WE BT
IRITERSFHIZ
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[2024-02-26]

L

2B 26 H, TSR, AEPARRMNETR, SBURIERBIRAFRET 3290 {275 7 KEBEERIEERE, PinflZ) 1.8%, Wind ZUEE
~, =H 1370 {Z7n¥EIWEIRE, FEER#EH 1920 27T,
AE (2B 26HE3 B 1H) RITaHAmaEE 5320 (ZmdEWEH, HEHE—=FRA55IEH 1370 275, 41012Z7T. 490127, 58012
JT. 24701Z27T. Lkah, B= (2 B 28 H) &8 50 {Z7tREGHZIHE,
E&75TE 242D 230024 1.73-745; 303D 220028 1.79-7925; 2.72Y 230025 2.1175-125; 4.63Y 230022 2.22-2525; 6.83Y 230028
2.3625-38; 9.75Y 230026 2.375-4035; 29.13Y 230009 2.56-60,

W F % (%) 1.7425 2.1400 2.2400 2.3925 2.4325 2.5970
A F % (%) 1.7500 2.1250 2.2300 2.3700 2.4130 2.5630
A5 (%) 0.0075 -0.0150 -0.0100 -0.0225 -0.0195 -0.0340

LT

SRMEISE 194D(fK 2) 230211 1.83-85; 331D 240301 1.85; 2.99Y 220203 2.24-25; 4.55Y 230415 2.36-375;
9.54Y 230215 2.5725-595,

I I A T I T

6.65Y 200215 2.505;

WE ] 3E I 4 il 5 (%) 1.8300 2.2400 2.3700 2.5500 2.6100

A H 9 E T4 Rl (%) 1.8000 2.2300 2.3575 2.5400 2.5900

A5 5(%) -0.0300 -0.0100 -0.0125 -0.0100 -0.0200

WE H [E FF£5 (%) 1.8400 2.2150 2.3125 2.4900 2.5950

A H E -5 (%) 1.8300 2.2050 2.2925 2.4750 2.5600

2B (%) -0.0100 -0.0100 -0.0200 -0.0150 -0.0350

B eouns
SRRTERMHIAIER, AREREFT Q2. Q3 HR, Rin/5E, 31D 012480078.1B 24 fAFISLIr SCPO03 AAA  1E 2.26%RK3Z

(fHERIE) , RITHLARIT;, 79D 012384139.1B 23 E&i&E SCPO10 AAA 7 2.30 pkR, RITHALENM. FKin/AHE,

135D 012480079.1B 24 Lig#li5 SCP002  AAA  7£2.28%pk3x (fH1E-3 &) , RITHLIENM, 165D 012480026.1B 24 EER=

SCPO0T AAA  71x2.42%p32 (fHE-5E) , RITHEIRIT. Kin/amE, 214D 012480010.1B 24 &{5 SCP001T  AAA £ 2.40%R%3X (fhfE-3

8) , EeHEES; 263D 012480535.1B 24 i =gl SCP002 AAA 71£235%m3R (fHE-4 (IE) |

MR I 7.

I T T I T T
AAA 2.29 2.38 2.45 2.5 2.6

RITHERS. BMS, B, PR

AA+ 25 253 2.6 2.69 2.75
EXFUTERER

AA 2.75 2.99 3.0 3.32 3.35

AA- 3.09 3.66 3.78 4.35 4.48
AAA 2.28 1 239 -1 244 1 251 -1 2.58 2
SRS AA+ 252 -2 256 -3 | 263 -3 271 -2 | 277 -2
(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

SHPEZGIEENT, 1-3 FEmRPE, SHHE-2~HEMK3E, 2.5 MhaghtEd, 23 i7IE MTNOO3A (AAA, 1.57Y) FRATE
2.43%; 223C€ MTNO04 (AAA, 1.71Y) BRSGETE 2.3575%%1 2.355%m3%; 233C& MTNO03 (AAA, 2.24Y) RRARTE 2.435%, & FEARTT

Top; 233C& MTNOO6A (AAA, 2.67Y) 7E2.48%m3 4 5. 3 55 FHIR, AERR—MR, 23 B3& MTNO02 (AAA, 4.04Y) 7E2.65%M; 23 iS5



2l MTNOOSA (AAA, 4.79Y) HINSTIRTE 2.65%7F0 2.64%F43%. 5Y RIALEAPR, B3simik, 23 #%AeEE1 MTNOO1B (AAA, 9.41Y) £ 2.75%H3%, &

rms, SEYREEEERNES, 8 MT.

_______

AAA+ 2.51 2.82 None

AAA 2.44 2.6 2.81 None None

YU R

AA+ 2.53 2.83 3.04 None None

AA 2.71 2.95 3.21 None None
AAA+ 2.31 -1 2.54 -3 2.71 -1 2.83 -1 None None
SRS EhIEE AAA 2.46 -2 2.61 -1 2.82 -1 None = None None | None
(BP) AA+ 2.54 -1 2.85 -2 3.05 -1 None None None ' None
AA 2.71 0 2.95 0 3.25 -4 None None None ' None

B cus

SHEWRRIRRER, BE, @, 117, RESHEENESS. ARMSE, 217 & 03 AAA piRfE 2.30%, EEEH, FRREL
Ne 22T G2 AAA BRAITE 2.42%, $RITIEVISEH, BEEIN. 197788 G1 AAA FRTE 2.69%. HAST5THE, 21 B3k 03 AAA FR3TE 2.48%, fRITIENASE
H, RITEMSEN, 22 L 01 AAA RRRXTE 2.68%, {REQSEH, HREISEN. 24 K#T 02 AAA pRRTE 2.90%, $RITIEEN e, RTEMEAN. KinAGH,

GC =l K2 AAA BASTE 2.74%., G24 B4, 1 AAA FRAITE 2.84%, 23 4% 02 AAA FAS7E 3.00%, RITSEWH, RIFIEMEAN,

L

B—iaEhFR, STHOKFRERE. KREFTH, SUENMLERZINRSETR, 26 FREIETIRICAMIIE 8.06%MT, iRk, RAKETER
FEEEEN, SWEAORENRII—EENER, WIMIEEEAXTENEIREIRT. rRR, Fik. heSFEELEH M ik 0.5-

1pt, MEERLETEL 3-5pt.

SHERR

BRR s FHRI (RITHH) _

012382936.1B 23 [EBx SCP020 2.25%
20D(f%k 1) 012383506.1B 23 828 SCP005 AAA 2.31%
20D(f%k 1) 012383506.1B 23 828 SCP005 AAA 2.31%
20D(f%k 1) 012383506.1B 23 828 SCP005 AAA 2.31%
25D 042380177.1B 23 H2A CP002 AAA 2.35%
27D({k 1) 012383602.1B 23 F557K5 SCP002 AA 2.60%
31D 012480101.1B 24 fFFIscdl SCPO04 AAA 2.26%
31D 012480078.1B 24 fAFIszdl SCPO03 AAA 2.26%
32D 012480333.1B 24 th3SEf, SCP020 AAA 2.27%
32D 012480333.1B 24 th3SEf, SCP020 AAA 2.27%
32D 012480164.1B 24 fFFIszdl SCPO07 AAA 2.26%
51D 042380230.1B 23 =B CPO04 AAA 2.40%
61D({k 2) 012384001.1B 23 2/I4&F SCP005 AA+ 2.51%
79D 012384139.1B 23 E5Eg SCPO10 AAA 2.30%
121D 012480215.1B 24 i8iEE#H SCP003 AAA 2.40%
135D 012480079.18 24 13447 SCPO02 AAA 2.28%
147D 012480329.1B 24 B35 SCPO01 AAA 2.27%
165D 012480026.1B 24 EERE SCPO01 AAA 2.42%
176D 012480552.1B 24 fruhENER SCPOO1 AAA 2.37%
189D 012384379.1B 23 Fllthgk SCPO09 AAA 2.28%
189D 012384379.1B 23 FYllthgk SCPO09 AAA 2.28%
199D 012480134.1B 24 X3k RE SCPO01 AAA 2.38%
214D 012480010.1B 24 &(5 SCP001 AAA 2.40%
214D 012480155.1B 24 igiEER SCP002 AAA 2.49%
227D 012480506.1B 24 ;T5R¥=R% SCPOO1 AA+ 2.46%
230D({x 1) 012480197.1B 24 HitkiE#R SCP001 AA+ 2.48%
242D 012480426.1B 24 F=3GEE SCP002 AA+ 2.48%
263D 012480535.1B 24 thfin=Ft SCP002 AAA 2.35%
325D 042480029.1B 24 TEER CP001 AA 2.59%
=L
HREL BARE (R17H49) _
101900240.1B 19 ET3Ed MTNOOT 2.25%
21D 102280550.1B 22 FZLFHE MTNOO02 AAA 2.25%
21D+NY 102280553.1B 22 i®Z& MTNO07 AAA 2.55%
24D+ NY 102280572.1B 22 EaeEEsE MTNOO1 AAA 2.41%
62D({X 1) 102100847.1B 21 ##% MTNO003 AAA 2.27%
105D ({4 1) 102101052.1B 1 EF41E MTNOO1 AAA 2.65%



120D
151D+NY
154D +2Y
203D(fk 2)
203D(fk 2)
207D
229D(fk 2)
232D
253D
260D
283D
288D
294D
306D (fk 2)
306D (fk 2)
321D(fk 1)
321D(fk 1)
364D
1.07Y+3Y
1.07Y
1.08Y({% 2)
1.15Y({Kx 1)
1.16Y+3Y
1.37Y+NY
1.37Y+NY

1.4Y+NY

1.53Y({x 1)
1.72Y+NY
1.72Y+NY
1.81Y+3Y
1.9Y
2.05Y(fk 1)
2.09Y
2.12Y+2Y
2.12Y+2Y
2.16Y+2Y
2.39Y+NY
2.58Y(fk 2)
2.58Y(fk 2)
2.58Y(fk 1)
2.64Y+2Y
2.73Y+NY
2.76Y
2.76Y
2.9Y+3Y({X 2)
2.94Y+NY
2.95Y+NY({X 2)
2.95Y+NY({X 2)
2.99Y+NY
2.99Y+NY
3.05Y
3.93Y
4.04Y
4.07Y
4.52Y
4.87Y
4.95Y+NY
19.94Y

SHEIVRERIRE

HRFY A BB (RITH) _

102101196.1B
102101378.1B
102101404.1B
102101863.1B
102101863.1B
101900944.1B
102102025.1B
102102061.1B
101901515.1B
102180021.1B
101901658.1B
102103224.1B
101901679.1B
102103343.1B
102103343.1B
102280060.1B
102280060.1B
102280349.1B
102380620.1B
102000478.1B
102280665.1B
102280838.1B
102300357.1B
102281506.1B
102281506.1B

102381765.1B

102282039.1B
102383067.1B
102383067.1B
102383369.1B
102100138.1B
102380503.1B
102380747.1B
102380809.1B
102380809.1B
102381116.1B
102381695.1B
102382626.1B
102382626.1B
102382640.1B
102382788.1B
102382927.1B
102383219.1B
102383219.1B
102480220.1B
102400616.1B
102480467.1B
102480467.1B
102480512.1B
102480512.1B
102280537.1B
102480398.1B
102380438.1B
102380621.1B
102382371.1B
102480091.1B
102480464.1B
102480424.1B

23 ;IBBZ2 MTNOO2(AJ#F

21 Hh§EE MTN002
21 shEE#% MTNOO8
21 XBHEF MTNOOT
21 #eEpE MTNOO3
21 #eEpE MTNOO3
19 f51F3%1@ MTNOO3
21 F7IItBek MTNOOS
21 Ei&RE MTNOO1
19 FIE#R MTNOO1
21 %55 MTN004
19 FEHHF% 4 MTNOO1
21 (75 MTNOOGA
19 5 IE% MTNO02
21 Eafipg MTNOO4
21 Eafipg MTNOO4

22 E3URI% MTNOO
22 B3 45#% MTNOO1
22 TZEE MTNOO1
23 F¥BFEEIE MTNOO2
20 FHLLE#®E MTNOO1
22 {25 MTNOO
22 BT MTNOOT
23 {Eikd= MTNOOT

22 HEBE MTN002
22 BB MTN002

)

22 JRETER MTNOO2
23 4£1FA MTNOO1
23 4£1FA MTNOO1

23 EIERHHIS MTNOO1

21 854H3& MTNOO1

23 X5EF MTNOOTA

23 #EpEFFT MTNOO6

23 MR MTNOO

23 MR MTNOO1

23 PRI 4 MTNOO1

23 KEE&AE MTNOO7

23 EfeBJ1 MTNO12

23 FEfeBJI MTNO12

23 HFER & MTNOO1
23 Ejfg MTNO002

23 FhEEE MTNOO

23 §AfERzI% MTNO02

23 {AfERzI% MTNO02
24 BXAR S MTNOO1

24 ZE#eB 71 MTNO02
24 )1IE3E MTN0OO3
24 )1IE3E MTN0OO3
24 3351% MTNOO1
24 3351% MTNOO1

22 hEE#% MTNOO3B

24 EiEE MTNOOT
23 EBR% MTN002

23 TR MTNOO1
23 5775 MTN002B

24 FEHEER MTNOOT
24 BRFEH MTNOOS

24 itz MTNOOSB

S

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

AA+

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

2.33%
2.43%
2.38%
2.29%
2.29%
2.40%
2.33%
2.37%
2.39%
2.29%
2.41%
2.89%
2.42%
2.33%
2.33%
2.39%
2.39%
2.60%
2.54%
2.40%
2.60%
2.65%
2.90%
2.67%
2.67%

2.70%

2.54%
2.65%
2.65%
2.73%
2.59%
2.63%
2.73%
2.64%
2.64%
2.63%
2.59%
2.69%
2.69%
2.80%
2.50%
2.92%
3.00%
3.00%
3.16%
2.90%
2.77%
2.77%
2.75%
2.75%
2.50%
2.69%
2.65%
2.70%
2.72%
3.02%
2.92%
3.21%

27D({x 1) 175890.SH 21 #E< 03 2.34%
49D 155314.SH 19 3[ 01 AAA 2.31%
53D+2Y({kx 1) 2180118.1B 21 FFfER 01 AAA 2.35%
63D 188078.SH 21 A& 01 AAA 2.40%

63D 188078.SH 21 A& 01 AAA 2.40%
76D({X 1) 188094.SH GC 28 01 AAA 2.34%
76D({X 1) 188094.SH GC =8 01 AAA 2.34%
84D +1.99Y 188109.SH 21 8iM 02 AAA 2.31%
92D +NY 188159.SH 21 E Y1 AAA 2.42%




95D 188163.SH 21 ZEH 01 AAA 2.35%
103D ({k 3) 149499.57 217k 03 AAA 2.30%
103D ({k 3) 149499.57 217403 AAA 2.30%
103D ({k 3) 149499.57 217403 AAA 2.30%
104D({X 2) 133011.5Z 21374 01 AA 3.30%

112D+1Y 194750.SH 22 #rX 01 AA/AAA 2.92%
114D 151719.SH 19 #7101 AAA 2.38%
147D+1.99Y 196584.SH 21 a7 02 AA+ 2.48%
147D +2Y 188425.SH 21132 01 AAA 2.36%
154D +2Y 196637.SH 211881 01 AA+ 3.20%

162D 188494.SH 21 i G1 AAA 2.33%

162D 188494.SH 21 i G1 AAA 2.33%

165D 188527.SH 21875 05 AAA 2.39%
167D({K 1) 127565.SH PR KR AA+/AAA 2.53%

196D +3Y 182428.SH 22 XfE 01 AA+ 2.64%

199D 240391.SH 23 #Zz S1 AAA 2.27%

199D 240391.SH 23 iz S1 AAA 2.27%
203D (% 2) 155693.SH 19 fint= 08 AAA 2.37%

210D+NY({X 1) 188772.SH 21E€5VY4 AAA 2.49%
234D 162120.SH 19 HB&F 01 AA+ 2.60%
260D 162488.SH 19 515 01 AAA 2.42%
269D 152331.SH 19 %32 02 AAA 2.38%
281D 185083.SH 21 E#r 04 AAA 2.38%

287D +2Y 185134.SH 21 7l G5 AAA 2.27%
294D +2Y 197942.SH 21 535 03 AAA 2.48%

295D 185141.SH 21 At 01 AAA 2.26%

319D 138816.SH 23 %%= G1 AAA 2.28%
335D({%x 1) 253749.SH 24 B D1 AA+ 2.65%

345D+1Y 177791.SH 21 1585 02 AA+ 2.73%
1.04Y 149835.57 22 X502 AAA 2.51%
1.05Y 185537.SH 22 fEfZ K1 AAA 2.38%
1.05Y 163319.SH 20 i 01 AAA 2.41%
1.07Y 092280007.1B 22 K& Rz 01BC AAA 2.49%

1.07Y+NY 149861.5Z 22BOEY1 AAA 2.49%

1.07Y+NY 149861.5Z 22BOEY1 AAA 2.49%

1.07Y+NY 149861.5Z 22BOEY1 AAA 2.49%

1.07Y+NY 149861.5Z 22BOEY1 AAA 2.49%
1.08Y 194259.SH 22 7lpf 02 AA+ 2.64%

1.08Y+2Y 194245.SH 22 Bz 01 AA+ 2.62%
1.14Y 185646.SH 22 21 G2 AAA 2.45%

1.14Y+3Y 115015.SH 23 E Xk 02 AA+ 2.70%
1.16Y 127805.SH PR #=pH 01 AA/AAA 2.64%

1.16Y+4Y 184376.SH 22 881£ 02 AA+ 2.56%

1.16Y(X 1) 149904.5Z 22 HiE C1 AAA 2.41%
1.17Y+2Y 152471.SH 20 &= 01 AAA 2.55%
1.2Y+2Y({X 1) 185750.SH 22 B8R 02 AAA 2.55%
1.2Y+2Y({X 1) 185750.SH 22 B8R 02 AAA 2.55%

1.27Y 127926.SH 20 £k1& 01 AAA 2.19%

1.27Y 111927.5Z kg 2001 AAA 2.19%

1.42Y+3Y 251851.SH 23 3Hg 02 AA+ 2.85%

1.49Y({X 2) 137686.SH 22 7P G2 AAA 2.42%
1.49Y({X 2) 182537.SH 22 "F 01 AA/AA+ 2.80%
1.49Y({X 2) 137686.SH 22 7P G2 AAA 2.42%
1.49Y({k 2) 137686.SH 22 7P G2 AAA 2.42%
1.49Y+NY({k 1) 115858.SH AT YKO1 AAA 2.70%
1.59Y({%x 1) 182771.SH 22 IgFF 01 AA/AA+ 2.86%

1.59Y+2Y 137884.SH 22 #fjgE K1 AAA 2.68%

1.59Y+2Y 137884.SH 22 #fjgE K1 AAA 2.68%

1.59Y+2Y 137884.SH 22 #fjgE K1 AAA 2.68%

1.59Y+2Y 137886.SH 22 #k%& 03 AA+ 2.65%

1.65Y+2Y 182891.SH 22 I5krg 02 AA/AA+ 2.711%

1.66Y({X 2) 137989.SH 22 [E# 05 AAA 2.47%

1.68Y 145059.5H 17 & 02 AAA 2.67%

1.68Y+2Y 133347.5Z 22 F% 02 AA+ 2.85%

1.74Y+2Y 138627.SH 22 55 G4 AAA 2.78%
1.75Y 177149.SH 20 X 01 AA+ 2.61%

1.93Y+5Y({k 2) 2123002.1B 21 #fEA%E 01 AAA 2.53%

2.04Y+5Y 175802.SH 21 Z&fin 01 AAA 2.52%
2.04Y 115016.SH 23 AR 01 AAA 2.70%

2.07Y+5Y 2123005.1B 21 BXEMG AAA/AA+ 2.92%

2.19Y 1980128.1B 19 #BEEER 1R 01 AAA 2.55%
2.22Y({K 1) 188106.SH 21 %23 G4 AAA 2.41%




2.22Y+NY({k 1) 188100.5H 21 (=12 Y1 AAA 2.58%
2.22Y+NY({% 1) 188100.5H 21 (=12 Y1 AAA 2.58%
2.22Y+NY({k 1) 188100.5H 21 (=12 Y1 AAA 2.58%
2.22Y+NY({k 1) 188100.5H 21 (=12 Y1 AAA 2.58%
2.23Y 188128.SH 21 EE G4 AAA 2.40%
2.25Y+2Y 251110.SH 23 HE3z 01 AA+ 2.85%
2.4Y 188432.SH 21 EE G8 AAA 2.42%
2.45Y+NY 188529.SH 21 B Y2 AAA 2.60%
2.45Y+5Y (4% 1) 2123014.IB 21 NEBIRR AAA 2.61%
2.45Y+NY 188529.SH 21 B Y2 AAA 2.60%
2.45Y 115727.SH 23 it AAA 2.59%
2.45Y 115727.SH 23 it AAA 2.59%
2.45Y 115727.SH 23 it AAA 2.59%
2.46Y 188568.5H 21 1BE 10 AAA 2.43%
2.47Y({% 2) 115797.SH 23 {38 C8 AAA 2.59%
2.53Y 133652.57 23 £ 04 AA+ 2.88%
2.54Y (1% 2) 115930.5H 23 i 20 AAA 2.44%
2.59Y 188814.SH 21 BiE 17 AAA 2.44%
2.68Y({k 1) 184098.SH G21 Fatf, 1 AAA 2.62%
2.73Y({% 2) 240291.SH 23 whilF 28 AAA 2.46%
2.77Y+3Y 149320.5Z 20 45 05 AAA 2.70%
2.77Y+3Y 149320.5Z 20 =45 05 AAA 2.75%
2.88Y 148567.5Z 24 1% C1 AAA 2.65%
2.93Y({k 2) 253853.SH 24 ¥l 01 AAA 2.96%
2.95Y({k 1) 240585.SH 24 HE 01 AAA 2.62%
3.02Y+NY(i% 1) 185454.SH 22 (=12 Y1 AAA 2.67%
3.04Y({% 1) 184271.SH 22 FT 01 AAA 2.68%
3.37Y+NY(i% 1) 185388.SH 22 tez= Y2 AAA 2.70%
3.37Y+NY(i% 1) 185388.SH 22tz Y2 AAA 2.70%
3.63Y 127972.SH 22 4K 13 AAA 2.42%
3.64Y+2Y 182957.SH 22 (=1 FA AAA 2.70%
4.13Y 152807.SH 21 5% 01 AA+ 2.80%
4.47Y 091800012.1B 18 2751 02BC(SFH) AAA 2.84%
4.7Y 240192.SH 23 fafg 02 AAA 2.70%
4.73Y 240249.SH 23 (1% 11 AAA 2.64%
4.81Y 152043.5H 18 ¥ 7GR AAA 2.84%
4.82Y+NY 282380005.1B 23 KFEAEKEHS 01 AAA 2.89%
4.82Y+NY 282380005.1B 23 KFEASEKEHS 01 AAA 2.89%
4.82Y+NY 282380005.1B 23 KFAFEKERHS 01 AAA 2.89%
4.82Y+NY 282380005.1B 23 KFAFEKERHS 01 AAA 2.89%
4.82Y+NY 282380005.1 23 KFEAFEKEHS 01 AAA 2.89%
4.88Y 253524.SH 24 K# 02 AAA 2.90%
4.91Y 155162.5H 19 4% 04 AAA 3.80%
4.92Y 148593.57 24 EHE 03 AAA 2.67%
5.19Y({k 1) 2280219.IB 22 FREERE 01 AA+ 2.81%
6.02Y 092000001.1B 20 thEISiAfE 01BC AAA 2.94%
6.06Y 092000004.1B 20 ShEIEIXfE 02BC(SFT) AAA 2.95%
7.78Y 185103.SH 21 #3% 01 AAA 2.99%
9.49Y 115873.5H 23 %% 02 AAA 3.00%
9.49Y 115873.5H 23 %% 02 AAA 3.00%
22D 032100349.IB 21 ERFEEEF PPNOO1 AA+ 2.37%
51D+1Y 032380351.IB 23 M PPNOOTA AA+ 2.59%
63D 032100545.1B 21 ELLEL) PPN004 AA+ 2.45%
89D ({k 2) 032280503.1B 22 HENGEHE PPNOOT AAA 2.57%
112D +2Y 032100645.1B 21 ESEkE PPNOOT AA 2.62%
239D 032101143.1B 21 FI#5EZ PPNOO3 AA+ 2.50%
267D 032180044.1B 21 3KZRI%#E PPNOO1 AA+ 2.48%
363D (% 1) 032480141.1B 24 ZTI#% PPN0OO2 AAA 2.48%
364D +3Y 032380151.IB 23 ERtEkE PPNOOTA AA+ 2.64%
1.04Y 032000167.1B 20 EiNIH#E PPNOO1 AAA 2.43%
1.04Y 032000167.1B 20 EiNIH#E PPNOO1 AAA 2.43%
1.04Y 032000167.IB 20 EIHE PPNOO1 AAA 2.43%

20 B UG (B hh R
1.06Y+1Y 032000232.IB AR R IRRTE AAA 2.52%

f)PPNOOT

20 B UG (B hh R

1.06Y+1Y 032000232.IB L AAA 2.52%
f#)PPNOOT

1.06Y 032380244.1B 23 EhigiEEr PPNOO1 AA+ 2.67%
1.51Y+2Y 032280761.IB 22 &35 PPN0OO2 AA+ 2.90%
2.06Y+2Y 032380247.IB 23 WBNIEEEE PPNOO2 AAA 2.68%
2.56Y(k 1) 032380924.1B 23 EfEigis PPNOOS AA+ 2.88%
2.56Y+2Y 032380918.1B 23 L2354 PPNOOT AA+ 2.92%
2.66Y 032000903.1B 20 KUNEZR PPNOOT AA+ 2.76%




2.68Y 032381056.1B 23 MR PPNOOT AAA 2.81%
2.87Y+2Y 032480024.1B 24 E KRN PPNOOT AA+ 2.95%
2.87Y+2Y 032480024.1B 24 E KRR PPNOOT AA+ 2.95%
2.87Y+2Y 032480027.1B 24 E[RtEEES PPNOOT AA 3.27%
2.89Y 032400593.1B 24 LTFF & PPNOO1 AA 3.00%
22D +5Y 1928004.1B 19 RAAR1T 4% 02 AAA 2.23%
22D +5Y 1928004.1B 19 RAARIT 4% 02 AAA 2.23%
28D+5Y({k 1) 1928006.IB 19 TrtR17—4% 01 AAA 2.23%
28D+5Y({k 1) 1928006.IB 19 TrtR1T—%% 01 AAA 2.23%
28D +5Y({k 1) 1928006.1B 19 TRFR1T—4% 01 AAA 2.23%
28D 2128012.1B 21 A IRTT 01 AAA 2.07%
28D +5Y({k 1) 1928006.1B 19 TRFR1T—4% 01 AAA 2.23%
28D +5Y({k 1) 1928006.1B 19 TRFR1T—4% 01 AAA 2.23%
42D 2128013.1B 21 BRI T/ IMSS AAA 2.15%
45D +5Y 1928009.IB 19 RAARIT—4% 04 AAA 2.32%
60D +5Y 1928011.1B 19 TR —4% 03 AAA 2.32%
102D 2128020.1B 21 ¥BESRAT/MSE 02 AAA 2.15%
102D 2128020.1B 21 ¥BESRAT/NVSE 02 AAA 2.15%
102D 2128020.1B 21 ¥BESRAT/MSE 02 AAA 2.15%
121D+NY 1928014.1B 19 K BR1TKER R AAA 2.37%
155D +NY 1928018.1B 19 TrgtR1TKER R AAA 2.37%
155D +NY 1928018.1B 19 TrgsR1TKER R AAA 2.37%
155D +NY 1928018.1B 19 TrgsR1TKER R AAA 2.37%
155D +NY 1928018.1B 19 TrgsR1TKER R AAA 2.37%
155D+NY 1928018.IB 19 TrstRIT7KEEER AAA 2.37%
155D +NY 1928018.1B 19 TrgtR1TKER R AAA 2.36%
155D +NY 1928018.1B 19 TrgtR1TKER R AAA 2.35%
155D +NY 1928018.1B 19 TrgtR1TKER R AAA 2.35%
155D +NY 1928018.1B 19 TrgtR1TKER R AAA 2.35%
155D +NY 1928018.1B 19 TrgtR1TKER R AAA 2.35%
176D +NY 1928021.1B 19 ARARTT7K LR 01 AAA 2.38%
176D+NY 1928021.I1B 19 RAVERIT7K LR 01 AAA 2.38%
176D+NY 1928021.I1B 19 RAVERIT7K LR 01 AAA 2.37%
192D+NY 1928023.1B 19 RAVSRIT7KEE(FR 02 AAA 2.37%
192D+NY 1928023.1B 19 RAVSRIT7KEE(FR 02 AAA 2.37%
211D+5Y 1928028.IB 19 FREERIT—%% 01 AAA 2.32%
214D +5Y 1920059.IB 19 TA4R1IT " AAA 2.35%
214D +5Y 1920059.IB 19 TA4R1IT "% AAA 2.35%
289D +NY 1928036.IB 19 SIRITKELR AAA 2.36%
297D +5Y 190311.1B 19 3 11 2.31%
361D 2228009.1B 22 FEAERITIMAR AAA 2.26%
361D 2228009.1B 22 FEAERITIMAR AAA 2.26%
365D+NY 2028003.1B 20 FLR1TKER 01 AAA 2.44%
1.04Y 2228020.1B 22 }04R1T 02 AAA 2.26%
1.05Y+NY 2028006.1B 20 HBfETRI TR &R AAA 2.39%
1.09Y+NY 2020016.1B 20 i IR ToKE R AAA 2.44%
1.17Y+NY 2028014.1B 20 FERITKER 01 AAA 2.38%
1.17Y+NY 2028014.1B 20 FERITXEHR 01 AAA 2.38%
1.17Y+NY 2028014.1B 20 FERITKER 01 AAA 2.38%
1.17Y+NY 2028014.1B 20 FERITKER 01 AAA 2.38%
1.17Y+NY 2028014.1B 20 FERITKER 01 AAA 2.38%
1.21Y+NY 2028017.1B 20 RAVR1T7K &L= 01 AAA 2.39%
1.21Y+NY 2028017.1B 20 RAVR1T7KEE= 01 AAA 2.39%
1.21Y+NY 2028017.1B 20 RIV$R1T7K &L= 01 AAA 2.39%
1.21Y+NY 2028017.1B 20 RIVR1T7KEE= 01 AAA 2.39%
1.23Y+5Y 2028018.1B 20 ZBIRIT K AAA 2.34%
1.23Y+5Y 2028018.1B 20 ZBIRIT K AAA 2.34%
1.23Y+5Y 2028018.1B 20 ZBIRIT K AAA 2.34%
1.34Y+5Y({k 2) 2028022.1B 20 EERIT 4 AAA 2.54%
1.34Y+5Y({k 2) 2028022.1B 20 EERIT 4 AAA 2.54%
1.34Y+5Y({k 2) 2028022.1B 20 EERIT 4 AAA 2.54%
1.34Y+5Y({k 2) 2028022.1B 20 BRERIT—H AAA 2.54%
1.34Y+5Y({k 2) 2028022.1B 20 BRERIT 4 AAA 2.54%
1.34Y+5Y({k 2) 2028022.1B 20 BRERIT—H AAA 2.54%
1.45Y+5Y({k 2) 2020044.1B 20 FERIT 4% AAA 2.40%

1.46Y+5Y 2028024.1B 20 PEIRIT "R AAA 2.38%

1.46Y+5Y 2028024.1B 20 PEIRIT "R AAA 2.38%

1.46Y+5Y 2028024.1B 20 PEIRIT "R AAA 2.38%
1.49Y+NY({% 1) 2028032.1B 20 RAMARITXREEFR 02 AAA 2.40%
1.55Y+5Y({k 2) 2028033.1B 20 EIRIT R AAA 2.38%
1.57Y+5Y({k 2) 2028038.1B 20 hEERIT—4 01 AAA 2.39%
1.57Y+5Y({k 2) 2028038.1B 20 hEERIT—4 01 AAA 2.39%




1.57Y+5Y({k 2)
1.57Y+5Y({k 2)
1.57Y+NY
1.58Y+5Y
1.66Y({Xx 1)
1.66Y({Xx 1)
1.71Y
1.71Y
1.71Y
1.72Y+5Y({k 2)
1.72Y+NY
1.72Y+NY
1.72Y+NY
1.74Y+NY({k 1)
1.74Y+NY({k 1)
1.74Y+NY({k 1)
1.8Y+NY({X 1)
1.8Y+NY({X 1)
1.84Y+5Y(fk 1)
2.07Y+NY
2.07Y+NY
2.08Y
2.08Y({X 2)
2.09Y
2.15Y+NY
2.15Y+NY
2.15Y+NY
2.15Y+NY
2.24Y(K 1)
2.25Y({X 2)
2.28Y+5Y({K 2)
2.28Y+5Y({X 2)
2.28Y+5Y({K 2)
2.28Y+5Y({X 2)
2.28Y+5Y({X 2)
2.28Y+NY
2.38Y+NY
2.38Y+NY
2.42Y
2.42Y
2.45Y+5Y({K 1)
2.45Y+5Y({K 1)
2.45Y+5Y({K 1)
2.49Y+5Y({K 2)
2.49Y+5Y({K 2)
2.49Y
2.49Y
2.58Y(fk 2)
2.67Y
2.67Y
2.7Y({X 2)
2.7Y+5Y({k 1)
2.7Y+5Y({k 1)
2.75Y+5Y
2.75Y+NY
2.75Y+NY
2.75Y
2.78Y+NY
2.83Y+5Y({X 2)
2.83Y+5Y({X 2)
2.95Y({X 1)
2.95Y({K 1)
2.95Y({K 1)
2.95Y({K 1)
3.05Y+5Y
3.05Y+5Y
3.05Y+5Y
3.13Y+5Y
3.13Y+5Y
3.3Y+5Y
3.32Y+5Y
3.32Y+NY

2028038.1B
2028038.1B
2028037.1B
2028041.1B

092280111.1B
092280111.1B

2228057.1B
2228057.1B
2228057.1B
2028049.1B
2028048.1B
2028048.1B
2028048.1B
2028051.1B
2028051.1B
2028051.1B
2028053.1B
2028053.1B
200219.1B
2128011.1B
2128011.1B
2328002.1B
2328007.1B

212380003.1B

2128016.1B
2128016.1B
2128016.1B
2128016.1B
2320019.1B

212380006.1B

2120047.1B
2120047.1B
2120047.1B
2120047.1B
2120047.1B
2128021.1B
2120064.1B
2120064.1B
2320034.1B
2320034.1B
2128025.1B
2128025.1B
2128025.1B
2128028.1B
2128028.1B
2328021.1B
2328021.1B

212380021.I1B
212380022.1B
212380024.1B

2328023.1B
2128033.1B
2128033.1B
2128042.1B
2120107.1B
2128044.1B

212380027.1B

2128047.1B
2121062.1B
2121062.1B
2428001.1B
2428001.1B
2428001.1B
2428001.1B
2221010.1B
2221010.1B
2221010.1B
2228024.1B
2228024.1B
2228039.1B
2228041.1B
2220052.1B

20 FERIT 4% 01
20 FERIT 4 01
20 S ARITIRER R
20 TrtR1T—4% 01
22 FHFFRIRITIR 03BC
22 FHFRHRITIR 03BC
22 HRIRIT 04
22 HRIRIT 04
22 HRIRIT 04
20 TrtR1T—%% 02
20 FERITRKELR 02
20 FERITKELR 02
20 FERITRKELR 02
20 JHAIRITKER R
20 JHAIRITKER R
20 JHAIRITKER R
20 FERITKERR 03
20 FERITKERR 03
20 EFAF 19
21 HRfEERITKELR 01
21 HRfEERITKELR 01
23 HRAEERIT/IMAIR 01

23 HRIRITFREERNME 01

23 HLEHRITIR 01
21 RAERITKEER 01
21 RAERITKEER 01
21 RAERITKEER 01
21 RAERITKEER 01
23 JbER1T/IMAIR 02

23 HERITIR 02

21 TRARIT =4 01
21 FRERIT 4R 01
21 FRERIT 4R 01
21 FRERIT 4R 01
21 FRERIT 4R 01
21 TrgtR1TKkEER 01
21 1EFRITKERR
21 1EFRITKERR
23 JtRERTT 02
23 JtRERTT 02
21 EFIREIRIT "4 01
21 EFIREIRIT "4 01
21 EFIRIRIT 4 01
21 HRERIT—4% 01
21 HRAERIT—4% 01
23 FAERAT/INMRfER 01
23 FAERAT/INMRfER 01
23 3471R 02
23 £ EIRITIR 04
23 H17{R 01
23 R T/ MM 02
21 BIgIRIT”4% 03
21 BIgIRIT =4 03
21 XUARTT”4R 02

21 AR TIRER R
21 TRgtR1TkERR 02

23 HEIRITIR 05

21 BRI TRERIR

21 JEERE R
21 JEERE R
24 SEL4R1T/IMIR 01
24 FLRIT/IMIER 01
24 FLLRIT/IMIR 01
24 FLRIT/IMIER 01
22 PREBIRFI 4% 01
22 PREBIRFI 4% 01
22 PREBIRFE 4% 01
22 TrtRIT—4 03
22 TrstRfT—4% 03
22 ERERIT 4R 01
22 ZAERTT 4% 01
22 LRI TR ERIR

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

2.38%
2.38%
2.43%
2.38%
2.51%
2.51%
2.33%
2.33%
2.33%
2.39%
2.42%
2.42%
2.42%
2.44%
2.45%
2.45%
2.41%
2.41%
2.40%
2.45%
2.44%
2.34%
2.36%
2.35%
2.81%
2.81%
2.82%
2.82%
2.40%
2.38%
2.49%
2.49%
2.48%
2.49%
2.49%
2.48%
2.80%
2.80%
2.40%
2.40%
2.46%
2.46%
2.46%
2.47%
2.46%
2.40%
2.40%
2.38%
2.40%
2.37%
2.44%
2.49%
2.49%
2.52%
2.66%
2.54%
2.42%
2.56%
2.62%
2.63%
2.44%
2.44%
2.44%
2.44%
2.65%
2.65%
2.65%
2.54%
2.54%
2.55%
2.54%
2.98%



3.43Y+5Y 092280034.1B 22 B T —RE A& 01 AAA/AA+ 3.00%

3.43Y+5Y 092280034.1B 22 BT ZREAR 01 AAA/AA+ 3.00%
3.48Y+5Y({K 1) 092280065.1B 22 TATEREAS R 03A AAA 2.55%
3.52Y+NY({k 1) 092280086.1B 22 RAITIKER R 02 AAA 2.64%

3.66Y+5Y 092280108.IB 22 FITTRFALR 02A AAA 2.59%

3.66Y+5Y 092280108.IB 22 FITTRFALR 02A AAA 2.59%

4.3Y+NY 242380008.1B 23 HPfTKEER 01 AAA 2.67%

4.5Y+NY 242380017.1B 23 ATRELR 01 AAA 2.67%

4.67Y+NY 242380023.1B 23 HEFERITKERR 01 AAA 2.88%

4.84Y+5Y 092303005.1B 23 T REANE 02A 2.57%

4.93Y+5Y 232480001.1B 24 T REARE 01A AAA 2.66%

4.93Y+5Y 232480001.1B 24 RITZRHENER 01A AAA 2.67%
4.94Y+5Y (K 1) 232480006.1B 24 BT RHENE 01A AAA 2.67%

4.95Y+5Y 232480004.1B 24 RIT—RHEARE 01A AAA 2.65%

4.95Y+5Y 232480004.1B 24 RKIT_RENE 01A AAA 2.67%

5.12Y+5Y 1928008.1B 19 &RAMRIT 4% 03 AAA 2.67%
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