP002 AAA 2.05%
55D 012481162.1B 24 75358 SCP007 AAA 1.98%
55D 012384015.1B 23 &5 SCP006 AAA 2.00%
55D 012481162.1B 24 753358 SCP007 AAA 1.98%
56D 012481179.1B 24 ZTEXH% SCPOOT AA+ 2.06%
65D 012481183.1B 24 #EiE SCPO03 AAA 2.00%
72D 012480822.1B 24 LFHE SCP004 AAA 2.04%
76D 012384245.1B 23 $#3ZiE SCPO01 AA+ 2.07%



79D
79D
86D
97D
97D
148D
159D
181D
199D ({k 2)
205D
205D
226D
226D
228D({k 1)
231D
236D
257D
262D({k 2)
314D
318D(fk 2)
318D(fk 2)

RIRKE

12D+NY
13D
29D+3Y({X 1)
30D+2Y({k 1)
41D
62D
72D
72D
72D
76D
78D
81D({X 1)
82D
82D
82D
91D
97D
130D (% 1)
152D
159D
165D ({4 1)
167D+NY
253D+3Y(fk 1)
261D

262D+ NY({X 2)

277D(IX 1)
279D
287D

292D +NY

296D +NY
313D

326D(fk 1)

326D(fk 1)

1.01Y+2Y
1.05Y

1.1Y({K 1)
1.1Y({K 1)
1.1Y({K 1)

1.11Y+NY
1.18Y
1.19Y+NY
1.22Y+2Y
1.24Y (K 2)
1.24Y (K 2)
1.24Y (K 2)

012481572.1B
012481073.1B
012480684.1B
012384481.1B
012384489.1B
012481715.1B
012481287.1B
012480785.1B
042380749.1B
012481368.1B
012481423.1B
012481434.1B
012481434.1B
042480038.1B
042480044.1B
012481515.1B
012481636.1B
042480085.1B
042480213.1B
042480223.1B
042480223.1B

RFENB

132100063.1B
101900312.1B
102281461.1B
102101245.1B
101900929.1B
101901030.1B
102101562.1B
102101562.1B
102101562.1B
102101612.1B
101901128.1B
102101671.1B
101901133.1B
101901133.1B
102101687.1B
102380413.1B
102101840.1B
102102040.1B
102102228.1B
102102277.1B
102180025.1B
102103030.1B
102380191.1B
132000002.1B
102380263.1B
102000272.1B
102000312.1B
102000402.1B
102380664.1B
102280650.1B
102000666.1B
102300354.1B
102000813.1B
102281232.1B
102281375.1B
102381659.1B
102381659.1B
102381659.1B

102381661.1B
102281718.1B
102001534.1B
102200202.1B
102281973.1B
102281973.1B
102281973.1B

24 FheER Al SCPOOT
24 BB SCPO16
24 Z=M\tgzE SCP005
23 Y& SCP004
23 KRR SCPO06(4%E8)
24 FA%E SCPO12
24 4bEs SCPOOT
24 FA{L SCPOOT
23 EiRiEsE CPO01
24 TIREFE ] SCPOOT
24 AR SCPO07 (LA EHE)
24 HREB=RZ SCPO08
24 HREB=R% SCPO08
24 F5i3#E CP001
24 SPERYE CPOO1
24 FI5FF & SCPOO1
24 fiiFEEE SCPO03
24 ;ETR = CP001
24 i@ CPO01
24 $ET35@ CP002
24 $ET35@ CP002

RENE (R1TH13)
21 FREAAZ GNOOT (BrhF
f%)

19 #£5&i&E MTNOO1
22 #e&sollk MTNOO1B
21 KfEE I MTNOO1
19 shfifiEE MTNOO?2
19 $E/8#2 5 MTNOOT
21 #{RE MTNOO3
21 #hRE MTNOO3
21 #hRE MTNOO3
21 2hZ % MTN004
19 ZEEE MTNOO3B
21 E#E R MTN0O2
19 FeiEgk MTNOO1
19 eG4 MTNOO1
21 fEEERER MTNOO1
23 ZiT4FF MTNOO1
21 3K;T5 MTNOOT
21 FFEBEFR MTNOO2
21 FKERAE MTN002
21 &= Tl MTNOO1
21 T HEEEH MTNOOT
21717835 MTNOO8
23 EXJIEIE MTNOO1
20 3132 GNOOT
23 &40 MTNOO1
20 BiE#% MTNOO1
20 ELLFF A MTNOO1
20 FEi@IRi= MTNO02
23 FhEEE MTNOO7
22 FEZIEEE MTNOO1
20 K1&2E MTNOO1
23 Gt MTNOO1B
20 FEERFE MTNOO1
22 EF KR MTNOO1
22 FREEE MTNO17
23 F5ZRgfH MTNOO2
23 F5ZRgH MTNOO2
23 %R’ MTNOO2
23 HehEEE MTNOO1 (BETEFYLL
B
22 17iHRl8I MTNOO1
20 Z5iEN3z MTNOO6
22 EBFEHEFT MTNOO3
22 Zaeil MTNO22
22 Zaeil MTNO22
22 Zaeil MTNO22

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

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

AAA
AA+
AAA
AAA
AAA
AAA
AAA

2.045%
1.952%
2.04%
2.00%
2.04%
1.99%
2.10%
1.97%
2.08%
2.03%
2.20%
2.28%
2.28%
2.12%
2.12%
2.13%
2.11%
3.59%
99.96
2.18%
2.18%

2.03%
1.88%
100.33
2.10%
1.92%
2.08%
2.02%
2.02%
2.02%
2.08%
2.03%
2.10%
2.11%
2.11%
2.08%
2.08%
2.00%
2.06%
2.06%
2.08%
2.08%
2.13%
2.13%
2.04%
2.17%
2.14%
2.17%
2.18%
2.12%
2.20%
2.14%
3.50%
2.20%
2.15%
2.04%
2.21%
2.21%
2.21%

2.14%
2.20%
2.15%
2.38%
2.19%
2.19%
2.19%



1.32Y+NY({k 1)
1.41Y+NY
1.41Y+2Y

1.46Y+2Y({k 1)
1.47Y+1Y
1.53Y+NY
1.54Y({k 2)

1.56Y
1.56Y
1.66Y({k 2)
1.73Y({k 2)
1.74Y
1.78Y({k 1)
1.79Y({k 2)
1.87Y({k 2)
1.87Y({k 2)
1.88Y
1.88Y
1.88Y
1.88Y
1.88Y

1.9Y
1.98Y({% 2)
1.98Y({% 2)
2.07Y
2.16Y
2.25Y({K 1)
2.3Y
2.3Y
2.3Y
2.3Y
2.42Y+NY
2.58Y
2.58Y
2.65Y
2.75Y+3Y
2.77Y+NY({X 2)
2.78Y+2Y({K 1)

2.88Y+2Y({K 1)
2.89Y(fk 1)
2.89Y+NY

2.89Y
2.9Y
2.98Y(fk 1)
2.98Y(fk 1)
4.19Y
4.64Y

4.76Y+5Y({K 2)

4.76Y({Kx 1)
4.79Y
4.88Y
4.96Y(fk 1)
4.96Y(fk 1)
4.98Y+5Y
5.1Y
5.1Y
5.1Y
5.1Y
9.76Y+NY

SHEIVRERER

HRFY s BB (RITH) _

12D+NY
16D+12Y({k 2)
16D+12Y({k 2)
27D+4Y(fk 1)
27D+4Y(fk 1)

37D+5Y

38D(fk 2)

102282176.1B
102282446.1B
102282380.1B
102282552.1B
102383161.1B
102282723.1B
102383380.1B
102282780.1B
102282780.1B
102480374.1B
102380339.1B
102380379.1B
102100446.1B
102300315.1B
102481588.1B
102481588.1B
102100767.1B
102100767.1B
102100768.1B
102100768.1B
102100768.1B

102481844.1B
102482096.1B
102482096.1B
102381584.1B
102381947.1B
102300467.1B
102382556.1B
102382556.1B
102101935.1B
102101935.1B
102383006.1B
102480023.1B
102480023.1B
102280220.1B
102480690.1B
102480826.1B
102480939.1B

102481682.1B
102481777.1B
102481749.1B
102481828.1B
102481871.1B
102482095.1B
102482095.1B
102382068.1B
102480277.1B
101900304.1B
102480805.1B
102481020.1B
102481710.1B
102481968.1B
102481968.1B
102482089.1B
101900911.1B
101900911.1B
101900911.1B
101900911.1B
102400646.1B

188284.SH
2180219.1B
2180219.1B
2180257.1B
2180257.1B
1980207.1B
188361.SH

22 rhisz—73 MTNOO1 (RIgIE=

)

22 ;FREEH MTNO02
22 FMER; MTNOO4
22 MR MTNOO1
23 1Tk MTNOO3
22 FZZ—fii, MTNOO2

23 jEthgk MTNOOT

22 iR MTN002

22 iR MTNO02
24 B T&E MTNOO1

23 E& MTNOO1
23 4Nt MTNOO1
21 EEZIIE MTNOO1
23 F3ZEF= MTNOOT

4 E2BAHIE MTNOO1
24 EBFHIE MTNOO1
21 IMit5Eg MTN0O2
21 IMit5Eg MTN0O2
21 IMit5Eg MTNOO1
21 IMit5Eg& MTNOO1
21 IMit5Eg MTNOO1

24 BRsZEEF MTNOO2 (R EIEE

)
24 EMEE MTNOO2

24 EMEE MTN002
23 EiEHIE MTNOO2
23 5 & MTN0O2
23 FRE#E MTN0O2
23 E&E MTN0O8
23 E&E MTN0O8
21 EZEIE MTNOOS
21 EZEIE MTNOOS
3 #81% MTNOO3
24 1R &EHF MTNOO1
24 1R A MTNOO1

22 EM&EZE MTNO02B

24 g2 &= MTNOO2

24 EEES MTNOO2 (R BIZ=HR)

24 F5E7K MTN0OO1

24 [riEEEE MTNOOTA(RIE

ZiE)

24 ;855 MTN002
24 K1&EZE MTNOO6
24 35C€ MTNO002
24 FHEER MTNOO1
24 (FF&E MTNOO4
24 (RF&E MTNOO4
23 HiEKE MTNOOS

24 thigfedl MTNOO1B

19 EiXit™= MTNOO1
24 [FEGE MTNOOT
24 R MTNOO1

24 ;@M MTNOO2

24 3iC4 MTNOO3
24 3C4 MTNOO3
24 Eifg MTNOO1

19 E#rizig MTNOO2

19 E#rizig MTNOO2

19 E#rizig MTNOO2

19 E#rizig MTNOO2

24 St REHF MTNOO2

21— Y1
21 iBMgkIRiR 02
21 iBMgkIRiR 02
21 BNELfR 01
21 BNELfR 01
19 EESHR
21 3248 01

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

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

AAA
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

2.23%
2.17%
2.19%
2.22%
2.28%
2.24%
2.35%
3.05%
3.05%
2.38%
2.165%
2.26%
2.33%
2.60%
2.85%
2.86%
2.18%
2.18%
2.18%
2.18%
2.18%

2.89%
2.28%
2.28%
2.48%
2.29%
2.28%
2.20%
2.20%
2.24%
2.24%
2.31%
2.60%
2.60%
2.35%
2.78%
2.37%
3.30%

3.16%
2.20%
2.41%
2.185%
2.63%
2.39%
2.39%
2.35%
2.67%
2.41%
2.37%
2.45%
2.41%
2.33%
2.34%
2.36%
2.40%
2.40%
2.40%
2.40%
2.76%

2.01%
100.6
100.6

2.70%
2.70%
2.87%
2.05%



38D(fk 2)
48D
48D

49D +4Y
55D
96D

131D+NY({k 2)

134D
135D
143D({k 2)
188D
223D
223D
226D
261D+3Y
277D({K 1)
277D({K 1)
279D
320D
327D +2Y
333D+1Y
335D
340D(fk 1)
340D(fk 1)
354D({x 1)
360D +2Y
1.01Y
1.04Y+NY
1.08Y+2Y
1.3Y
1.32Y+2Y
1.45Y+1Y
1.45Y+2Y
1.48Y({k 2)
1.6Y+2Y
1.62Y
1.66Y+1Y

1.81Y+5Y(k 2)

1.81Y({X 1)
1.97Y+1Y
2.03Y
2.07Y+NY

2.13Y+2Y({K 2)
2.14Y+NY({X 2)

2.16Y
2.19Y+2Y
2.38Y
2.54Y
2.57Y
2.66Y+2Y
2.75Y
2.76Y
2.8Y
2.82Y
2.92Y
2.92Y
2.98Y
2.98Y
2.98Y+NY
2.99Y+2Y
2.99Y+2Y
3.04Y (% 2)
4.65Y
4.65Y
4.98Y({X 1)
4.98Y
6.43Y+8Y
9.98Y({X 2)
16.88Y
16.88Y
79D+2Y(fK 1)
278D

188361.SH
151836.SH
151836.SH
251757.SH
114529.5Z
149626.5Z
197284.SH
1480540.1B
188883.SH
197362.SH
163060.SH
185264.SH
185264.SH
185280.SH
138904.SH
250214.SH
250214.SH
163223.SH
194320.SH
184387.SH
250950.SH
194511.SH
115344.SH
115344.SH
188151.SH
194624.SH
185880.SH
194761.SH
185922.SH
175188.SH
196485.SH
133118.5Z
148127.5Z
114309.SH
114680.SH
114623.SH
253758.SH
2123006.1B
175907.SH
194554.SH
115522.SH
115590.SH
188444.SH
148393.5Z
251868.SH
133605.5Z
149674.5Z
253326.SH
148562.5Z
253648.SH
252480003.1B
2422008.1B
253918.SH
2080078.1B
2024003.1B
2080133.1B
241018.SH
240669.SH
148747.5Z
185827.SH
185827.SH
2080140.1B
148595.57
148595.57
240995.SH
241021.SH
121506001.1B
240916.SH
2180139.1B
2180139.1B
032380787.1B
032280271.1B

21 4R 01
G19 54 1
G19 574 1
23 8 03
19 ;25 01
21 B 12
21 & Y1
14 8518 10
21 #3% 01
21 61 01
19 #= 06
22 fin#E 01
22 fin#E 01
22 EFE 01
23 4 01
23 fRiA] F3
23 fRiA] F3
20 {5#% G2
22 58401
22 F12 01
23 Falk—
22 KX, 03
23 & G5
23 & G5
21 %FH 05
22 %58 01
22 B0 01
22 &6 Y2
22 #FH 05
20 3k G1
22 mEV
21 #5348 01
22 HiF 10
22 242 03
23 EF 01
23 FgiE 01
24 ;P 01

21 SRREAATE 01

21 EHE03
22 BER
23 Ejt G1
BE3E YKO1
21 ks 12

23 1B//3 YK02

23 #kieg 06
23 &= K1
21 EE 11
23 #¥= 08
23 £xE8 G1
24 5%8e 01

24 LLEEFBIR 01
24 X FEER 01

24 E5iE 01
20 fIliBkfR

20 EEP=HTR NPB
20 INEEIRIR

2475 01
24 T2 K1
24 £5 KY02
22 {RF!) 04
22 {RF!) 04

20 NEIIRIF AR

24 E% 01
24 E% 01
24 47K 01
24 )11%5 02

15 SF32# PRNOOTA

24 g K2
21 & 07
21 & 07

23 EAEA PPNOO3
22 S 3i#% PPNOO1

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

AA/AAA
AA/AAA
AA/AAA

AAA
AAA
AA+
AAA
AAA

AA-/AAA

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

2.05%
2.07%
2.07%
2.40%
2.60%
1.90%
2.16%
1.80%
2.15%
2.12%
2.08%
2.07%
2.07%
2.03%
2.24%
2.00%
2.00%
2.00%
2.90%
2.12%
2.22%
2.16%
2.06%
2.06%
2.21%
101.776
2.16%
2.23%
2.16%
2.13%
2.32%
3.00%
2.20%
2.30%
2.30%
2.23%
2.29%
2.23%
2.90%
2.55%
2.23%
2.18%
2.20%
2.18%
2.42%
2.39%
2.17%
2.50%
2.36%
2.38%
2.23%
2.22%
2.33%
2.44%
2.45%
2.56%
2.20%
2.20%
2.711%
2.38%
2.38%
2.80%
2.40%
2.40%
100
2.55%
2.69%
2.65%
2.55%
2.55%
2.20%
2.20%



296D
296D
324D+2Y (K 1)
362D+2Y
1.21Y
1.5Y
1.93Y+2Y
2.13Y
2.15Y
2.2Y
2.66Y
2.73Y
2.99Y
2.99Y
4.98Y
76D+NY
76D+NY
76D+NY
76D+NY
76D+NY
76D+NY
79D
92D+NY
111D+5Y
111D+5Y
114D+NY
173D
201D
258D
258D
265D +NY
265D+NY
265D+NY
269D (fk 2)
269D (fk 2)
300D +NY
300D +NY
300D +NY
327D
335D +5Y
335D +5Y
335D +5Y
335D +5Y
341D +NY
356D
356D
1.05Y+5Y
1.07Y+5Y(fk 2)
1.19Y+5Y
1.19Y+5Y
1.28Y+5Y(fk 2)
1.3Y+5Y(fk 2)
1.3Y+NY
1.3Y+5Y
1.31Y+NY
1.41Y({X 2)
1.41Y+5Y(fK 1)
1.44Y
1.45Y+NY
1.53Y+NY({&X 1)
1.53Y+NY({&X 1)
1.53Y+NY({k 1)
1.53Y+NY({k 1)
1.8Y+NY
1.82Y
1.82Y
1.82Y
1.85Y
1.95Y+NY
2.01Y+NY
2.01Y+NY
2.01Y+NY

032200153.1B
032200153.1B
032200174.1B
032280519.1B
032280733.1B
132000037.1B
032300384.1B
032300441.1B
032380709.1B
032380734.1B
032400607.1B
032480136.1B
032400763.1B
032400763.1B
032400760.1B
1928021.1B
1928021.1B
1928021.1B
1928021.1B
1928021.1B
1928021.1B
2120070.1B
1928023.1B
1928028.1B
1928028.1B
1928031.1B
2120103.1B
2120116.1B
2220010.1B
2220010.1B
2028003.1B
2028003.1B
2028003.1B
2228015.1B
2228015.1B
2020016.1B
2020016.1B
2020016.1B
2228028.1B
2028013.1B
2028013.1B
2028013.1B
2028013.1B
2028017.1B
2221021.1B
2221021.1B
2020036.1B
2028022.1B
2028024.1B
2028024.1B
2028033.1B
2028038.1B
2028037.1B
2028041.1B
2028040.1B
2220073.1B
2028044.1B
2228057.1B
2028048.1B
2028053.1B
2028053.1B
2028053.1B
2028053.1B
2128011.1B
212380003.I1B
212380003.I1B
212380003.I1B
2328009.1B
2128019.1B
2128021.1B
2128021.1B
2128022.1B

22 |53 Fisdg PPNOO1
22 |53 Fsdg PPNOO1
22 ¥ FE#E PPNOO1
22 ZSHEN; PPNOO1
22 KJFE PPNOO1
20 EFKHR#% GNOO1
23 piEBERZ PPNOO1
23 £4453% PPNOO1
23 RS PPNOO3
23 Pt PPNOO1
24 iEME PPNOO1
24 1555218 PPNOO1
24 7NE33E PPNOO2
24 7NE33E PPNOO2
24 Y=FAE S PPNOO1
19 RASRITKER 01
19 RASRITKER 01
19 RASRITKER 01
19 RASRITKER 01
19 RASRITKER 01
19 RASRITKER 01
21 ABIHERITEIR
19 RASRITKER R 02
19 RERIT—"% 01
19 RERIT"% 01
19 ITRIRTTKESR
21 KIPRITEBR
21 FFERTT 01
22 TRER1T 01
22 TRR1T 01
20 SFLERITKER R 01
20 FL4RITKEE(R 01
20 FL4RITKEE(R 01
22 HAER1T 03
22 HAHR1T 03
20 STHRITRER R
20 STHRITRER R
20 STHRITRER R
22 HP{EHRTT 01
20 ZAERTT 4% 01
20 ZNERTT 4% 01
20 ZAERTT 4% 01
20 ZNERTT 4% 01
20 FRMARTT7KER(R 01
22 ERERE=1(R 01
22 ERERE=1(R 01
20 FALERIT 4% 01
20 RESRIT”HR
20 PERITHR
20 PERITHR
20 BIFIRIT R
20 FEHRITZZ 01
20 S RERITRER R
20 TrStRIT—4% 01
20 BRI TIRERIR
22 EiBRIT
20 TTRIRIT 4R 01
22 HARIRIT 04
20 FERTTKEL R 02
20 FERITKERR 03
20 FERITKERR 03
20 HRERITKERR 03
20 HRERITKERR 03
21 HBAEERTT K EL(R 01
23 HERITIR 01
23 HERITIR 01
23 HERITIR 01
23 HR{EHR1T 01
21 RERITKELR 01
21 TrgtR1TkELR 01
21 TrgtR1TkELR 01

21 BRI TIRERSR

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

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

2.17%
2.17%
2.16%
2.24%
2.22%
2.36%
2.37%
2.31%
2.38%
2.30%
2.68%
2.45%
2.52%
2.52%
2.80%
2.00%
2.00%
2.00%
2.02%
2.02%
2.02%
1.86%
2.02%
2.015%
2.02%
2.04%
1.96%
1.94%
2.00%
2.00%
2.12%
2.12%
2.12%
2.045%
2.045%
2.13%
2.13%
2.13%
2.01%
2.08%
2.08%
2.08%
2.07%
2.10%
2.20%
2.20%
2.175%
2.14%
2.10%
2.11%
2.11%
2.10%
2.14%
2.10%
2.14%
2.10%
2.125%
2.06%
2.14%
2.135%
2.135%
2.135%
2.135%
2.165%
2.08%
2.08%
2.08%
2.09%
2.175%
2.18%
2.18%
2.18%




2.01Y+NY 2128022.1B 21 RIBIRI Tk R AAA 2.18%
2.01Y+NY 2128022.1B 21 RIBIRI Tk R AAA 2.18%
2.02Y 2320022.1B 23 #upNER1T 01 AAA 2.13%
2.18Y+5Y({k 1) 2128025.1B 21 FIFRIT—4% 01 AAA 2.165%
2.18Y+5Y({k 1) 2128025.1B 21 FIFIRIT—4% 01 AAA 2.165%
2.18Y+5Y({k 1) 2128025.1B 21 FBIFIRIT—4% 01 AAA 2.165%
2.18Y+5Y({k 1) 2128025.1B 21 FIFRIT—4% 01 AAA 2.165%
2.23Y 2320043.1B 23 HuNERIT 02 AAA 2.14%
2.23Y 2320043.1B 23 HuNERIT 02 AAA 2.14%
2.23Y 2320043.1B 23 HuNER1T 02 AAA 2.145%
2.31Y({k 3) 212380020.1B 23 FERIRITIE 02 AAA 2.13%
2.31Y({k 3) 212380020.1B 23 FRIRITIE 02 AAA 2.13%
2.37Y+NY 2120089.1B 21 LRI TK LR 01 AAA 2.24%
2.37Y+NY 2120089.1B 21 LRI TK LR 01 AAA 2.24%
2.39Y+5Y({k 2) 2128032.1B 21 2R1T—4% 01 AAA 2.205%
2.45Y+NY 2128038.1B 21 RMERFTKEER 01 AAA 2.215%
2.45Y+5Y({k 1) 2128039.1B 21 HERIT—4% 03 AAA 2.185%
2.45Y+5Y({k 1) 2128039.1B 21 HERIT—=4% 03 AAA 2.18%
2.47Y({k 1) 212380026.1B 23 ESRAT/ VSR 01 AAA 2.155%
2.47Y({k 1) 212380026.1B 23 ESRAT/MEHE 01 AAA 2.155%
2.47Y+5Y 2128042.1B 21 Y 4RITF—4% 02 AAA 2.21%
2.47Y+5Y 2128042.1B 21 Y 4RITF—4% 02 AAA 2.20%
2.47Y+5Y 2128042.1B 21 Y 4RITF—4% 02 AAA 2.20%
2.48Y+NY({k 1) 2128045.IB 21 PERITKEE R 02 AAA 2.225%
2.5Y({k 1) 222380010.1B 23 BBIRITEIFR 01 AAA 2.18%
2.5Y({k 1) 222380010.1B 23 BBIRITEIFR 01 AAA 2.20%
2.53Y+5Y({k 1) 2128049.1B 21 BIFRIT—4 05 AAA 2.20%
2.62Y+NY({k 1) 2220002.1B 22 FMERITREER R 01 AAA/AA+ 2.28%
2.74Y 212480001.1B 24 BT 01A AAA 2.15%
2.74Y 212480001.1B 24 BT 01A AAA 2.15%
2.74Y 212480001.1B 24 BT 01A AAA 2.15%
2.74Y 212480001.1B 24 17K 01A AAA 2.15%
2.74Y 212480001.1B 24 17K 01A AAA 2.15%
2.81Y+5Y({k 1) 2220030.1B 22 ERIRIT R AAA/AA+ 2.29%
2.81Y+5Y({k 1) 2220030.1B 22 ERIRIT R AAA/AA+ 2.29%
2.82Y+5Y 2221014.1B 22 fMBRERE—% 01 AAA/AA+ 2.27%
2.85Y+NY 2228023.1B 22 HERITKEER 01 AAA 2.255%
2.95Y+1Y 312400001.1B 24 T47 TLAC JEEAE 01A AAA 2.22%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEAE 01A AAA 2.22%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEAER 01A AAA 2.2225%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEAER 01A AAA 2.2225%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEAER 01A AAA 2.2225%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEAE 01A AAA 2.2225%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEAER 01A AAA 2.2225%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEAER 01A AAA 2.225%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEAE 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 &7 TLAC IE&AfR 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 &7 TLAC IE&AfR 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 &7 TLAC IE&AfR 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 &7 TLAC IE&AfR 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 &7 TLAC IE&AfR 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 &7 TLAC IE&AfR 01A AAA 2.225%
2.96Y 212480012.1B 24 FRERETTR 01 AAA 2.21%
2.96Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.225%
2.96Y+1Y({k 2) 312410001.1B 24 117 TLAC IEEAEZ 01A AAA 2.225%
2.98Y 212480013.1B 24 337 01 AAA 2.165%
2.98Y 212480013.1B 24 337 01 AAA 2.165%
2.98Y 212480013.1B 24 337 01 AAA 2.165%
2.99Y 2421003.1B 24 SKERBIRFE/IVAIR AA+ 2.28%
3.22Y+5Y 092280069.1B 22 HERIT TR AN &R 01 AAA 2.27%
3.22Y+5Y 092280069.1B 22 HERIT TR AN &R 01 AAA 2.27%
3.22Y+5Y 092280069.1B 22 HERIT TR A& 01 AAA 2.27%
3.22Y+5Y 092280069.1B 22 HERIT TR A& 01 AAA 2.27%
3.23Y+5Y({x 1) 092280080.1B 22 XERIT IR AR 01A AAA 2.27%
3.23Y+5Y({x 1) 092280080.1B 22 XERIT IR AR 01A AAA 2.27%




3.32Y+5Y 092280098.1B 22 FuMERIT =& A& 01 AAA 2.32%
3.45Y+5Y 092280139.1B 22 RIT R AE 02A AAA 2.255%
3.85Y+5Y 232380014.1B 23 KR IT & A& 01 AAA/AA+ 2.65%
3.85Y+5Y 232380014.1B 23 KR IT & A& 01 AAA/AA+ 2.65%
3.85Y+5Y 232380014.1B 23 KR IT & A& 01 AAA/AA+ 2.65%
3.85Y+5Y 232380014.1B 23 KR IT & A& 01 AAA/AA+ 2.65%
4.23Y+NY 242380017.1B 23 RAITKEE 01 AAA 2.395%
4.24Y+5Y 232380036.1B 23 TR EARER 02A AAA 2.3275%
4.24Y+5Y 232380034.1B 23 B ER—HKEAE 02 AAA 2.47%
4.24Y+5Y 232380034.1B 23 B ERHREAE 02 AAA 2.47%
4.28Y+5Y 232380052.1B 23 RITTREAIE 02A AAA 2.33%
4.3Y+5Y 232380057.1B 23 T TREAE 02A AAA 2.33%
4.3Y+5Y 232380057.1B 23 T TREAE 02A AAA 2.33%
4.3Y+5Y 232380057.1B 23 T TREAE 02A AAA 2.33%
4.32Y+5Y 232380063.1B 23 BINSRIT &A=& 01BC AAA 2.85%
4.41Y+5Y 232380073.1B 23 RIT—REAE 03A AAA 2.34%
4.41Y+5Y 232380073.1B 23 RIT B AE 03A AAA 2.34%
4.49Y+NY 242380033.1B 23 BiTxEs® 01 AAA 2.42%
4.85Y+5Y 1928008.IB 19 RAARIT—4% 03 AAA 2.36%
4.87Y+5Y 232480010.1B 24 IS IRIT —RE AR 01 AAA 2.44%
4.87Y+5Y 232480010.1B 24 HFSIRIT B AR 01 AAA 2.4425%
4.87Y+5Y 232480010.1B 24 IS IRIT B AR 01 AAA 2.4425%
4.87Y+5Y 232480010.1B 24 HFSIRIT B AR 01 AAA 2.4425%
4.87Y+5Y 232480010.1B 24 IFSIRIT —RE AR 01 AAA 2.4425%
4.87Y+5Y 232480010.1B 24 IS IRIT —RE AR 01 AAA 2.4425%
4.88Y+5Y({k 2) 232400013.1B 24 SERIT —REA R 01 AAA 2.70%
4.88Y+NY 242480002.1B 24 SO\5R1TK % 01 AAA 2.44%
4.89Y+5Y 232480011.1B 24 RIFTIREAE 02A AAA 2.36%
4.9Y+5Y({k 2) 232400014.1B 24 RERIT—REARE 01 AAA 2.50%
4.95Y+1Y 312400002.1B 24 T17 TLACIERA R 01B AAA 2.325%
4.96Y+1Y 312410002.1B 24 117 TLAC IERAR 01B AAA 2.325%
4.96Y+1Y 312410002.1B 24 thf7 TLAC JEEAHF 01B AAA 2.325%
4.96Y+1Y 312410002.1B 24 thf7 TLAC JEEAHF 01B AAA 2.33%
4.96Y+5Y 232480019.1B 24 KERIT T RE AN &R 01 AAA/AA+ 2.77%
4.96Y+5Y 232480019.1B 24 KiERIT T RE AN &R 01 AAA/AA+ 2.77%
4.99Y+NY({k 1) 242400008.1B 24 S TR TR EL R 01 AAA 2.46%
4.99Y+NY({k 1) 242400008.1B 24 S TH4RITKEx R 01 AAA 2.465%
4.99Y+NY(@{k 1) 242400008.1B 24 S TR TR EL R 01 AAA 2.465%
4.99Y+NY(@{k 1) 242400008.1B 24 S TA4R1T7KEER 01 AAA 2.47%
4.99Y+NY({k 1) 242400008.1B 24 S TA4R1T7KEER 01 AAA 2.4725%
4.99Y+NY(@{k 1) 242400008.1B 24 S TA4R1T7KEER 01 AAA 2.48%
4.99Y+NY({k 1) 242400008.1B 24 S TA4R1T7KEER 01 AAA 2.48%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.43%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.43%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.43%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.4375%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.438%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.438%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.4375%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.4375%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.44%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.44%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.44%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.44%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.44%
5Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.44%
6.79Y+5Y 2128009.1B 21 FERIT "4 02 AAA 2.48%
6.79Y+5Y 2128009.1B 21 FERIT "4 02 AAA 2.48%
6.79Y+5Y 2128009.1B 21 FERIT "4 02 AAA 2.49%
6.79Y+5Y 2128009.1B 21 FERIT "4 02 AAA 2.49%
6.79Y+5Y 2128009.1B 21 FERIT "4 02 AAA 2.49%
6.79Y+5Y 2128009.1B 21 HERIT 4% 02 AAA 2.49%
6.79Y+5Y 2128009.1B 21 HERIT 4% 02 AAA 2.49%
6.79Y+5Y 2128009.1B 21 HERIT 4% 02 AAA 2.49%
7.22Y+5Y({k 2) 2128029.1B 21 HBEIRIT—4% 02 AAA 2.49%
7.22Y+5Y({k 2) 2128029.1B 21 HREIRIT—4% 02 AAA 2.49%
7.76Y+5Y (K 1) 2228018.1B 22 HRfEIRIT—4% 02 AAA 2.50%
7.76Y+5Y (K 1) 2228018.1B 22 HRfETRIT—4% 02 AAA 2.50%
8.39Y+5Y 092280109.1B 22 PIT TR AE 02B AAA 2.54%
8.43Y+5Y 092280135.1B 22 T~ EA= 04B AAA 2.54%
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