WE BT
IRITERSFHIZ

HEMBSHRA

O NEX Lsamsmee

[2024-03-28]

L

SHRITFRE 2500 12 7 REFFRIWEIF, SREIWEIEE 20 {2, £NREREFRT 248012,

Efs=75mE 211D 230024 1.7075-1.7125; 352D 230005 1.775; 2.64Y 230025 2.055; 4.55Y 230022 2.19-2.21; 6.75Y 230028 2.33-
2.345; 9.66Y 230026 2.3175-2.34; 29.05Y 230009 2.487-2.51,

e H [E 57 (% ) 1.7000 2.0475 2.2150 2.3400 2.3850 2.5075
A H E (%) 1.6950 2.0500 2.2200 2.3500 2.3950 2.5110
A5 (%) -0.0050 0.0025 0.0050 0.0100 0.0100 0.0035

T

ERMRAE 163D(fK 2) 230211 1.84; 300D 240301 1.84; 2.91Y 220203 2.165-2.17; 4.46Y 230415 2.33-2.34; 6.22Y
200210 2.4175; 9.46Y 230215 2.48-2.495,

WE H JE I 4 @l (%) 1.8300 2.1650 2.3275 2.4750 2.4900
A H AF B T 4 it 57 (%) 1.8300 2.1700 2.3400 2.4750 2.5000
AE (%) 0.0000 0.0050 0.0125 0.0000 0.0100
WE H [ 71557 (%) 1.8500 2.1300 2.2500 2.4200 2.4350
A H [E 15 (%) 1.8300 2.1450 2.2690 2.4900 2.4500
AE(%) -0.0200 0.0150 0.0190 0.0700 0.0150
B eouss

S HIRTENERAIAAIERR, MREEEFT Q2 &k Q4 HifR. fGik/5ME, 13D 042380341.1B 23 EK CP003  AAA  7E 2.30%m32 (fil
B-138) , RITHLGEN,; 59Dk 1) 012383285.1B 23 FAZRE#HT SCP014 AAA  TE246%F32 (BE+3(E) , EgHeEs. FKRA
@, 116D 012383908.1B 23 ZRKE SCP002 AAA 7E2.42%F3% (fbfE-2 (I8) , {RITHILAIRIT; 148D 012480661.1B 24 iRk
SCPO03  AAA 7E239%HaT (fhfE+1178) , BMHLAERIT. KiRAME, 211D 012480395.1B 24184 SCP002 AAA  7£ 2.39%MiA (fffH-
21IE) , HEHEES; 267D 012481025.1B 24 #J9 SCP002 AAA  7E 236%FE3T (fhfE-11U8) , HESHABES. RUAMS, WESMEE

——

e

A = N TN - N I
AAA 2.35 2.41 2.46 2.51 2.57

AA+ 2.47 25 2.56 2.65 2.69
EXFUTERER

AA 2.75 2.99 3.0 3.32 3.35

AA- 3.09 3.66 3.78 435 4.48
AAA 2.33 2 2.41 0 2.45 1 2.51 0 2.56 1
SRS AA+ 2.45 2 25 0 2.56 0 2.65 0 2.69 0
(BP) AA 2.75 0 2.99 0 3.0 0 3.32 0 3.35 0
AA- 3.09 0 3.66 0 3.78 0 435 0 4.48 0

B ou=e



SHAYERRIEER AT, 1-3 FRimHE, 2048 MTNO03B (AAA, 1.05Y) E2.51%m3Z, SfhfE 1bp BaZ; 23 4 MTN004
(AAA, 1.07Y) £ 2.51%B38, (HEMNARES; 23 FFE % MTNO025 (AAA, 1.3Y) BATE 2.54%, BiH(E 1bp AK3Z; 3 2 5 FHARR, 24 BEEEH MTNOOS
(AAA, 4.86Y) 7E 2.91%pk3Z, {EAHE 1bp Ak3Z; 24 KEAEE MTNOO3 (AAA, 4.98Y) HRAITE 2.80%, fHEMNALRE. 5Y RLALHAR, 24 i

MTNOO1 (AAA, 9.84Y) BYAZTE 2.86%, HfhfE 1bp A3z, BAMS, S HPEWZSHI—HERETE,

I N T I T T
2.53 2.62 2.77

AAA+ 2.29 None
AAA 24 2.62 2.71 None None
YU R
AA+ 2.46 2.75 2.9 None None
AA 2.54 2.84 3.06 None None
AAA+ 2.31 -2 2.55 -2 2.63 -1 2.78 -1 None None
SRS EhIEE AAA 2.41 -1 2.64 -2 2.73 -2 None = None None | None
(BP) AA+ 2.46 0 2.76 -1 2.92 -2 None None None ' None
AA 2.55 -1 2.84 0 3.07 -1 None None None | None

B cus

SHEBWRRREERK, B2, 58, 17, RONFAREESS. IRR0mE, 21HE 07 AAA RRZTE 2.50%, &, BUIA.
21 56BA 02 AAA BAZTE 2.34%, BEEH, EESEA, 21712 01 AAA pEIE 2.642%, WdRTIE, 211 #5 02 AAA RRITE 247%, FRsEH, BEX
Ao 2035F G2 AAA BRETE 2.48%, BEESEH, ESIN, 225775 04 AAA FREIE 2.92%, Kim/AHE, 19 ZBRF 01 AAA BRATE 2.94%, 24 Rlel K1 AAA

BARTE 2.62%.

B =zn

AR ACHNBRIIEL, TIARIREREX, iR, JRETEESHOARNAS, FIRREEHER OENEFRIT (6.5%/5.6%) |, ILINMRIT
12t SBLC RIFBEHA 3 FRUMRMAEITE 3.36% W&, 3 FEIKIIBEESETRMARIE 5.51%UE. bR, FYIEBAARY, Hamtr-iRiRaraese, ik
gk L3k 1-2pt, 8 BEIHAsSuG E 80 (18, Mith. ARRZ ik 0.5-1pt,

SHERR

BRR FHHD FHRI (RITHH) _

012383510.1B 23 FFEataEE SCPO11 2.80%

13D 042380341.1B 23 B2xy CP003 AAA 2.30%
13D 042380341.1B 23 B3y CP0O03 AAA 2.30%
18D 042380328.1B 23 Bz CPO07 AAA 2.55%
18D 012480173.1B 24 KFEFRER SCPOO1 AAA 2.38%
18D 012382689.1B 23 EEFgH SCP0O05 AA+ 2.45%
26D 072410018.1B 24 FEERIES CPOO1 AAA 2.27%
26D 012480387.1B 24 113545 SCPO01 AAA 2.45%
39D 012382993.1B B3R} SCP004 AA 2.59%
55D 012480011.1B 24 BRZ=HEER SCP002 AA+ 2.44%
55D 012480011.1B 24 BRZ=HEER SCP002 AA+ 2.44%
55D 012480011.1B 24 BRZ=HEER SCP002 AA+ 2.44%
59D({% 1) 012383285.1B 23 Fa% =3 SCP014 AAA 2.46%
59D({% 1) 012383285.1B 23 Fa% =3 SCP014 AAA 2.46%
61D 012384289.1B 23 I ¥p=Rg SCPO05 AAA 2.45%
66D({k 1) 042380307.1B 23 iMER CP002 AA+ 2.55%
92D 012480172.1B 24 15 TEH SCP003 AAA 2.28%
92D 042380352.1B 23 #E35% CP003 AAA 2.42%
104D 012480154.1B 24 [ SCPOO1 AAA 2.30%
106D 012300309.1B 23 =HRIZE SCPO02 AA 2.46%
116D 012383908.1B 23 I"IRKRE SCP002 AAA 2.42%
118D 042380411.1B 23 HERbE CP001 AA+ 2.50%
143D({k 1) 012384206.1B 23 iF|Iithsk SCPO08 AAA 2.32%
145D 012480553.1B 24 #E3 SCP0O01 AAA 2.28%
148D 012480661.1B 24 KMENEL SCP003 AAA 2.39%
148D 012480661.1B 24 KMENEL SCP003 AAA 2.39%
152D 012480601.1B 24 JLFE® SCP001 AAA 2.28%
160D 012480771.1B 24 T"IRARE SCP002 AAA 2.42%
160D 012480771.1B 24 T"IRARE SCP002 AAA 2.42%
166D 012480876.1B 24 EfFE% SCP003 AAA 2.36%

24 FE83¥7K SCPO01 (RlgE
167D 012480911.1B RERK (R AAA 2.35%
1)

169D 012480963.1B 24 #Wredh A SCP003 AAA 2.39%
169D 012480951.1B 24 E5#EAR SCP001 AAA 2.34%
178D({k 1) 012481075.1B 24 Mgk SCP004 AAA 2.30%



186D
200D
201D
211D
211D
220Dk 1)
245D
253D
257D
274D
342D
6D
13D
13D
18D
18D
18D
26D
26D
39D
55D
55D
55D
59D(fk 1)
59D(fk 1)
61D
66D({K 1)
92D
92D
104D
106D
116D
118D
143D({k 1)
145D
148D
148D
152D
160D
160D
166D

167D

169D
169D
178D ({4 1)
186D
200D
201D
211D
211D
220D({% 1)
245D
253D
257D
274D
342D

BRRH B FEHRIB (RITHH) _

18D
18D
26D +2Y
26D +2Y
26D +2Y
60D +2Y
67D
77D+NY
81D
87D({k 1)
88D+NY({X 1)

012480025.1B
012480228.1B
012480232.1B
012480395.1B
012480395.1B
012480520.1B
042380718.1B
012480814.1B
012480903.1B
042380758.1B
042480114.1B
012383510.1B
042380341.1B
042380341.1B
042380328.1B
012480173.1B
012382689.1B
072410018.1B
012480387.1B
012382993.1B
012480011.1B
012480011.1B
012480011.1B
012383285.1B
012383285.1B
012384289.1B
042380307.1B
012480172.1B
042380352.1B
012480154.1B
012300309.1B
012383908.1B
042380411.1B
012384206.1B
012480553.1B
012480661.1B
012480661.1B
012480601.1B
012480771.1B
012480771.1B
012480876.1B

012480911.1B

012480963.1B
012480951.1B
012481075.1B
012480025.1B
012480228.1B
012480232.1B
012480395.1B
012480395.1B
012480520.1B
042380718.1B
012480814.1B
012480903.1B
042380758.1B
042480114.1B

102200139.1B
101900491.1B
102100442.1B
102100442.1B
102100442.1B
102200154.1B
102101019.1B
101900791.1B
102101113.1B
102101168.1B
102281371.1B

24 E5EFER SCPO01
24 ZRikg s SCPO01
24 1535 SCP002
24 1&73 SCP002
24 1&73 SCP002
24 HEFE}Z SCP002
23 =1% CP003
24 IREKFREE SCP004
24 IR=EZ=F% SCP002
23 FaL s CP004
24 =251 CP003
23 FREgtEER SCPO11
23 EB CP0OO3
23 EB CP0OO3
23 s=zE CP007
24 KFEFEEE SCPOO1
23 fEFG# SCPOO5
24 FEERIESS CPOO1
24 14 SCPOOT

SRl SCP004
24 IRZ=HE SCP002
24 IRZ=HE SCP002
24 IRZHGHE SCP002
23 FE&=# SCP014
23 P SCP014
23 ¥ SCPO05
23 RiMNERL CP002
24 12T &M SCP003

23 1 CPO03
24 )M SCPOOT
23 =BEIEE SCP002
23 TR E SCP002
23 BBz CPOO1
23 FlItthek SCP008
24 #Es SCPOO1

24 truMEREk SCP003
24 truMEREk SCP003
24 JbEEZ SCPOOT
24 [TIRKRE SCP002
24 [TIRKRE SCP002
24 Epr&55 SCP003

24 FEERsk/K SCPO01 (RlEIE

#2)
24 =R A SCP003
24 EFEAR SCPOO1
24 I MittEgk SCP004
24 BE B SCP001
24 ZRRIFE SCPOOT
24 tiik SCP0O02
24 1813 SCP0O02
24 1813 SCP0O02
24 HEFEH SCP002
23 =% CP0O03
24 IERFEER SCPO04
24 |lm=EZ=Fx SCP002
23 FARE#T CP004
24 HiEig CP003

22 BB MTNOO4
19 Bk MTNOOT
21 R 5EH MTNO04
21 R 5EH MTNO04
21 R 5EH MTNO04
22 FpfstiF= MTNOO4
21 753088 MTN002
19 KE&EE MTNOO3
21 f@MiFETR MTNOO3
21 #5EEZG MTNOO1
22 %% MTNO10

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

AAA

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

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

2.34%
2.66%
2.65%
2.39%
2.39%
2.44%
2.53%
2.47%
2.42%
2.53%
2.53%
2.80%
2.30%
2.30%
2.55%
2.38%
2.45%
2.27%
2.45%
2.59%
2.44%
2.44%
2.44%
2.46%
2.46%
2.45%
2.55%
2.28%
2.42%
2.30%
2.46%
2.42%
2.50%
2.32%
2.28%
2.39%
2.39%
2.28%
2.42%
2.42%
2.36%

2.35%

2.39%
2.34%
2.30%
2.34%
2.66%
2.65%
2.39%
2.39%
2.44%
2.53%
2.47%
2.42%
2.53%
2.53%

2.50%
2.41%
2.90%
2.90%
2.90%
3.00%
2.45%
2.68%
2.35%
2.29%
2.70%



88D+NY
88D
89D
89D
89D
89D
92D
117D

133D+NY

133D+NY

154D
179D
203D
236D
242D
251D
253D
255Dk 1)
257D+NY
267D+NY
267D+2Y(fk 1)
332D(fk 1)
354D+1Y
1.05Y
1.07Y+NY
1.07Y+1Y
1.07Y+2Y(fk 2)
1.08Y
1.22Y
1.3Y
1.3Y

1.31Y+NY({k 1)

1.38Y
1.49Y
1.54Y({X 2)
1.54Y+NY({k 1)
1.56Y+2Y(fk 1)
1.65Y+NY
1.66Y+1Y
1.66Y+1Y
1.7Y({k 1)
1.7Y({k 1)
1.74Y+NY
1.75Y+NY({k 1)
1.81Y({X 2)
1.92Y
1.94Y+2Y
1.95Y
1.98Y
1.98Y+1Y(fk 2)
1.98Y
1.99Y
2.01Y
2.04Y+2Y
2.04Y+2Y
2.04Y+2Y
2.05Y
2.06Y({K 1)
2.08Y({X 2)
2.11Y

2.23Y+NY({K 1)

2.3Y

2.35Y+2Y
2.35Y+2Y

2.77Y
2.79Y+2Y
2.92Y+NY

2.92Y+NY({KX 1)
2.95Y

102200171.1B
102101172.1B
102101198.1B
102101198.1B
102101198.1B
101900838.1B
102101208.1B
102101353.1B

102281730.1B

102281730.1B

101901174.1B
101901290.1B
102282257.1B
101901571.1B
101901600.1B
101901649.1B
102103177.1B
102103191.1B
102103228.1B
102282742.1B
102180081.1B
102280313.1B
102380554.1B
102000666.1B
102280899.1B
102381004.1B
102000816.1B
102280932.1B
102281296.1B
102281562.1B
102281562.1B

102281586.1B

102281802.1B
102282149.1B
102282213.1B
102282224.1B
102382731.1B
102300544.1B
102383161.1B
102383161.1B
102282648.1B
102383266.1B
102383427.1B
102383457.1B
102380101.1B
102100303.1B
102480724.1B
102380456.1B
102480997.1B
102480987.1B
102480997.1B
102380675.1B
102380746.1B
132380024.1B
132380024.1B
132380024.1B
102380892.1B
102380954.1B
102381057.1B
102381148.1B

102381485.1B

102381699.1B
102381943.1B
102381943.1B
102480011.1B
102480147.1B
102480531.1B
102480574.1B
102480795.1B

22 JeifR R MTNOO3
21 FERIGEE MTNOO1
21 HA$ MTNOO1
21 H2A$% MTNOO1
21 H2A$ MTNOO1
19 £4453& MTN0O1
21 SMEE MTNO04
21 [EEERE MTNOO5S

22 LLI75EIR MTNOOS (R BIEE

1)

22 LLI75ER MTNOOS (R BIEE

1E)
9 BT’ MTNOO6
19 #=)HM4E MTNOO2
22 =HHE MTNOO7
19 BEKE/L MTNOO5
19 BEIEL, MTNOO6
19 BEIEL, MTNOO7
21 @ If=R MTNOO4
21 BRI, MTNO10
21 Hit% MTNO04
22 hE¥E MTNO042
21 Fh7EPUE MTNOO3A
£ MTNO002
23 EAHIE MTNOOT
20 K##&2E MTNOO1
22 FEEE% MTNOO1
23 HRiMEEE MTNOO2
20 #FEEHE MTNOO1
22 37\ MTNOO1
22 FARI=RE MTNOOT
22 Ehiazis MTN002
22 EhIFEZIE MTNOO2

22 EreiE MTNO12B(®El

ZiE)
22 TEEIE MTNOO1
22 HEF & MTN002
22 Y. BEZE MTNO05
22 hikzE MTNOOT
23 FBES MTNOO7A
23 ZagE MTNO10
23 =A% MTNOO3
23 1=tAdE MTNOO3
22 {55t MTNOO1
23 =fe% MTNOO5
23 SEIFiX MTN002
23 AR ] MTNOO3
L% MTNOOT
21 fEEFF MTNOO1
24 &IMFTAR MTNOO1
23 7TPEaX#% MTNOOT
24 F5EREZE MTNOO6
24 i8R % MTNOO1
24 F5EREZE MTNOO6
23 Rl=AEE MTNOO2A
23 EhipkE# MTNOOT
23 $KEFEF GNOO1
23 2B GNOO1
23 $KEFEF GNOO1
23 FhE3EE MTNO10
23 FLLH3E MTNOO1
23 1R)|[1@EX MTNOO2
23 FBES MTNO003

23 #5838 MTNOOSB (BEB{R{t

B
23 HILER MTN004
23 Eifg MTNOO1
23 Eifg MTNOO1
24 BRER MTNOO1
24 ERE# MTNOO1
24 ErexEsE MTNOO1
24 ErexEsE MTN002
24 M EFR MTNOO1A

AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA

AAA

AAA

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

AAA

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

AAA

AA+
AAA
AAA
AA+
AA
AAA
AAA
AAA

2.50%
2.22%
2.36%
2.36%
2.36%
2.42%
2.43%
2.40%

2.74%

2.74%

2.42%
2.45%
2.56%
2.40%
2.40%
2.39%
2.43%
2.40%
2.46%
2.45%
2.50%
2.33%
2.70%
2.50%
2.52%
2.57%
2.47%
2.48%
2.46%
2.55%
2.55%

2.69%

2.80%
2.80%
2.54%
2.56%
2.63%
2.77%
2.79%
2.79%
2.77%
2.90%
2.65%
2.60%
2.59%
2.77%
2.56%
2.46%
100
2.89%
100
2.57%
2.90%
2.96%
2.96%
2.96%
2.42%
2.56%
3.25%
2.69%

2.63%

2.82%
2.49%
2.49%
2.99%
3.10%
2.92%
2.91%
2.61%



2.97Y+NY 102480930.1B 24 Ry MTN0O3 AAA 2.72%
2.97Y+NY 102480930.1B 24 Ry MTN0O3 AAA 2.72%
2.98Y 102481115.1B 24 chiz MTNOO1 AAA 2.50%
2.98Y 102481087.1B 24 RUEAELE MTNOO2 AAA 2.61%
2.98Y 102481134.1B 24 EEMEE MTNOOT AA+ 2.69%
4.93Y(fk 1) 102480644.1B 24 3423 MTNOO2B AA+ 3.12%
24 EEA MTNOOT (RIIj=
4.96Y 102480838.1B MEEA (Frel AAA 2.93%
)
4.96Y 102480926.IB 24 BEIHEE MTNOO1 AAA 2.98%
9.47Y 102382460.IB 23 ¥Rtz MTNOO3 AAA 3.12%
SRS EEIR
HRRH B EHE (RITH)
17D(fk 1) 2122020.1B 21 THRFASR 01 AAA 2.50%
27D 155364.SH 19 5201 AA+ 2.65%
50D +2Y({k 1) 188115.SH 21 58 07 AAA 2.50%
50D +2Y({k 1) 188115.SH 21 358 07 AAA 2.50%
100D (% 2) 149535.57 21 Ef= 03 AAA 2.30%
120D 188442.SH 21 388 02 AAA 2.34%
120D 188442.SH 21 388 02 AAA 2.34%
128D (% 2) 152987.SH 21 4201 AAA 2.42%
134D 188541.SH EER4G 08 AAA 2.30%
134D 188534.SH 21 SF 09 AAA 2.27%
137D 188567.SH 2143 G9 AAA 2.24%
151D 149614.57 21 E8iF 10 AAA 2.26%
152D +2Y 133066.57 21 45 01 AAA 2.49%
152D +2Y 133066.57 21 45 01 AAA 2.49%
167D +1Y 252385.SH 23 3&35 01 AAA 2.60%
201D 149658.5Z 21 %13 AAA 2.28%
228D 138545.5H 22 24502 AA+ 2.60%
235D+2Y 185011.SH 21 i 19 AAA 2.42%
239D 197664.SH 21485 10 AAA 2.28%
239D 114611.5Z 19 14 02 AA+ 2.58%
257D +2Y 197899.SH 21 %2201 AA+ 2.64%
295D 185286.SH 22 $BiE G1 AAA 2.30%
334D+2Y 163161.SH 20 4 01 AAA 2.48%
334D+2Y 163161.SH 20 4 01 AAA 2.48%
351D 148206.57 23 K45 01 AAA 2.32%
353D+NY(fk 1) 185568.SH 22 3548 Y1 AAA 2.52%
362D 149849.57 22 Ef= 04 AAA 2.31%
1.01Y+5Y 2023005.IB 20 RS AAA 2.50%
1.01Y+5Y 2023005.IB 20 RS AAA 2.50%
1.01Y+5Y 2023005.IB 20 RS AAA 2.50%
1.01Y+5Y 2023005.IB 20 RS AAA 2.50%
1.01Y+5Y 2023005.IB 20 RS AAA 2.50%
1.01Y+5Y 2023005.IB 20 ERAE AAA 2.48%
1.06Y+NY 115244.SH 23 B Y1 AAA 2.74%
1.06Y+NY 115244.SH 23 B Y1 AAA 2.74%
1.06Y+2Y 163338.SH 20 B4R 01 AAA 2.45%
1.07Y+NY 185686.SH 22 Z[RT Y3 AAA 2.54%
1.08Y(i% 2) 194452.SH 22 35 04 AAA 2.47%
1.12Y+NY(fk 1) 185740.SH G22HXY1 AAA 2.52%
1.19Y+2Y(fk 1) 149922.57 22 &5 05 AAA 2.73%
1.19Y+2Y(fk 1) 149922.57 22 €45 05 AAA 2.73%
1.45Y 252350.SH 23 1% 03 AAA 2.75%
1.48Y+2Y (K 2) 175166.SH 20 824 01 AAA 2.48%
1.48Y (% 1) 148467.57 23 ERIE 07 AAA 2.42%
1.48Y (% 1) 175170.SH 20 HF G2 AAA 2.48%
1.49Y 148069.57 22 E 01 AA+ 2.59%
1.57Y 137950.SH 22 KR 06 AAA 2.45%
1.6Y 137967.SH 22 51E G3 AAA 2.55%
1.67Y 133716.5Z 23 @4 01 AAA 2.69%
1.72Y+NY 138721.SH 485 VKO AAA 2.60%
1.81Y 177608.SH 21 #57K 02 AAA 2.68%
1.81Y 177608.SH 21 #57K 02 AAA 2.68%
1.92Y+NY 240607.SH 24 157 Y1 AAA 2.65%
1.94Y(fk 2) 1180052.1B 11 ERs 1 AAA 2.45%
1.99Y 148217.5Z 23 E5T 01 AAA 2.50%
2.08Y 149424.57 21 1% 02 AAA 2.47%
2.08Y 149424.57 21 1% 02 AAA 2.47%
2.1Y 251017.SH 23 &g 01 AA/AA+ 3.16%




2.1Y+2Y 133515.5Z 23 gkl 01 AA+ 2.80%
2.12Y 120605.SH 06 =% AAA 2.37%
2.12Y 068022.1B 06 =ltfH AAA 2.37%
2.24Y 188315.SH 21 8833 03 AAA 2.53%

2.3Y 251732.SH 23 35C 03 AA+ 2.82%
2.35Y 149579.5Z 21 EB%= 06 AAA 2.54%
2.35Y 149579.5Z 21 EB%= 06 AAA 2.54%
2.37Y 115727.SH 23 gt AAA 2.57%
2.38Y+NY 115782.SH 23 IR Y3 AAA 2.80%
2.49Y 1680383.1B 16 FIGTFFEINR AA 3.01%
2.49Y 1680383.1B 16 FIGTFFEINR AA 3.01%

2.6Y+2Y 252897.SH 23 M 05 AA+ 2.88%

2.6Y+2Y 252897.SH 23 M 05 AA+ 2.88%

2.8Y+NY 185245.SH 22 th& Y1 AAA 2.70%
2.82Y 253672.SH 24 51501 AAA 2.82%

2.83Y+NY 185337.SH 22 H3= Y1 AAA 2.72%
2.93Y+2Y({k 1) 240630.SH 24 RI61 K1 AAA 2.62%
2.95Y+2Y 240658.SH 24 M 01 AA+ 2.88%
2.95Y+2Y 240658.SH 24 M 01 AA+ 2.88%
2.96Y+2Y 240667.SH 24 35C 01 AA+ 2.78%
2.96Y+2Y 133780.5Z 24 FEE 01 AA 2.87%
2.98Y+NY({k 2) 240775.SH 24 etk Y1 AAA 2.67%
2.98Y+NY({k 2) 240775.SH 24 etk Y1 AAA 2.67%
2.98Y+NY({k 2) 240775.SH 24 etk Y1 AAA 2.67%
3.24Y+2Y({k 1) 185917.SH 22 fE5E 06 AAA 2.715%
3.88Y 114915.SH 23 Ri5 03 AA 3.02%
4.07Y+NY 115295.SH +eEs, YKO6 AAA 2.72%
4.44Y +5Y 272380011.1B 23 AEBRREA TR 01 AAA 2.81%
4.44Y +5Y 272380011.1B 23 AEBRREA TR 01 AAA 2.81%
4.44Y +5Y 272380011.1B 23 AEBRREA TR 01 AAA 2.81%
4.85Y 253510.SH 24 &% 01 AA 3.26%
4.86Y 253874.SH 24 7%} 02 AA+ 3.03%

4.95Y+5Y 152122.SH 19 £p%} 01 AAA 2.94%
8.62Y 2280465.1B 22 #KIE 16 AAA 2.55%
211D 032101135.1B 21 2AEK PPNOO1 (4#E) AA+ 2.52%
327D 032280201.1B 22 s{RSCAl PPNOOT1 AA 2.60%
327D 032280201.1B 22 s{RSCAl PPNOOT1 AA 2.60%

2.5Y+2Y 032380941.1B 23 EEIIE PPN0O02 AA 2.88%

11D 2128014.1B 21 #i8iR1T 01 2.35 AAA
14D+5Y 1928009.1B 19 RIRIT”4 04 2.35 AAA
14D+5Y 1928009.1B 19 RIRIT”4 04 2.35 AAA
14D+5Y 1928009.1B 19 RIRIT”4 04 2.35 AAA
124D+NY 1928018.1B 19 TrHRITKESR 24 AAA
124D+NY 1928018.1B 19 TrHRITKESR 24 AAA
124D+NY 1928018.1B 19 TrHRITKESR 24 AAA
141D +5Y 1928019.1 19 RIBRIT 4% 01 2.35 AAA
145D+NY 1928021.1B 19 RUARITIKEAR 01 24 AAA
145D+NY 1928021.1B 19 RUARITIKELAR 01 24 AAA
161D+NY 1928023.1B 19 RIERTT/RERR 02 24 AAA
161D+NY 1928023.1B 19 RIERTT/RERR 02 24 AAA
161D+NY 1928023.1B 19 RIERTT/RERR 02 24 AAA
161D+NY 1928023.1B 19 RIERTT/RERR 02 24 AAA
176D+NY 1928025.1B 19 BRI TRERR 24 AAA
176D +NY 1928025.1B 19 BRI TKERR 2.4 AAA
183D +5Y 1920059.1B 19 THRIT 4R 2.4 AAA
229D 2128037.1B 21 B&$R1T 01 2.264 AAA
229D +5Y 1920066.1B 19 ESRIT "R 2.4 AAA
229D 2128037.1B 21 B&$R1T 01 2.26 AAA
229D 2128037.1B 21 B&$R1T 01 2.2625 AAA
239D+5Y 1928033.1B 19 FERIT 4 03 2.36 AAA
239D+5Y 1928033.1B 19 FERIT 4 03 2.36 AAA
242D 2120103.1B 21 KIMRITERBR 2.28 AAA
250D+NY 1920076.1B 19 BRI TKER 2.48 AAA
250D+NY 1920076.1B 19 BRI TKER 2.48 AAA
253D 2128046.1B 21 jEARIT 02 2.23 AAA
253D 2128046.1B 21 jEARIT 02 2.23 AAA
253D 2128046.1B 21 jEARIT 02 2.23 AAA
270D 2120116.1B 21 FIER1T 01 2.26 AAA
277D+5Y({k 1) 1920091.I1B 19 BRRIT—4 2.405 AAA
330D 2228009.1B 22 S KSRIT/IMSE 2.25 AAA
330D 2228009.1B 22 S KERIT/IMSE 2.25 AAA
330D 2228009.1B 22 S KSRIT/IMSE 2.25 AAA




330D 2228009.1B 22 S KERIT/IMSE 2.25 AAA
355D+NY 2028006.1B 20 HRfEERITRER R 2.435 AAA
355D+NY 2028006.1B 20 HRfEERITRER R 2.435 AAA
355D+NY 2028006.1B 20 HRfEERITRER R 2.435 AAA
355D+NY 2028006.1B 20 HRfEERITRER R 2.43 AAA
355D+NY 2028006.1B 20 HRfEERITRER R 2.43 AAA
358D 2220025.1B 22 HUNERITERBIR 2.29 AAA
1.01Y+NY 2020016.1B 20 TR TIRER R 2.49 AAA
1.06Y+5Y({k 2) 2020022.1 20 FEEHRIT =4 01 2.445 AAA
1.06Y+5Y({k 2) 2020022.1 20 FEEHRIT =4 01 2.45 AAA
1.09Y+NY 2028014.1B 20 FERITKELR 01 2.445 AAA
1.09Y+NY 2028014.1B 20 FERITKELR 01 2.445 AAA
1.09Y+NY 2028014.1B 20 FERITKELR 01 2.445 AAA
1.11Y+5Y 2028013.1B 20 RAMRIT 4 01 2.39 AAA
1.11Y+5Y 2028013.1B 20 RAMRIT 4 01 2.39 AAA
1.12Y+NY 2028017.1B 20 RAVERITKER R 01 2.445 AAA
1.12Y+NY 2028017.1B 20 RAVERTT7KER R 01 2.445 AAA
1.12Y+NY 2028017.1B 20 ARVERTT7KER R 01 2.45 AAA
1.12Y+NY 2028017.1B 20 ARAVERFT7KER R 01 2.45 AAA
1.12Y+NY 2028017.1B 20 RAVERTT7KER R 01 2.45 AAA
1.15Y+5Y 2028018.I1B 20 3TBRIT R 2.39 AAA
1.25Y+5Y({k 2) 2028022.1B 20 RESRIT— R 2.56 AAA
1.25Y+5Y({k 2) 2028022.1B 20 RESRIT— R 2.56 AAA
1.25Y+5Y({k 2) 2028022.1B 20 RESRIT— R 2.56 AAA
1.25Y+5Y({k 2) 2028022.1B 20 RERITZR 2.56 AAA
1.27Y({k 1) 2220055.1B 22 B HRITE&ER 01 2.38 AAA
1.37Y({k 2) 2220060.1B 22 WESRITEaE 2.34 AAA
1.38Y+5Y 2028024.1B 20 RSRIT R 2.45 AAA
1.38Y+5Y 2028024.1B 20 RSRIT R 2.45 AAA
1.47Y+5Y({k 2) 2028033.1B 20 FIHRIT R 2.415 AAA
1.47Y+5Y({k 2) 2028033.1B 20 FIURIT R 2.415 AAA
1.47Y+5Y({k 2) 2028033.1B 20 BIRIT R 2.42 AAA
1.47Y+5Y({k 2) 2028033.1B 20 BIRIT R 2.42 AAA
1.47Y+5Y 2028034.1B 20 AT "4 03 2.455 AAA
1.47Y+5Y 2028034.1B 20 JEARIRIT "4 03 2.46 AAA
1.49Y+NY 2028037.1B 20 FEARERITREL R 2.495 AAA
1.49Y+NY 2028037.1B 20 FEARERITRER R 2.495 AAA
1.49Y+5Y 2028041.1B 20 TrstR1T—4 01 2.42 AAA
1.49Y+5Y 2028041.1B 20 TrstR1T—4% 01 2.42 AAA
1.56Y({k 1) 2228051.1B 22 SFRRIT/IMIR 2.33 AAA
1.6Y+5Y({k 1) 2028044.1B 20 IRIRITZ4 01 2.48 AAA
1.62Y 2228057.1B 22 BRIRIT 04 2.33 AAA
1.64Y+NY 2028048.1B 20 RERTTKEL R 02 2.5 AAA
1.64Y+NY 2028048.1B 20 RERTTKEL R 02 2.5 AAA
1.64Y+NY 2028048.1B 20 RERTTKEL R 02 2.5 AAA
1.7Y 2220088.1B 22 JERRIT 2.51 AA+
1.7Y 2220088.1B 22 JERRIT 2.51 AA+
1.72Y+NY({k 1) 2028053.1B 20 FERITKERR 03 2.51 AAA
1.98Y+5Y 2128008.1B 21 RERIT 4% 01 2.475 AAA
1.98Y+5Y 2128008.1B 21 RERIT 4% 01 2.475 AAA
2.01Y+NY 2120022.1B 21 X ERITRER R 2.85 AAA/AA+
2.01Y+NY 2120022.1B 21 X ERITRER R 2.85 AAA/AA+
2.08Y({k 1) 2328011.1B 23 IFRSERIT/IMYE 01 2.4 AAA
2.14Y 2328015.1B 23 fBEFRITEREERR 01 2.45 AAA
2.15Y 2328016.1B 23 RAR1T 01 2.45 AAA
2.19Y+5Y(fk 2) 2120047.1B 21 FRERIT 4 01 2.55 AAA
2.2Y+NY 2128022.1B 21 BRI TRERIR 2.55 AAA
2.2Y+NY 2128022.1B 21 BRI TIRERIR 2.55 AAA
2.25Y+NY 2120058.1B 21 IA/RESRITRE =R 4.44 AAA/AA+
2.31Y 212380008.1B 23 Z{7{%R 01 2.37 AAA
2.31Y 212380008.1B 23 Z{7{%R 01 2.37 AAA
2.33Y({k 1) 212380013.1B 23 st TR 01 2.42 AAA
2.33Y({k 1) 212380013.1B 23 st TR 01 2.42 AAA
2.33Y 212380012.1B 23 IRERE =% 01 2.47 AAA
2.37Y+5Y(fk 1) 2128025.1B 21 BRRIT 4 01 2.51 AAA
2.46Y({K 1) 2321030.1B 23 bFRE/MMIR 2.46 AAA
2.5Y({k 2) 212380021.1B 23 347K 02 2.39 AAA
2.5Y({k 2) 212380021.1B 23 3247% 02 2.39 AAA
2.5Y({k 2) 212380021.1B 23 347K 02 2.39 AAA
2.64Y+NY 2128038.I1B 21 FRAVRTTKEL(R 01 2.59 AAA
2.65Y 2320057.1B 23 KIDERIT VIR 2.465 AAA
2.65Y 2320057.1B 23 KIDERIT VIR 2.465 AAA




2.67Y+NY 2120107.1B 21 AR TIRER R 2.72 AAA
2.67Y+5Y({k 2) 2121054.1B 21 RUYKRE R 2.88 AA/AA-
2.72Y+5Y 2128051.1B 21 TERIT 4% 02 2.54 AAA
2.72Y+5Y 2128051.1B 21 TERIT 4% 02 2.54 AAA
2.73Y 2320064.1B 23 BRERR/IMMIE 2.75 AA+
2.97Y 2220020.1B 22 EEERAT 02 2.47 AAA
2.98Y 212480005.1B 24 S KERITHR 01 2.43 AAA
2.98Y 212480005.1B 24 S KERITHR 01 2.43 AAA
2.98Y 212480005.1B 24 S KERITHR 01 2.43 AAA
2.98Y 2420011.1B 24 RS ERIT/IMYE 01 2.46 AAA
2.98Y 2420011.1B 24 HRFSERIT/IMYE 01 2.46 AAA
2.98Y 212480005.1B 24 S KERITHR 01 100 AAA
2.98Y 212480005.1B 24 S KERITHR 01 100 AAA
2.98Y 212480005.1B 24 S KERITHR 01 2.43 AAA
2.98Y 212480005.1B 24 S KERITHR 01 2.44 AAA
2.98Y 212480005.1B 24 S KERITHR 01 2.44 AAA
2.98Y(fk 1) 2420013.1B 24 Jb7R1T 01 2.46 AAA
3.05Y+5Y 2228024.1B 22 TESRAT—4 03 2.56 AAA
3.05Y+5Y 2228024.1B 22 TESRIT—4 03 2.56 AAA
3.05Y+5Y 2228024.1B 22 TESRAT—4 03 2.57 AAA
3.05Y+5Y 2228024.1B 22 TE$RAT—4 03 2.57 AAA
3.22Y+5Y 2228039.1B 22 FRERIT 4R 01 2.57 AAA
3.33Y+5Y 092280024.1B 22 MBEREIT R ALK 02 2.77 AAA/AA+
3.35Y+5Y 092280033.I1B 22 TRSRIT —RE AR 01 2.65 AAA
3.4Y+5Y({k 1) 092280065.1B 22 T{T—4R&EAME 03A 2.585 AAA
3.41Y+5Y 092280069.1B 22 HEERIT T RE AR 01 2.64 AAA
3.42Y+5Y({k 1) 092280080.1B 22 WRERIT—REALR 01A 2.64 AAA
3.42Y+5Y({k 1) 092280080.1B 22 WRERIT—REALR 01A 2.64 AAA
3.49Y+5Y 092200008.1B 22 RAIT_AANR 02A 2.615 AAA
3.49Y+5Y 092200008.1B 22 RAIT_RAANR 02A 2.61 AAA
3.49Y+5Y 092200008.1B 22 RAIT_RAANR 02A 2.59 AAA
3.61Y+5Y(fk 1) 092280131.1B 22 BT REAALR 02A 2.59 AAA
3.61Y+5Y(fk 1) 092280131.1B 22 BT RAALR 02A 2.595 AAA
3.61Y+5Y(fk 1) 092280131.1B 22 BT REAALR 02A 2.595 AAA
3.63Y+5Y 092280139.1B 22 AT TREARSR 02A 2.62 AAA
3.63Y+5Y 092280139.1B 22 AT TREARSR 02A 2.62 AAA
3.63Y+5Y 092280139.1B 22 AT TREARSR 02A 2.62 AAA
3.63Y+5Y 092280139.1B 22 AT TREARSR 02A 2.605 AAA
3.63Y+5Y 092280139.1B 22 ATREAS R 02A 2.605 AAA
3.63Y+5Y 092280139.1B 22 ATREAS R 02A 2.6 AAA
3.63Y+5Y 092280139.1B 22 ATREAS R 02A 2.605 AAA
3.63Y+5Y 092280139.1B 22 ATREAS R 02A 2.605 AAA
3.63Y+5Y 092280139.1B 22 ATREAS R 02A 2.605 AAA
3.63Y+5Y 092280139.1B 22 ATREAS R 02A 2.605 AAA
3.63Y+5Y 092280139.1B 22 ATREAS R 02A 2.61 AAA
3.63Y+5Y 092280139.1B 22 ATREAS R 02A 2.61 AAA
3.63Y+5Y 092280139.1B 22 ST AL 02A 2.61 AAA
3.63Y+5Y 092280139.1B 22 ST B AL 02A 2.61 AAA
3.63Y+5Y 092280139.1B 22 ST AL 02A 2.61 AAA
4.17Y+5Y({k 1) 232380021.1B 23 HERIT & AR 01 2.77 AAA
4.17Y+5Y({k 1) 232380021.1B 23 HERIT & AR 01 2.77 AAA
4.17Y+5Y({k 1) 232380021.1B 23 HERIT & AR 01 2.77 AAA
4.17Y+5Y({k 1) 232380021.1B 23 HERIT & AR 01 2.77 AAA
4.39Y+NY 242380016.1B 23 HRRIRITKEL(R 01 3.22 AAA
4.39Y+NY 242380016.1B 23 HRRIRITKEL(R 01 3.18 AAA
4.47Y+5Y 232380052.1B 23 RATREASR 02A 2.64 AAA
4.5Y+NY 242380021.1B 23 Ff7KEE R 02 2.71 AAA
4.56Y+NY 242380019.1B 23 BpfiEzKkEEfR 01 2.7 AAA
4.64Y+5Y 232380076.1B 23 BT REALR 03A 2.64 AAA
4.96Y+NY 242400005.1B 24 R477KEE(R 01 2.74 AAA
4.96Y+NY 242400005.1B 24 R477KEE(R 01 2.73 AAA
4.96Y+NY 242400005.1B 24 TATRER 01 2.725 AAA
4.96Y+NY 242400005.1B 24 TATKELR 01 2.725 AAA
4.97Y+NY({k 1) 242400004.1B 24 HRfiEKEEfR 01 2.745 AAA
4.97Y+NY({k 1) 242400004.1B 24 HRfiEKEEtR 01 2.73 AAA
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