WE BT
IRITERSFHIZ

HEMBSHRA

O NEX Lsamsmee

[2024-08-26]

B ==

SHRTHE 471012 7 REFFREIME, 3000 {2 MLF #(F, BERIWEIE] 52112, £0ERESFRN 7189 12.
Elfsx7om 2.5Y 240003 1.655-1.67; 4.14Y 230022 1.81-1.82; 6.33Y 230028 1.99; 9.26Y 230026 2.1225-2.1425; 28.64Y
230009 2.3375-2.35,

| 1 3 5 7 10 30
e | [ % 1.4300 1.6950 1.8350 2.0375 2.1425 2.3375
1. 1. 1.82 2. 2.1 2.
4 F 4600 6900 8275 0375 500 3450
4 -0.0300 -0.0050 -0.0075 0.0000 0.0075
AR Z) 0. 0075

T

ERMRAE 256D 240411 1.70-1.715;  2.54Y 240403 1.86-1.87; 4.05Y 230415 1.955-1.965; 6.51Y 210205 2.09-2.10;
9.05Y 230215 2.225-2.235,

’ 1 3 5 7 10

WE H JEE 7 4 b s 1. 6800 1.8550 1.9300 2.0925 2.2310
A H AEE IR 4 f 1.6800 1. 8500 1.9350 2.0950 22375
AR 7] 0. 0000 -0.0050 0.0050 0.0025 0.0065

WE F E IF % 1.6900 1. 8700 1.9800 2.0950 22350

2 JAS
A H E 75 1. 6900 1.8750 1.9800 2.0950 2.2425
A7) 0. 0000 0.0050 0.0000 0.0000 0.0075
B eouss

SBIRTERERMIZARR—R, BN EEEST Q4 B, 3Eim/5HE, 80D 012482439.1B 24 L2828 SCPO09 AAA 7E 1.94%pi3Z (f41E
RI8) , RITHLEIT; 60D 012480422.1B 24 BHELEE SCPO0T  AAA 7 2.01%EAR (fHE+2 f8) , ESHAES,; hKiEAHE,
169D 012482443.1B 24 FRBEAE SCPO03 AAA 7E 2.04%Rk32 (fffE+2 fIE) , $RITHILAIRIT, 127D 012482486.1B 24 £XFH% SCPOO3(RIAIZE
B AAA FE2.13%EEA (fH{E+31U8) | {RTHAES; KHAHE, 235D 01248244418 24 E5Wek SCPO10 AAA £ 2.13%mMa (fHERE) |

HEHEES:; 207D 012481955.1B 24 EFFAEE SCP004 AAA 7 2.06%3: ((HERIE) , ZHLES; T, hRBKESER T,

I I I I I
AAA 1.9 1.96 2 1.95 1.98

AA+ 2.02 2.08 2.08 2.1 2.1
EXFUTERER

AA 2.04 2.05 2.1 2.1 22

AA- 2.12 2.1 2.04 2.15 22
AAA 1.9 0 19 0 2 0 195 0 1.98 0
[ — AA+ 195 7 197 11 2 8 2 10 = 2.03 7
(BP) AA 2 4 1.98 7 2.02 8 2.09 1 204 16
AA- 205 7 205 5 204 0 208 7 2.13 7

B ou=e



SHYERBERAFK. 1-3 FEinPR, 22 FER MTN028 (AAA, 1.07Y) £ 2.05%&h(E 2.5bp fIERAT; 22 HEEE MTN004
(AAA, 1.17Y) £ 2.15% =48 1bp BB, 23 4eaeiEe MTNOO7 (AAA, 1.28Y) 7£2.17%=fh(E 0.5bp fIEMAS; 3 B 5 FHAIR, 24 A2
MTNOO4A (AAA, 4.54Y) 7E 2.36%fHENBMKAS; 24 $4RIZE MTNOO1B(BC) (AAA, 4.8Y) RRAZTE 2.30%, =ffE 3bp BUIE. 5Y RLALHARR,
24 iR MTNOT1A (AAA, 9.64Y) T£2.51%, EfhfE 2bp fIERL3Z; 24 RS MTNOO3(RIGIZENR) (AAA, 9.89Y) BYAFE 2.53%, &flE 4bp i

&, Brms, $A+REmSe—BERE LT,

I I I T I N
2.02 2.12 2.25 2.39

AAA+ None
AAA 2.1 2.22 2.35 None None
YU R
AA+ 2.18 2.27 2.46 None None
AA 2.24 2.37 2.8 None None
AAA+ 2 2 2.1 2 2.21 4 2.36 3 None None
SHEREST R AAA 2.08 2 2.2 2 2.32 3 None | None None None
(BP) AA+ 216 | 2 225 2 244 2  None None None None
AA 2.21 3 2.36 1 2.78 2 None | None None None

B cus

SHEWRZKIRRER, €, 58, 17T, REHSHEENESS. ARESHE, 23 5% S2 AAA pi3tfE 1.91%, EEEH, EEXA. 23
SAIE 10 AAA BEERTE 2.01%, EEEH, RITEN, 23 78 05 AAA BRAZFE 2.16%, 5EsEt, EEIN, 1HigAHE, 22 188 01 AA BEHE 2.21%, R
{THEVEH, RITIEMSIAN, 24 88 D1 AA+ B3ZTE 2.32%, Fagset, RITEMEAN. 24 5 G1 AAA BiRZTE 2.63%, Kim/oHE, 24 #fife K2 AAA Bk

ZME 2.53%, HFFEH, HET, 24 ik 06 AAA FERITE 2.55%, 24 2558 01 AAA FRASTE 2.65%,

|

SHFTRIGERE—NR, MREEEHE 1-5Y ERATHNTK, 1Y NERERR, BSBAEN—KR, BRXEESHTROITIIHET. K
w3, 5Y KT KBEMREGE1.5 Mk, E/IWEE%, ERESHRIMEREER F17E+6 i, 24 T177KEHR 01 FAeAMARE 2.28%
(+0.5) , BBE/IMELEITE 230% (+2.5) , WIHTE 2.32% (+4.5) , BESHEEM, 24 BITREAR 02A (4.87Y) SHFFRMEE 2.235%
(+0.62) , BEWTE 2.285% (+5.62) , EEHAERE, BinaE, 1Y RAREKESHMISER, BREEREMENIT, BEKELLiTE+4 ik, 20
RAVERITRESR 01 (262D) £ HTE 2.05 (0) -2.07% (+3) AR, BUMREZRZF. BEHHE, 24 FE5iRT 02 (2.86Y) BAEE, Mt 2.11%

(+0.76) , mFEMRRESLES.

L

BER/RIHAGPRRASERFEAIETT, maRERSR. REFOHE, FEREEEHD, R, AT AMCIRREXIYREF. HdiRiR, 1.5-3YJL
FEMRBREMIIELENRE, HEFNEEREHIGAN TEER, FlERhmiEt. SIESEBERSE, BRRUMEREREFR. iRk, BRL
T, Fipk. ImEEF LK 1-3pt.

ST S HLED BB (RITHE)

24 thzz=fj, SCPOO7 (RIBIE=
2D 012481696.1B 15) AAA 2.07%

24 rhgE—f5 SCPO03(RIEIZE

3D 012482067.1B 1E) AAA 2.05%
4D 012481795.1B 24 HhEEEEHT SCPO09 AAA 2.04%
4D 012481688.1B 24 EgiEEE SCP003 AAA 2.02%
7D 012384379.1B 23 Rtk SCPO09 AAA 2.00%
14D 012384474.1B 23 iz SCPO03 AAA 2.05%

‘ 14D 012384476.1B 23 KiEE |l SCPO01 AA+ 2.11% |

24 FEER/K SCPOO1 (RIEIZ
16D 012480911.1B ) AAA 2.06%

‘ 30D 012481687.IB 24 SESHER SCPO10 AA+ 2.11% ‘

32D 012480014.1B 24 FEaEEE SCP001 AAA 2.03%



35D 012480021.1B 24 fritpdg SCPOO01 AAA 2.00%
41D (fk 2) 012481213.1B 24 BB SCPO05 AAA 2.08%
50D 012482025.1B 24 HARE SCP0O07 AAA 2.07%
53D 012480294.1B 24 35 EgtrkgE SCP002 AAA 2.04%
53D 012480752.1B 24 &Ey, SCP001 AAA/A-1 2.08%
53D 072410046.1B 24 He5gEiEs CPO01 AAA 1.95%
60D 012480422.1B 24 BHEXEE SCP001 AAA 2.01%
64D 012480465.1B 24 ;175351 SCPOO01 AAA 2.00%
66D 012482375.1B 24 H£8E SCP0O08 AAA 1.94%
66D 012480912.1B 24 M= SCP003 AAA 2.09%
66D 012480912.1B 24 M= SCP003 AAA 2.09%
66D 012480912.1B 24 M= SCP003 AAA 2.09%
68D (X 2) 012481466.1B 24 &Mtk SCPOO1 AAA 2.18%
80D 012482439.1B 24 H£8E SCP0O09 AAA 1.94%
80D 012482439.1B 24 H£8E SCP0O09 AAA 1.94%
82D({k 2) 042480019.1B 24 HE3HE CP002 AAA 2.18%
87D 012482550.1B 24 HE£8E SCPO10 AAA 1.95%
99D 012480772.1B 24 FaiEg SCP002 AA+ 2.29%
24 SRR SCPO03(RIQIE
127D 012482486.1B 12) AAA 2.13%
154D 012482325.1B 24 37Kt SCP004 AAA 2.08%
169D 012482443.1B 24 EgERg SCP0O03 AAA 2.04%
190D 012481779.18 24 ESUEE SCPO04 AAA 2.10%
207D 012481955.1B 24 EFEES SCP004 AAA 2.06%
211D 012482012.1B 24 HEg SCP004 AAA 2.13%
235D 012482444.1B 24 E4X3%k SCPO10 AAA 2.13%
319D 072410109.1B 24 J51EIEs CP003 AAA 2.08%
354D 072410129.1B 24 £k CP0O09 AAA 2.05%
SEh=EmE
FRKE AR (RTHH)
21 BYEE MTNOO (R H54eE
4D 102101738.1B 3) AAA 2.15%
47D({k 2) 102102025.1B 21 #®\Isk MTNOOS AAA 2.00%
47D(fk 2) 102102025.1B 21 #®|Itsk MTNOOS AAA 2.00%
47D(fk 2) 102102023.1B 21 £gEJ7 MTNOO6 AAA 2.05%
78D 102180021.1B 21 %555 MTNO004 AAA 1.98%
88D 102103046.1B 21 Efink& MTNOO3 AAA 1.98%
102D 101901663.1B 19 jEE7KIpEE MTNOO3 AA+ 2.13%
116D 101901731.1B 19 B8 MTNOOS AAA 2.10%
133D 102280012.1B 22 FEKEFE MTNOO1 AA+ 2.13%
152D(fK 2) 102280201.1B 22 B&€¥ MTNOO1 AAA 2.14%
213D 102380687.1B 23 thazt= MTNOO1 AA+ 2.35%
213D 102380687.1B 23 thazt= MTNOO1 AA+ 2.35%
22 JEAFRIES GNOOT (BeRAT
237D+NY({X 1) 132280033.1B %) AAA 2.17%
276D 102001101.1B 20 FipdE MTNOO3 AA 2.24%
288D 102281217.1B 22 5% MTNOO3(RIEIEE) AAA 2.08%




288D
319D
319D
319D
346D
349D(fk 1)
361D +2Y({k 1)
364D+NY
1.07Y
1.17Y
1.17Y
1.18Y+1Y
1.18Y+1Y
1.26Y+NY({k 2)
1.26Y+NY({k 2)
1.28Y+NY({k 1)
1.3Y+1Y({X 2)
1.39Y
1.48Y+2Y
1.53Y+NY({k 1)
1.59Y
1.65Y({X 1)
1.88Y({X 1)
1.92Y
1.92Y
1.94Y
2Y
2.2Y
2.24Y
2.26Y(fk 1)
2.26Y(fk 1)
2.29Y
2.33Y(k 2)
2.87Y({k 2)
2.93Y({k 2)
2.93Y({X 2)
4.53Y
4.54Y(fk 1)
4.67Y(fk 1)
4.8Y
4.82Y
9.64Y
9.65Y
9.86Y
9.89Y
9.95Y({X 1)

14.51Y(K 1)

102281217.1B

102281502.1B

102281502.1B

102281502.1B

102001466.1B

102382001.1B

102281880.1B

102382254.1B

102282133.1B

102282376.1B

102282402.1B

102300531.1B

102300531.1B

102383204.1B

102383204.1B

102383276.1B

102300557.1B

102380091.1B

102300287.1B

102480756.1B

102380747.1B

102481667.1B

102101277.1B

102381886.1B

102381886.1B

102381913.1B

102101714.1B

102382982.1B

102383095.1B

102383209.1B

102383209.1B

102103232.1B

102383443.1B

102482927.1B

102483280.1B

102483280.1B

102480725.1B

102480787.1B

102481862.1B

102482260.1B

102482677.1B

102481556.1B

102481186.1B

102482876.1B

102483063.1B

102483358.1B

102480540.1B

22 £8F& MTNOO3(RIEIER)

22 E&<= MTNOO3

22 E&<= MTNOO3

22 E&<= MTNOO3

20 ;P T MTNOO1

23 E3j MTNOO2

22 SHEE MTNOO2

23 LLPgE MTNO0O4

22 FREEIE MTNO28

22 £ BEE = MTNO04

22 A MTNOO2

23 EfEteE MTNOO1

23 EfEteE MTNOO1

23 g4, MTNOO2

23 &Y, MTNOO2

23 feggFee MTNOO7

23 #£E5EE MTN002

23 4NEHF MTNOO1

23 EEIE MTNO0O1

24 [EEER#= MTNOO3

23 %EfHHEF MTNOO6

24 HRHRE MTNOOS

21 &)I1t#% MTN002

23 215 MTNOO1 (R EIEEHE)

23 215 MTNOO1 (R EIEEHE)

23 Eaeglidl MTNOO3

21 X2 MTNOO1

23 BiFEE MTN002

23 HAEE7I MTNO18

23 [®iE Y, MTNOO6

23 [®iE i, MTNOO6

21 FUFEREE MTNOO1

23 st MTNOO3

24 TR5535#% MTNOO1

24 Z#ugE MTNOO1

24 Z#ugE MTNOO1

24 EMEEAR MTNOO1

24 K1&2E MTNOO4A

24 EriE A& MTNO002

24 FhRITE MTNOO1B(BC)

24 frEpEE SR MTNOO2

24 FEiERR MTNO11A

24 & MTNO02

24 FhEFE MTNOO3

24 thiEgE MTNOO3 (Rl BIEHR)

24 5E&B13% MTNO002B

24 B MTNOO6B

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA/AAA

AA/AAA

AAA

AAA

AAA

AA/AAA

AAA

AA+

AAA

AAA

AA+

AA+

AA+/AAA

AA+/AAA

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AA+/AAA

AAA

AA

AA

AA+

AAA

AA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

2.07%

2.15%

2.15%

2.15%

2.12%

2.08%

2.17%

2.35%

2.05%

2.15%

2.19%

2.20%

2.20%

2.45%

2.45%

2.17%

2.20%

2.11%

2.24%

2.43%

2.28%

2.68%

2.30%

2.80%

2.80%

2.22%

2.24%

2.36%

2.20%

2.23%

2.23%

2.24%

2.80%

2.22%

2.35%

2.35%

2.35%

2.36%

2.75%

2.30%

2.50%

2.51%

2.47%

2.50%

2.53%

2.47%

2.62%



14.51Y(f% 1)
14.83Y/({k 2)
14.83Y/({k 2)
14.95Y({k 1)

14.95Y({k 1)

SHEIVRRER

RIRKEY

18D+3Y
29D
50D
56D
56D
95D +2Y({k 1)
112D+364D
115D
115D
118D({k 1)
123D+2Y(fk 1)
137D+2Y({X 1)
152D(fk 2)
172D
175D
175D
175D
175D
178D
179D
179D
179D
179D
198D
207D
210D
258D+NY({X 1)
259D
264D (fk 2)
272D(fk 1)
277D
287D
287D
317D
345D
354D
354D
1Y

1.01Y+2Y({k 1)

102480540.1B

102482709.1B

102482709.1B

102483360.1B

102483360.1B

137752.SH

155733.SH

2122055.1B

152298.SH

152298.SH

197585.SH

148551.5Z

240398.SH

240398.SH

138737.SH

149756.5Z

185225.SH

196334.SH

185364.SH

138806.SH

185384.SH

185384.SH

185384.SH

241203.SH

138931.SH

138931.SH

138910.SH

163157.SH

2080039.1B

241204.SH

185559.SH

115332.SH

185757.SH

254770.SH

185814.SH

194596.SH

115489.SH

115489.SH

255210.SH

152531.SH

2222006.1B

2222006.1B

182523.SH

182552.SH

24 ipiEisERg MTNOO6B

24 £85E MTNOO1B

24 £85E MTNOO1B

24 E85E MTNO02B

24 E45E MTNO02B

22 %% 03

9 & 01

21 BEGHER SRR 05

19 LS 01

19 LS 01

21 m=E

23 32 06

23 (58, S2

23 {5#% S2

22 2= 12

21 78I 12

22 %5 01

22 188 01

22 %7= G1

23 EE G1

22 HREL 04

22 HREL 04

22 HREL 04

2418 S15

23 3k 01

23 3k 01

23 HHiE G2

20 HHiE G2

20 HIzZER

2418516

22 AIE 02

23 1L Y3

22 Y4k C1

24 3R D1

22 E#& G5

22 5% 02

23 Y4IE10

23 SEE 10

24 & D1

20 §E 03

22 FPRERMEK 01

22 FRERMRK 01

22 #5502

22 Eg F4

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA+

AAA/A-1

AAA/A-1

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

2.62%

2.635%

2.635%

2.635%

2.63%

s HLHD BB (RITHE) -

2.63%

2.04%

1.93%

2.04%

2.04%

2.21%

2.30%

1.91%

1.91%

1.92%

2.03%

2.11%

2.21%

1.97%

1.99%

2.03%

2.03%

2.03%

1.98%

1.99%

1.99%

1.97%

1.97%

2.16%

2.00%

2.00%

2.11%

2.01%

2.32%

2.01%

2.20%

2.00%

2.01%

2.23%

2.09%

2.05%

2.05%

2.17%

2.20%



1.01Y+2Y(fk 1)

1.01Y
1.08Y
1.08Y
1.08Y
1.08Y
1.09Y({% 2)
1.09Y({% 2)
1.09Y({% 2)
1.13Y
1.13Y
1.13Y
1.18Y
1.18Y

1.18Y

1.26Y+NY (K 2)

1.28Y+2Y

1.47Y+2Y

1.55Y+2Y

1.59Y+NY (K 2)

1.67Y+4Y
1.67Y+4Y
1.78Y+2Y
1.78Y+2Y
1.78Y+2Y
1.78Y+2Y
1.9Y
1.91Y+2Y
1.92Y
1.97Y+2Y
1.99Y
1.99Y
2.09Y(fk 1)
2.42Y+2Y
2.55Y(fk 2)
2.57Y
2.58Y({X 2)
2.62Y({X 2)
2.67Y
2.73Y
2.78Y(K 1)
2.8Y
2.8Y
2.82Y({K 1)
2.82Y(K 1)
2.94Y

2.95Y+6Y

182552.SH

148046.5Z

137847.SH

137847.SH

137845.SH

137847.SH

184585.SH

137825.SH

137825.SH

182871.SH

182871.SH

182813.SH

1880228.1B

1880228.1B

1880228.1B

138641.SH

114390.SH

114898.SH

250336.SH

115133.SH

184779.SH

184779.SH

115442.SH

115442.SH

115442.SH

115442.SH

115673.SH

251772.SH

149575.5Z

115731.SH

115835.SH

115835.SH

188823.SH

240561.SH

253259.SH

254220.SH

254249.SH

148686.5Z

254679.SH

252480007.1B

149923.57

254991.SH

241066.SH

255000.SH

255000.SH

262480005.1B

148855.57

22 E gl F4

22 8% 01

22 EER C1

22 EER C1

22 i57H 03

22 EER C1

22 4% 01

22 =k 01

22 =k 01

22 4344 03

22 4344 03

22 E 02

18 i@ MipdeiR

18 [EM IR AR

18 i@ MipdeiR

223z Y12

22 [3ZR 04

23 483z 01

23 £45h 01

+eEg YKO4

23 ERR 01

23 Epx 01

23 ik 05

23 ik 05

23 ik 05

23 ik 05

23 3Bk G2

23 =R 01

21 EiE 09

23 2=l G1

23 Z{5G3

23 &Z{5G3

21 &fin 03

24 [3% 01

24 itk 01

24 13 01

24 1F2 01

24 % 03

24 %12 01

24 IRKF51% 01BC

22 &£1i5 06

24 3681 K1

24 XX 01

24 28K 02

24 28K 02

24 FMREFELRR 03BC

24 &1 01

AA+

AAA

AA+/AAA

AA+/AAA

AAA

AA+/AAA

AAA

AA+

AA+

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AA+

AAA

AAA/AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AA+

AA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AA+

AAA

AAA

2.17%

2.16%

2.25%

2.25%

2.21%

2.25%

2.15%

2.25%

2.25%

2.13%

2.13%

2.18%

2.18%

2.18%

2.18%

2.13%

2.20%

2.16%

2.21%

2.15%

2.21%

2.21%

2.16%

2.16%

2.16%

2.16%

2.20%

2.18%

2.09%

2.30%

2.10%

2.10%

2.10%

2.22%

2.27%

2.26%

2.65%

2.17%

2.40%

2.25%

2.46%

2.51%

2.19%

2.21%

2.21%

2.20%

2.18%



2.99Y+NY
3.08Y+2Y
3.15Y+NY

3.41Y({x 1)

3.55Y+5Y({x 1)

3.69Y+2Y({X 2)

4Y +NY
4Y +NY
4.28Y+NY
4.28Y+NY
4.58Y+NY
4.67Y(fk 1)
4.73Y(fk 1)
4.75Y(fk 1)
4.75Y(fk 1)
4.87Y(fk 1)
4.88Y (fk 2)
4.93Y
9.89Y
9.89Y
9.89Y
9.93Y
18.17Y
237D+1Y
32D+NY
32D+NY
32D
32D+NY
32D+NY
32D+NY
32D+NY
76D({K 1)
76D({K 1)
78D
81D+NY
81D+NY
91D
99D +NY
102D
122D +NY
183D
183D+NY
183D
204D +NY

228D

237D +5Y({k 2)

259D +NY

137711.SH

182767.SH

137971.SH

124154.SH

272380002.1B

2380133.1B

115879.SH

115879.SH

282380002.1B

282380002.1B

240811.SH

254672.SH

254758.SH

254844.SH

254844.SH

241192.SH

194932.SH

241310.SH

241248.SH

241248.SH

241248.SH

241363.SH

127974.SH

032380369.1B

1928031.1B

1928031.1B

2128031.1B

1928031.1B

1928031.1B

1928031.1B

1928031.1B

2128035.1B

2128035.1B

2128037.1B

1928032.1B

1928032.1B

2120103.1B

1920076.1B

2128046.1B

1928038.1B

2220012.1B

2028003.1B

2220012.1B

2028006.1B

2220031.1B

2020022.1B

2028017.1B

22 Llige Y2

22 {Z¥2 F2

22 =M Y5

13 Elk 02

23 K¥Fbafz 01

23 EREBERMR 01

KT YKO8

LT YKO8

23 KEREMuKEL(R 01

23 KEREMuKEL(R 01

£EHE YKO8

24 128 02

24 it 02

24 HE 01

24 HE 01

24 5488 02

22 53 02

24 Fg1= 01

24 Hh{f 10

24 Hh{{ 10

24 Hh{{ 10

24 i K2

22 K& 15

23 M1t PPNOO1

19 AR TR E MR

19 AR TR E MR

21 ITiRITEEERER 01

19 I R3RATKER R

19 I R3RAT K ER R

19 I R3RAT K ER R

19 I R3RITIKER R

21 HeBHRT 02

21 BT 02

21 BER1T 01

19 EBIRERITIKER R

19 ERIRITIKERMR

21 KIRITEER

19 BFEIRAT R SRR

21 BAIRIT 02

19 FPLIRITKERR 01

22 R T/IMAfR 01

20 PLIRITRELSR 01

22 s tRAT/IMAfR 01

20 HRAETRITIRERRR

22 R T/IMAfR 02

20 FEERIT 2% 01

20 ARAIERATRERSR 01

AAA

AAA

AAA

AAA

AAA

AA/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

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.27%

2.15%

2.17%

2.13%

2.27%

2.99%

2.26%

2.26%

2.32%

2.32%

2.28%

2.65%

2.30%

2.32%

2.32%

2.25%

2.32%

2.32%

2.53%

2.53%

2.53%

2.53%

2.38%

2.41%

1.97%

1.97%

1.68%

1.97%

1.97%

1.97%

1.97%

1.91%

1.91%

1.90%

1.98%

1.98%

1.85%

2.05%

1.84%

2.02%

1.97%

2.07%

1.97%

2.05%

2.00%

2.06%

2.07%



259D +NY 2028017.1B 20 RAAR1TKER 01 AAA 2.07%
259D +NY 2028017.1B 20 KRR 1TK R 01 AAA 2.07%
259D +NY 2028017.1B 20 KRR 1TKER 01 AAA 2.05%
268D +5Y 2028018.1B 20 RIBIRIT R AAA 2.03%
342D+5Y({k 2) 2028025.1B 20 HEAIRIT 4 01 AAA 2.05%
342D+5Y({k 2) 2028025.1B 20 HEAIRIT 4 01 AAA 2.05%
346D+5Y 2020043.1B 20 HMNERIT =% AAA/AA+ 2.07%
346D+5Y 2020043.1B 20 HMNERIT =% AAA/AA+ 2.07%
349D+5Y({k 2) 2020044.1B 20 HFRIT 4% AAA 2.10%
349D +5Y ({4 2) 2020044.1B 20 THRERIT— R AAA 2.085%
353D+5Y 2028024.1B 20 PEHRIT "R AAA 2.055%
353D+5Y 2028024.1B 20 PEIRIT "R AAA 2.05%
353D+5Y 2028024.1B 20 PEIRIT "R AAA 2.055%
353D+5Y 2028024.1B 20 PEIRIT "R AAA 2.055%
363D+NY({% 1) 2028032.1B 20 RAARTTREFR 02 AAA 2.07%
1.05Y+5Y({k 2) 2028033.1B 20 ERIRIT R AAA 2.06%
1.05Y+5Y({k 2) 2028033.1B 20 BRIRIT R AAA 2.05%
1.06Y+5Y 2028034.1B 20 iEARIT—4 03 AAA 2.055%
1.08Y+5Y 2028041.1B 20 TER1T—4% 01 AAA 2.05%
1.1Y+NY 2021028.1B 20 J TR ELR 01 AAA/AA+ 2.13%
1.25Y+NY 2020078.1B 20 FRERRITIKEE R AAA 2.13%
1.25Y+NY 2020078.1B 20 FERTRI TR AAA 2.13%
1.25Y+NY 2020078.1B 20 FERTRI TR &R AAA 2.13%
1.27Y+5Y 2020080.1B 20 KIMRIT 4R AAA 2.12%
1.3Y+5Y({k 2) 2021038.1B 20 HIEERET—4% 01 AAA/AA+ 2.14%
1.57Y+NY 2128011.I1B 21 HphiEsRI TSR 01 AAA 2.11%
1.78Y+NY 2128021.1B 21 TigtR1T7KeE = 01 AAA 2.16%
1.78Y+NY 2128021.1B 21 TigtR1T7KeE = 01 AAA 2.13%
1.79Y+NY 2128022.1B 21 BRI TIKEE R AAA 2.11%
2.05Y({k 1) 2321030.1B 23 ALK /VAR AAA 2.10%
2.15Y+NY 2120089.1B 21 bR K ERR 01 AAA 2.16%
2.24Y+5Y({k 2) 2121053.1B 21 IERE K AAA/AA + 2.18%
2.25Y+NY 2120107.1B 21 ISR TKE R AAA 2.22%
2.25Y+NY 2120107.1B 21 ISR TR E R AAA 2.18%
2.25Y 212380027.1B 23 #LERITFE 05 AAA 2.06%
2.25Y 212380027.1B 23 HLBERITFE 05 AAA 2.06%
2.26Y+NY({k 1) 2128045.1B 21 PERITKESR 02 AAA 2.145%
2.3Y+NY(@{k 1) 2120110.1B 21 LRIk 02 AAA 2.18%
2.56Y 212480004.1B 24 HLBERITE 01 AAA 2.075%
2.56Y 212480004.1B 24 HLBERITE 01 AAA 2.075%
2.56Y 212480004.1B 24 HEERITHR 01 AAA 2.075%
2.57Y({k 1) 2420013.1B 24 JbFER1T 01 AAA 2.10%
2.65Y 292480004.1B 24 7 ERIRIT1R 01BC AAA 2.22%
2.66Y({Kk 1) 212400004.1B 24 SEAERIT/INS= AAA 2.07%
2.66Y({Kk 1) 212400004.1B 24 SEAERIT/IMS= AAA 2.07%
2.66Y({K 1) 212400004.1B 24 FHIERITINVSE AAA 2.07%
2.66Y({K 1) 212400004.1B 24 FHIERITINVSE AAA 2.07%




2.66Y({k 1) 212400004.1B 24 SEAERIT/IMSE AAA 2.07%
2.72Y 212480011.1B 24 HSERIT/VAR 03 AAA 2.12%
2.72Y 212480011.1B 24 HSERIT/VAR 03 AAA 2.11%
2.72Y 212480011.1B 24 HrSER1T/VAR 03 AAA 2.11%

2.82Y+5Y 2228041.1B 22 RAVERIT—4% 01 AAA 2.14%
2.82Y 212480016.1B 24 KM EES A/ MM 01 AAA 2.12%
2.83Y 212480015.1B 24 KiER17{R 01 AAA 2.16%
2.83Y 212480015.1B 24 KiER17{5R 01 AAA 2.15%

2.85Y({k 1) 2420030.1B 24 BBRIR1T 02 AAA 2.11%

2.85Y({k 1) 2420030.1B 24 BBRER1T 02 AAA 2.11%

2.85Y({k 1) 2420030.1B 24 BBRER1T 02 AAA 2.11%

2.95Y(fk 1) 212480018.1B 24 #AraR1T{R 01 AAA 2.165%
2.99Y 212480050.1B 24 FERERITIE 02 AAA 2.100%

3.01Y+5Y({%x 1) 092280080.1B 22 XERIT = IA AR 01A AAA 2.17%
3.08Y+5Y 092200008.1B 22 RIT”REBARR 02A AAA 2.185%
3.08Y+5Y 092200008.1B 22 RIT”REARR 02A AAA 2.185%
3.08Y+5Y 092200008.1B 22 RIT—HEAE 02A AAA 2.185%
3.08Y+5Y 092200008.1B 22 RIT B AE 02A AAA 2.18%
3.08Y+5Y 092200008.1B 22 RIT B AE 02A AAA 2.175%
3.21Y+5Y 092280134.1B 22 THF 4R EAE 04A AAA 2.16%
3.57Y+5Y 232380006.1B 23 RITREAE 01A AAA 2.20%
3.57Y+5Y 232380006.1B 23 R REAE 01A AAA 2.18%
3.81Y+NY 242380008.1B 23 F{T7KEE(R 01 AAA 2.27%
4.05Y+5Y 232380052.1B 23 RIT AR R 02A AAA 2.24%
4.05Y+5Y 232380052.1B 23 RIT AR R 02A AAA 2.21%
4.14Y+NY 242380019.1B 23 HpfiEsKLE(R 01 AAA 2.265%
4.14Y+NY 242380019.1B 23 Pk EE(R 01 AAA 2.255%

4.62Y+5Y({k 2) 232480008.1B 24 TR AE 02A AAA 2.27%
4.66Y+5Y 232480011.1B 24 RIT”RAEARR 02A AAA 2.28%
4.66Y+5Y 232480011.1B 24 RIT”RAANR 02A AAA 2.27%
4.66Y+5Y 232480011.1B 24 FRAIT "R AER 02A AAA 2.27%
4.66Y+5Y 232480011.1B 24 RAIT TR AER 02A AAA 2.25%
4.78Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.305%

4.87Y+5Y({k 2) 232480033.1B 24 BT REANE 02A AAA 2.275%

4.87Y+5Y({k 2) 232480033.1B 24 BT REANE 02A AAA 2.275%

4.87Y+5Y({k 2) 232480033.1B 24 BT R AE 02A AAA 2.275%

4.87Y+5Y({k 2) 232480033.1B 24 BT TR AE 02A AAA 2.27%

4.87Y+5Y({k 2) 232480033.1B 24 BT R AER 02A AAA 2.27%

4.87Y+5Y({k 2) 232480033.1B 24 BT R AER 02A AAA 2.27%

4.87Y+5Y({k 2) 232480033.1B 24 BT R AE 02A AAA 2.27%

4.87Y+5Y({k 2) 232480033.1B 24 BT REAE 02A AAA 2.27%
4.87Y+5Y 232480032.1B 24 MRIT—RE AR 02 AAA 2.27%
4.87Y+5Y 232480035.1B 24 FLRIT—REARR 01A AAA 2.305%
4.87Y+5Y 232480035.1B 24 FZLRIT—REANKR 01A AAA 2.305%
4.88Y+NY 242480007.1B 24 T177x%® 01 AAA 2.28%

4.94Y+5Y({k 2) 232480039.1B 24 I RIRIT—REANF 01A AAA 2.32%

4.94Y+5Y({k 2) 232400032.1B 24 RRERRIT B AR 02 AAA 2.38%




4.94Y+5Y (K 2) 232400032.1B 24 RRERRAT AR AR 02 AAA 2.36%
4.94Y+5Y (K 2) 232400032.1B 24 FRERRAT R ALR 02 AAA 2.36%
4.94Y+5Y (K 2) 232480039.1B 24 [TRARIT AR 01A AAA 2.30%
4.94Y+5Y (K 2) 232480039.1B 24 [TRARITREARRR 01A AAA 2.30%
4.95Y+5Y 232400033.1B 24 TR T AR 02 AAA/AA+ 2.39%
4.95Y+5Y 232400033.1B 24 TR T AR 02 AAA/AA+ 2.39%
4.98Y+NY ({k 1) 242400016.1B 24 FRASRITIKER 01 AAA 2.47%
4.99Y+5Y 232480054.1B 24 ERBITREALR 01 AAA/AA+ 2.38%
7.53Y+5Y({k 1) 2228018.1B 22 HRiEERIT—4% 02 AAA 2.375%
9.01Y+5Y 232380037.1B 23 TIT4REANR 02B AAA 2.405%
9.16Y+5Y({k 2) 232380067.1B 23 h{T &A% 03B AAA 2.42%
9.17Y+5Y 232380070.1B 23 BT RE AN 02B AAA 2.42%
9.17Y+5Y 232380070.1B 23 BT RE AN 02B AAA 2.41%
9.66Y+5Y 232480012.1B 24 RITZREANE 02B AAA 2.41%
9.66Y+5Y 232480012.1B 24 RIT_REANE 02B AAA 2.40%
9.66Y+5Y 232480012.1B 24 RITZREANE 02B AAA 2.40%
9.87Y+5Y 232480036.1B 24 FPLARITREAR 018 AAA 2.44%
9.87Y+5Y 232480036.1B 24 PLARITREAR 018 AAA 2.44%
9.92Y+5Y 232480038.1B 24 AT REANK 02B AAA 2.42%
9.92Y+5Y 232480038.1B 24 AT REANE 02B AAA 2.41%
9.97Y+5Y 232480053.1B 24 HRIT_REALR 018 AAA 2.405%
9.97Y+5Y 232480053.1B 24 BRIRITZREAMR 018 AAA 2.405%
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