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RITEMHESFHIZ

HEHRSHRA

C NEX tsamsmnae

[2024-06-04]

B ==

RITRARER, NEFRITRRRNEGERS, 6 B 4 BURIRBIRS IR 20127t 7 REFFEIEERE, FRFIZRA 1.80%.
Wind #iEEx, SHE 20 {ZoiEEEEE, Rt hRIHE.

[Elf&x75 | 235D 240002 1.5875-1.5879; 309D 200005 1.65; 2.73Y 240003 1.91-1.915; 4.36Y 230022 2.06-2.0675;
6.56Y 230028 2.21-2.2175; 9.48Y 230026 2.323-2.3275; 28.86Y 230009 2.57-2.576,

- ] ° /' /. | _“

FE B E5(%) 1.6310 1.9125 2.0625 2.2225 2.3100 2.5560
4 B ER%) 1.6280 1.9150 2.0610 2.2175 2.3090 2.5500
T af)(%) -0.0030 0.0025 -0.0015 -0.0050 -0.0010 -0.0060

T

ERMRAME 232D 240301 1.7675-1.77; 2.73Y 220203 1.995-2.005; 4.28Y 230415 2.149-2.155; 6.74Y 210205 2.29;
9.27Y 230215 2.41-2.42,

RERIEE FF SRR M%) 1.7900 2.0275 2.1625 2.3300 24225
5 BIEEFF & FF%) 1.7850 2.0230 2.1575 2.3100 2.4200
L HH (%) -0.0050 -0.0045 -0.0050 -0.0200 -0.0025
rEH B FF 3R %) 1.7700 1.9900 2.1100 2.2725 2.3975
4 B EFHR%) 1.7700 1.9850 2.1075 2.2600 2.3960
TH(%) 0.0000 -0.0050 -0.0025 -0.0125 -0.0015
B eoms

S HIRTEERITIZAIEIR, MREEEST Q3 HifR. fik/5M, 8D 012480804.1B 24 fhfR SCP002 AAA  7£ 1.82%Hk3 (fi4{E-3 fiI
B) , E84H4ES; 52D 012383984.1B 23 E4W SCP007 AAA 7E2.00%HR (GfE-2 I8) , E&HEAES. HKHAE,
115D  012480052.1B 24 LiREE SCPO0T AA+ fE2.12%Pk32 (fhfE-3 (I8) , BESHAES, 178D 012481270.B 24 LIZREHE!
SCP002  AAA 7E£2.08%p3 (fhfE-4 IB) RITHLES. Kin/Am, 228D(K2) 012481406.1B 24 24Nk SCP004  AAA  TE2.17%RE32 (1t
BAIE) , $RITHEEN; 262D 042480083.1B 24 $EEHE CPO0T AA+ FE2.21%m3E (fHE-1A8) SIEHALEN, SATS, ik, K
KRS IR 4T

A = N TN - N I
AAA 1.92 1.97 2.02 2.07 2.11

AA+ 1.99 2.1 2.15 2.17 2.2
EXFUTERER

AA 2.03 2.21 2.32 2.38 2.39

AA- 2.88 342 34 3.98 4.22
AAA 193 -1 198 -1 2.0 2 208 -1 212 | -1
SRS AA+ 1.98 1 212 -1 217 -2 | 217 0 2.2 0
(BP) AA 205 -2 2.21 0 235 -3 2.4 2 239 0
AA- 2.88 0 342 0 34 0 3.98 0 422 0

B oo=me



SHPERBE AR, 1-3 FRIRPER, 22 WL MTNOOT (AAA, 1.39Y) £ 2.17%pk3Z, {IIh{E 3.5bp B3Z; 24 iEiEER MTNOOTA
(AAA, 2.75Y) f£2.35%pk3Z, IRfH1E 3bp B3Z; 24 RFILRE MTNO04 (AAA, 2.99Y) #E2.21%p3, {fhfE 0.5bp miaZ; 3 & 5 FHAIR, 24 K&
MTNOO4A (AAA, 4.77Y) 7£ 2.51%RAZ, {{H{E 1.5bp AX3Z; 24304 MTNOO1 (AAA, 4.82Y) RRAZTE 2.345%, {HEMEBEMAS. 5Y RLAEHAR, 20

EFmiSAE MTNOO1T (AAA, 5.75Y) FRAZTE 2.47%, {Ff&{E 1.5bp F3E. A=, S HPEKRZREI—EME MT.

2.36 2.53

AAA+ 2.21 None
AAA 2.12 2.3 2.47 None None
YU R
AA+ 2.2 2.37 2.68 None None
AA 2.32 2.56 2.92 None None
AAA+ 2.01 -1 2.21 0 2.36 0 2.54 -1 None = None
SRS EhIEE AAA 2.12 0 2.3 0 2.48 -1 None None None | None
(BP) AA+ 2.21 -1 2.38 -1 2.69 -1 None ' None ' None | None
AA 2.34 -2 2.57 -1 2.93 -1 None | None None None

B ocum

EAERRIRREER, B, Fi, BT, RENSHEAENESS. IR E, 21)I5201 AAA pIRfE 1.98%, HFEEH, EEXA.
19 844 11 AAA BR3ZTE 2.02%, EEEH, EUEAN, 197538 01 AAA BASTE 1.98%. 1d&7AE, 193820 AAA BRRSTE 2.04%, 20 #1206 AAA

BRAZTE 3.29%, {RFGSEH, FHRESEAN. 19 7R 01 AAA RRAITE 2.06%, Kim/oHE, 24 L 04 AAA FR3AZTE 2.69%, 24 $i3F K2 AAA B3ZTE 2.65%,

T

S BIRITHRAIRMBSEER,
IBEEER, SHEEGE-1 £+1 XA, KaRARSBELERTMEE?ZNE. XIHTEEES. EUISHRE
wes5. EEHER,

RAIERCIRIIRRZZE. BEEFARERE, 1-3Y 2K
EhnE. B2 RTHISRRE
BRI, 1Y WEimpAC/IE, 20 ARIRIT—4R 01 (336D) £2.30 (f&fE) MARZ%E. . 1-2Y BfR, 20 BIRITKEER

PRRREBEERT 1-5Y UK, BREREEAKT. BiRIT, S8

(1.31Y+NY) B£7E 2.14% (HE) M3Z, BETTE 2.13% ((hE-1) I8, 24 337K 01 (2.98Y)7E 2.185 (fhilE) MEBBEZXZE, RITHBE
H, BT

L

SEHIEWETEINES
FX3ETE 6.89% N E, REER-UMFRIRIER L1749 10bps £ 5.12%, SWE RO
£ PRk 1-3pt, ARl Riishis Eik 0.5-1pt, MinZER%E 0.5-1pt.

. BRI,

78, BEERIEERANIETT, LRBFERT. WIRIRRAFEHE, FRCHEREMAZERERHIZEN, 26 FRIHAIGMRR
ZRAEZN, REAFEKSRIFE, W RIREKEREIN, FripHheE

< EERIA

BRRH FEHRB (&iTH) _
012384083.1B 23 FEHE SCP002 1.90%
3D 012383441.1B 23 #ia# SCP014 AAA 1.90%
3D 012384431.1B 23 EmiER SCPO11 AAA 1.90%
3D 012383441.1B 23 #ia# SCP014 AAA 1.90%
8D 012480804.1B 24 fAFR SCP002 AAA 1.82%
8D 012481116.1B 24 fhERF SCP002 AAA 1.89%
10D 012481507.1B 24 ;FEEH] SCP0O08 AAA 1.83%
16D 012480747.1B 24 754K E SCP003 AAA 1.88%
16D 012480747.1B 24 754K E SCP003 AAA 1.88%
23D 012481642.1B 24 RTH SCPOOT AAA 1.94%
29D 012481042.1B 24 IR SCPO03 AA+ 2.03%
31D 042380368.1B 23 &/ 1Br= CP003 AAA 2.62%
43D 012480391.1B 24 B8 SCP007 AAA 1.97%
45D 012383854.1B 23 TFaaz#k SCPO07 AAA 2.03%
52D 012480451.1B 24 TREKFE BT SCP002 AAA 2.05%
52D 012383984.1B 23 =¥ SCP007 AAA 2.00%
55D 012383997.1B 23 &7 SCP008 AAA 2.01%
57D 012481179.1B 24 BF3Z1% SCP0O01 AA+ 2.06%
57D 012481179.1B 24 E3ZH% SCPO01 AA+ 2.06%
63D 012384071.1B 23 E% SCP002 AA+ 2.10%
66D 012481183.1B 24 #HER SCP003 AAA 2.00%
69D 012384128.1B 23 E=IHEE SCP002 AA+ 2.11%
73D 012384185.1B 23 KREH SCP002 AAA 2.14%
75D(fK 1) 012400327.1B 24 HEEHE SCP001 AA+ 2.11%
80D 012481074.1B 24 B8 SCP012 AAA 1.98%
80D 012481074.1B 24 B8 SCP012 AAA 1.98%
87D 042380507.1B 23 #HEEE CP004 AAA 1.98%
90D 012480727.1B 24 EgeRA SCPO01 AAA 2.01%
90D 012480727.1B 24 EgeRA SCPO01 AAA 2.01%



95D(f 2)
101D
103D({K 3)
108D
115D
178D
178D
200D({K 2)
228D(fK 2)
S ERERNR

e

012384421.1B
012481643.1B
012384528.1B
012481396.1B
012480052.1B
012481270.1B
012481270.1B
042380749.1B
012481406.1B

23 YNERRXI® SCP002
24 JEERf] SCPO10
23 f@MFEr& SCP005
24 BB SCPO19
24 HiEB SCPOO01
24 (LIZR&R! SCP002
24 (LIZR&R! SCP002
23 EiXpkEE CPO01
24 £tk SCP004

RS (R1THHE)

AA+
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA

2.13%
1.98%
2.10%
1.96%
2.12%
2.08%
2.08%
2.09%
2.17%

_

102101071.1B 21 HAE MTNOO2(Z AR 1.95%
7D 102101071.1B 21 HAE MTNOO2(Z AR AAA 1.95%
7D 102101073.1B 21 ¥ERGH MTNOOS (B34 AAA 1.95%
)
20D+2Y 102101166.1B 21 #II 8 MTNOO2 AA 2.43%
25D(fk 2) 102101219.1B 21 BEHEIEE MTNOOT AA 2.16%
28D 102101064.1B 1 BEHNFFE MTNOO2 AA/AA+ 2.13%
47Dk 1) 102101341.1B 21 WA MTNOOT AA 2.15%
48D+2Y 102101347.1B 21 #24£2F MTNOO8 AAA 2.02%
52D 101901008.1B 19 §@REEEHE MTNOOT AA/AAA 2.08%
70D 102101517.1B 21 ERFFE MTNOOT AA+ 2.13%
83D 101901150.1B 19 BE5E MTNOO2 AAA 1.99%
90D+NY(fk 1) 102101761.1B 21 thg— 3 MTNOO1 AAA 2.15%
96D({A 1) 102101826.1B 21 shzEftes MTNOO1 AAA 2.00%
101D 102101848.1B 21 =5TEFF MTNOO1 AA+ 2.06%
131D(fk 1) 102102040.1B 21 FhEBERR MTNOO2 AAA 2.05%
141D 101901418.1B 19 TBFRIRE MTNOO2 AA+ 2.15%
141D 101901418.1B 19 TBFRIRE MTNOO2 AA+ 2.15%
152D({K 1) 102102206.1B 21 TR MTNOO2 AAA 2.10%
161D 102180021.1B 4558 MTN004 AAA 1.98%
161D 102180021.1B 21 %558 MTN004 AAA 1.98%
166D({£ 1) 102103001.1B 21 EYEEE MTNOO1 AA+ 2.23%
174D +2Y 102103087.1B 21 &FF MTNOO5 AAA 2.25%
178D 102103121.1B 21 BIZE MTN002 AAA 2.13%
180D({£ 1) 102103154.1B 21 #4680 MTNOO2(FEdE AAA 2.10%
X)
182D 102103175.1B 21 {48 MTNOO1 AAA 2.21%
224D 102280082.1B 22 1% MTNOO1 AAA 2.14%
234D 102280197.1B 22 $ERE MTNOO1 AA/AA+ 2.19%
234D 102280197.1B 22 $ERE MTNOO1 AA/AA+ 2.19%
310D 102000609.1B 20 8% MTNOO1B AA+ 2.21%
310D 102000609.1B 20 8% MTNOO1B AA+ 2.21%
310D+1Y 102380802.1B 23 EAHE MTNOOT AA+ 2.20%
313D(fA 1) 102280756.1B 22 EFE MTNOO1 AAA 2.08%
314D+NY 102300344.1B 23 %242 MTN009 AAA 2.125%
315D 102280787.1B 22 FRE$% MTNOO7 AAA 2.07%
320D+NY({k 1) 132280033.1B 22 S¢AIRE GNOOT (Bh7N AAA 2.24%
fx)
321D 102380980.1B 23 BRMIEE MTNOO2 AA+ 2.20%
327D(tk 1) 102280974.1B 22 BEEH MTNOO1 AAA 2.12%
354D({k 2) 102281109.1B 22 JPHEE MTNOOT AAA 2.13%
1.18Y 102281732.1B 22 [E@EE MTNO12 AAA 2.12%
1.19Y 102001494.18 20 ¥ IH1ZH MTNOO2 AAA 2.14%
1.2Y 102281802.1B 22 SFEREE MTNOOT AA 2.30%
1.39Y 102282345.1B 22 #1175 MTNOO1 AAA 2.17%
1.61Y(fKk 1) 102380040.1B 23 EiNZEH MTNOOT AA+ 2.23%
1.61Y(fKk 1) 102380040.1B 23 EiNZEH MTNOOT AA+ 2.23%
1.74Y+NY(tK 2) 102480570.1B 24 SU5R% MTNOOT AAA 2.55%
1.82Y 102100586.1B 21 FRERESE MTNOO2 AA+ 2.30%
1.89Y(fK 1) 102100828.1B 21 FRYERSE MTNOOT AAA 2.20%
1.93Y+2Y 102381157.1B 23 #EiitkEE MTNO0O3 AA+ 2.30%
1.96Y 102481963.1B 24 FHERAT MTNOOT AA+ 2.57%
2.13Y+NY 102381769.1B 23 4 MTN002 AAA 2.20%
2.19Y 102382049.1B 23 f2E& MTNOO2 AAA 2.28%
2.44Y+2Y 102383022.1B 23 EEMItEEIE MTNOO3 AA+ 2.30%
2.44Y+2Y 102383022.1B 3 BEM15E MTNOO3 AA+ 2.30%
2.53Y 102383355.1B 23 3C& MTN007 AAA 2.18%
2.59Y 102480040.1B 24 7EFAxE MTNOO1 AA+ 2.30%
2.62Y({K 1) 102280113.1B 22 f#45F MTNOO1 AAA 2.27%
2.65Y+2Y 102480345.1B 24 EREER MTNOOT AA+ 2.40%
2.75Y+2Y({k 1) 102480658.1B 24 ¥5EEE MTNOO1A AAA 2.35%




2.81Y+2Y({K 1) 102481178.1B 24 MEIRIE MTNOO AAA 2.28%
2.87Y 102481658.1B 24 3B MTNOO1 AAA 99.92
2.89Y(1K 2) 102481722.1B 24 BRlEHE MTNOOT(RIBIE AAA 2.30%
1)
2.89Y({k 2) 102481711.1B 24 EZELEHF MTNOOTA AAA 2.33%
2.89Y 102481778.1B 24 BEFEEET MTNOO2 AAA 3.70%
2.89Y 102481778.1B 24 BEFEEET MTNOO2 AAA 3.75%
2.97Y 102482041.1B 24 SBEE MTNOO7A AAA 2.35%
2.97Y 102400765.1B 24 &= MTNO002 AAA 100
2.99Y({K 1) 102482095.1B 24 {FF&E MTN004 AAA 2.425%
3.37Y 102282286.1B 22 ki MTNO09 AAA 2.30%
4.65Y 102480340.1B 24 TFEFE MTNOO1 (4R E8) AAA 2.41%
4.75Y 102480663.1B 24 FEZRFE MTNOO1 AA+ 3.20%
A4T7TY(R 1) 102480787.1B 24 KI#ZE MTNOO4A AAA 2.51%
4.79Y+NY 102481053.1B 24 KEE4&E MTN0O3 AAA 2.45%
4.81Y(IK 1) 102481114.1B 24 EgE8 MTNOO3 AAA 2.34%
4.81Y(IK 1) 102481114.1B 24 EgE8 MTNOO3 AAA 2.34%
4.82Y 102481294.1B 243C% MTNOO1 AAA 2.345%
4.82Y 102481294.1B 243C% MTNOO1 AAA 2.345%
4.82Y 102481294.1B 243C% MTNOO1 AAA 2.345%
4.87Y+NY 102481587.1B 24 BEEEH MTNOO7 AAA 2.45%
4.87Y 102481609.1B 24 ZgeiEl MTNOO7 AAA 100
4.97Y 102481999.1B 24 BZAERR MTNOOT AAA 2.45%
SRR

BRR FHHD BRI (RITH)
3D AAA

2128020.1B 21 FBESHRIT/IMYIE 02 1.81%
3D 2128020.1B 21 FBESHRIT/IMMIE 02 AAA 1.81%
3D 2128020.1B 21 FBESHRIT/IMMIE 02 AAA 1.81%
3D 2128020.1B 21 FBESHRIT/IMYIE 02 AAA 1.81%
3D 2128020.1B 21 FBESHRIT/IMYIE 02 AAA 1.81%
22D+NY 1928014.1B 19 FEERITRER AAA 1.92%
73D+5Y 1928019.1B 19 RIBIRIT 2R 01 AAA 2.00%
108D +NY 1928025.I1B 19 BRI TRERR AAA 2.04%
112D+5Y 1928028.I1B 19 FRERIT 4R 01 AAA 2.02%
115D+5Y 1920059.I1B 19 THRIT R AAA 2.055%
115D+5Y 1920059.I1B 19 THRIT R AAA 2.055%
115D 2120086.1B 21 HASERAT/IVAR 01 AAA 1.86%
205D +NY 1928038.1B 19 SPL4RIT/KELR 01 AAA 2.11%
266D 2220012.1B 22 HRESERIT/IMAMMR 01 AAA 2.03%
283D 2228019.1B 22 34\R17 01 AAA 2.01%
286D 2220019.1B 22 FAFR1T 01 AAA 2.035%
311D 2228021.1B 22 RAR1T 01 AAA 2.05%
311D 2228021.1B 22 RAR1T 01 AAA 2.05%
336D +5Y 2028013.1B 20 FAHRIT—4R 01 AAA 2.10%
336D +5Y 2028013.1B 20 FRAHRIT”4% 01 AAA 2.10%
336D +5Y 2028013.1B 20 FRAHRIT”4% 01 AAA 2.10%
336D +5Y 2028013.1B 20 FRAHRIT”4% 01 AAA 2.10%
336D +5Y 2028013.1B 20 FRAHRIT”4% 01 AAA 2.10%
342D +NY 2028017.1B 20 FRAVERTTKEL(R 01 AAA 2.12%
358D 1521007.1B 15 WA — 4k A/A- 7.37%
1.05Y+5Y 2020036.1B 20 FALARIT—4% 01 AAA/AA+ 2.175%
1.16Y+5Y({K 2) 2028025.1B 20 iHARIT 4% 01 AAA 2.12%
1.16Y+5Y({K 2) 2028025.1B 20 JEAIRIT 4 01 AAA 2.12%
1.16Y+5Y({K 2) 2028025.1B 20 JEAIRIT 4 01 AAA 2.12%
1.19Y+5Y 2028024.1B 20 PERIT R AAA 2.12%
1.19Y+5Y 2028024.1B 20 PERIT R AAA 2.12%
1.29Y+5Y 2028034.1B 20 ERIRIT 4R 03 AAA 2.13%
1.29Y+5Y 2028034.1B 20 ERIRIT "4 03 AAA 2.13%
1.3Y+NY 2028037.1B 20 S RIRITRER R AAA 2.15%
1.31Y+NY 2028040.1B 20 BRI TIRERIR AAA 2.13%
1.31Y+NY 2028040.1B 20 RIBHRITIRER R AAA 2.14%
1.36Y+NY 2028042.18 20 VR TIRER R AAA 2.145%
1.36Y+NY 2028042.18 20 VR TIRER R AAA 2.16%
1.41Y({K 2) 2220073.1B 22 HiERIT AAA 2.13%
1.45Y+5Y({k 2) 2028049.1B 20 TrstR1T—4% 02 AAA 2.14%
1.54Y+NY 2021042.1B 20 FERmEKELR 01 AAA/AA+ 2.25%
1.63Y+5Y 2128002.1B 21 TrRIT "4 01 AAA 2.15%
1.82Y 212380003.1B 23 HEERITHR 01 AAA 2.11%
1.82Y 212380003.1B 23 HEERITHR 01 AAA 2.11%
1.82Y 212380003.1B 23 HEERITHR 01 AAA 2.11%



1.89Y({K 1) 222380003.1B 23 2$R1T4R (R 01 AAA 2.09%
2Y 212300002.1B 23 i TA4R171% 01 AAA 2.15%
2.01Y+NY 2128021.1B 21 TRFsRITKE% 01 AAA 2.195%
2.01Y+NY 2128021.1B 21 TRFsR1TKE% 01 AAA 2.195%
2.01Y+NY 2128021.1B 21 TRFsR1TKeE% 01 AAA 2.19%
2.02Y+NY 2128022.1B 21 RIBRI KR AAA 2.19%
2.1Y(fK 1) 2320026.1B 23 #EERIT AAA 2.17%
2.18Y+5Y({K 1) 2128025.1B 21 EIFERIT 4% 01 AAA 2.18%
2.22Y+5Y({K 2) 2128028.1B 21 HBfEERIT—4% 01 AAA 2.19%
2.31Y({K 2) 212380021.1B 23 347K 02 AAA 2.14%
2.31Y({K 2) 212380021.1B 23 347K 02 AAA 2.14%
2.39Y+5Y({K 2) 2128032.1B 21 2RI —4% 01 AAA 2.21%
2.39Y+5Y({K 2) 2128032.1B 21 2R1T—4% 01 AAA 2.21%
2.39Y+5Y({K 2) 2128032.1B 21 2VR1T—4% 01 AAA 2.21%
2.39Y+5Y({K 2) 2128032.1B 21 2RI —4% 01 AAA 2.21%
2.43Y({K 2) 2328023.1B 23 SRRt T/ VSIS 02 AAA 2.18%
2.43Y+5Y({K 1) 2128033.1B 21 BIFRIT =4 03 AAA 2.20%
2.45Y+NY 2128038.1B 21 RAAR1T7K 5% 01 AAA 2.23%
2.48Y+5Y 2128042.1B 21 Y 4RITF—4% 02 AAA 2.23%
2.51Y+NY 2128047.1B 21 BRI TRER AAA 2.25%
2.51Y+NY 2128047.1B 21 BRI TRER AAA 2.25%
2.61Y+5Y 2228003.1B 22 YR 4% 01 AAA 2.23%
2.61Y+5Y 2228003.1B 22 YR 4% 01 AAA 2.23%
2.63Y+5Y 2228004.1B 22 TSR —4% 01 AAA 2.22%
2.63Y+5Y 2228004.1B 22 TSR —4% 01 AAA 2.22%
2.63Y+5Y 2228004.1B 22 TSR —4% 01 AAA 2.21%
2.63Y+5Y 2228004.1B 22 TSR —4% 01 AAA 2.21%
2.64Y+5Y({K 2) 2228006.I1B 22 FEER{T—4% 01 AAA 2.215%
2.68Y({k 5) 2428001.1B 24 SFEAR1T/INMSHE 01 AAA 2.16%
2.72Y+NY 2228011.IB 22 RAAR1TK % 01 AAA 2.25%
2.72Y+NY 2228011.1B 22 RAVER1T7KEER 01 AAA 2.25%
2.74Y 212480001.1B 24 17K 01A AAA 2.17%
2.74Y 212480001.1B 24 17K 01A AAA 2.17%
2.78Y 2420009.1B 24 S TRITEREER 02 AAA 2.19%
2.78Y 2420008.1B 24 S T4R1TEEE 01 AAA 2.19%
2.79Y({K 1) 2420013.1B 24 Jb75R1T 01 AAA 2.21%
2.81Y+5Y({K 1) 2220030.1B 22 ERIRIT R AAA/AA+ 2.31%
2.81Y+5Y({K 1) 2220030.1B 22 EBRRIT R AAA/AA+ 2.31%
2.81Y+5Y({K 1) 2220030.1B 22 EBRIRIT R AAA/AA+ 2.31%
2.81Y+5Y({K 1) 2220030.1B 22 EBRRIT R AAA/AA+ 2.31%
2.81Y+5Y({K 1) 2220030.1B 22 EBRRIT R AAA/AA+ 2.31%
2.89Y(1K 1) 212400004.1B 24 S AR IVRIR AAA 2.18%
2.95Y 2420017.1B 24 FUMERIT VAR AAA 2.21%
2.95Y 2420017.1B 24 FUMERIT VAR AAA 2.21%
2.95Y 2420017.1B 24 FUMERIT VAR AAA 2.21%
2.95Y 2420017.1B 24 FUMERIT VAR AAA 2.21%
2.95Y 2420017.1B 24 FUMERIT VAR AAA 2.21%
2.95Y 212480011.1B 24 SR T/VAME 03 AAA 2.22%
2.95Y 212480011.1B 24 SR T/VEME 03 AAA 2.22%
2.95Y 212480011.1B 24 SR T/VEME 03 AAA 2.22%
2.95Y+1Y 312400001.1B 24 T3 TLAC IE&AfR 01A AAA 2.23%
2.95Y+1Y 312400001.1B 24 T47 TLAC IE&AfR 01A AAA 2.23%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEA(E 01A AAA 2.23%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEA{E 01A AAA 2.23%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEA(E 01A AAA 2.23%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEA(E 01A AAA 2.23%
2.95Y+1Y 312400001.1B 24 T47 TLAC IEEA(E 01A AAA 2.23%
2.97Y({K 1) 2420018.1B 24 JLFER1T 03 AAA 2.21%
2.97Y 2420019.1B 24 #rmiR1T 01 AAA 2.225%
2.97Y 2420019.1B 24 #riR1T 01 AAA 2.225%
2.97Y 2420019.1B 24 HrsR1T 01 AAA 2.225%
2.98Y 2420021.1B 24 FTER1T 01 AAA 2.22%
2.98Y 212480013.1B 24 337 01 AAA 2.185%
2.98Y 2420021.1B 24 FTER1T 01 AAA 2.22%
2.98Y 212480013.1B 24 33{7= 01 AAA 2.185%
2.98Y 212480013.1B 24 337 01 AAA 2.185%
2.98Y 2420021.1B 24 FTER1T 01 AAA 2.22%
2.98Y 212480013.1B 24 337 01 AAA 2.185%
2.98Y 212480013.1B 24 337 01 AAA 2.185%
2.98Y 2420021.1B 24 EgER1T 01 AAA 2.22%
2.98Y 2420021.1B 24 EgER1T 01 AAA 2.22%




2.98Y 2420021.1B 24 Bg5ER1T 01 AAA 2.22%
2.98Y 2420021.1B 24 Bg5ER1T 01 AAA 2.22%
3.23Y+5Y(fK 1) 092280080.1B 22 WRIRIT—REAE 01A AAA 2.29%
3.3Y+5Y 092200008.1B 22 RIT "R AE 02A AAA 2.26%
3.43Y+5Y 092280134.1B 22 THF & E 04A AAA 2.27%
3.82Y+5Y 232380008.1B 23 TINREIT R EANHR 01 AAA/AA+ 2.475%
3.86Y+5Y 232380014.1B 23 RiBERIT & A& 01 AAA/AA+ 2.65%
4.12Y+NY 242380013.1B 23 B k&R 01 AAA 2.40%
4.23Y+NY 242380017.1B 23 RITKEE 01 AAA 2.41%
4.66Y+5Y 232480001.1B 24 R RAE 01A AAA 2.37%
4.66Y+5Y 232480001.1B 24 R RAE 01A AAA 2.37%
4.66Y+5Y 232480001.1B 24 R RAE 01A AAA 2.37%
4.66Y+5Y 232480001.1B 24 R RAE 01A AAA 2.37%
4.68Y+5Y 232480004.1B 24 RITREAE 01A AAA 2.37%
4.68Y+5Y 232480004.1B 24 RITEAE 01A AAA 2.37%
4.84Y+5Y({K 2) 232480008.1B 24 T TREAE 02A AAA 2.38%
4.87Y+5Y 232480010.1B 24 IFSIRIT —RE AR 01 AAA 2.46%
4.87Y+5Y 232480010.1B 24 IS IRIT B AR 01 AAA 2.465%
4.87Y+5Y 232480010.1B 24 IFSIRIT B AR 01 AAA 2.465%
4.89Y+NY 242480002.1B 24 SOER1TK % 01 AAA 2.45%
4.89Y+5Y 232480011.1B 24 RITTREAIE 02A AAA 2.385%
4.89Y+NY 242400007.1B 24 FR1TKEE R 01 AAA 2.45%
4.89Y+NY 242400007.1B 24 FR1TKEE R 01 AAA 2.45%
4.89Y+NY 242400007.1B 24 FR1TKEE R 01 AAA 2.45%
4.95Y+5Y 232400018.1B 24 PRIT T REAE 01 AAA 2.45%
4.95Y+1Y 312400002.1B 24 T17 TLACIF&EAR(F 01B AAA 2.335%
4.95Y+1Y 312400002.1B 24 T17 TLACIF&EA(F 01B AAA 2.335%
4.96Y+1Y 312410002.1B 24 #1137 TLAC IERAR 01B AAA 2.3375%
4.96Y+1Y 312410002.1B 24 #1137 TLAC IERAR 01B AAA 2.3375%
4.96Y+1Y 312410002.1B 24 #1137 TLAC IERAR 01B AAA 2.3375%
4.96Y+1Y 312410002.1B 24 F{7 TLAC IF&EAR(F 01B AAA 2.335%
4.96Y+1Y 312410002.1B 24 thf7 TLAC JEEAHZ 01B AAA 2.335%
4.96Y+1Y 312410002.1B 24 thf7 TLAC JEEAHZ 01B AAA 2.335%
4.96Y+5Y 232480020.1B 24 MARIT AN &R 01 AAA 2.42%
4.96Y+5Y 232480020.1B 24 SARIT AN &R 01 AAA 2.42%
4.96Y+5Y 232480020.1B 24 SARIT AN &R 01 AAA 2.425%
4.96Y+5Y 232480020.1B 24 SARIT R AN &R 01 AAA 2.425%
4.98Y+NY 242480003.1B 24 TN TKEE R 01 AAA/AA+ 2.695%
4.98Y+NY 242480003.1B 24 TN TKEE R 01 AAA/AA+ 2.695%
S5Y+NY(fK 1) 242400008.1B 24 T TR TKERR 01 AAA 2.495%
S5Y+NY(fK 1) 242400008.1B 24 T TR TKERR 01 AAA 2.495%
S5Y+NY(fK 1) 242400008.1B 24 T TR TKERR 01 AAA 2.495%
S5Y+NY(fK 1) 242400008.1B 24 TR TKERR 01 AAA 2.495%
S5Y+NY(fK 1) 242400008.1B 24 T TR TKERR 01 AAA 2.495%
S5Y+NY(fK 1) 242400008.1B 24 T TR TKERR 01 AAA 2.495%
S5Y+NY(fK 1) 242400008.1B 24 T TR TKERR 01 AAA 2.495%
S5Y+NY({K 1) 242400008.1B 24 TR TKER 01 AAA 2.495%
6.45Y+5Y 2028050.1B 20 TrstR1T—4% 03 AAA 2.4925%
6.45Y+5Y 2028050.1B 20 TrstR1T—4% 03 AAA 2.495%
6.45Y+5Y 2028050.1B 20 TrstR1T—4% 03 AAA 2.495%
6.45Y+5Y 2028050.1B 20 TrstR1T—4% 03 AAA 2.495%
6.45Y+5Y 2028050.1B 20 TrstR1T—4% 03 AAA 2.495%
6.45Y+5Y 2028050.1B 20 TrstR1T—4% 03 AAA 2.495%
6.45Y+5Y 2028050.1B 20 TrstR1T—4% 03 AAA 2.495%
7.22Y+5Y({Kk 2) 2128029.1B 21 HBfEIRIT—4% 02 AAA 2.525%
7.22Y+5Y({Kk 2) 2128029.1B 21 HRfEIRIT—4% 02 AAA 2.52%
7.45Y+5Y({K 1) 2128040.1B 21 FERIT "4 04 AAA 2.53%
7.76Y+5Y({K 1) 2228018.1B 22 HRfEIRIT—4% 02 AAA 2.53%
9.28Y+5Y 232380053.1B 23 RIT_RE AR 02B AAA 2.58%
9.41Y+5Y({K 1) 232380074.1B 23 RIT "B A= 03B AAA 2.58%
9D 188482.SH 21 1B G7 AAA 1.90%
35D 1480411.IB 14 $58 07 AAA 1.70%
38D 149546.5Z 21 3T C2 AAA/AA+ 1.95%
48D+2Y 188425.SH 21 J113#& 01 AAA 1.98%
50D 155556.SH 19 345 20 AAA 2.04%
66D 151974.SH 19 572K 01 AAA 2.06%
66D 137579.SH 22 E4501 AA+ 2.10%
76D 155629.SH 19 %4 11 AAA 2.02%
86D 152260.SH 19 753z 01 AAA 1.98%
112D 162208.SH 19 @6l 02 AA+ 2.18%
139D+2Y 149664.5Z 21 #88% 08 AAA 2.02%
154D 196545.SH 211=$#% 01 AA+ 2.40%




154D 1480556.1B 14 $6E 11 AAA 1.85%
156D 127691.SH PR £1% 01 AA 2.25%
159D({K 1) 252876.SH 23 K& D2 AAA 2.25%
171D 162553.SH 19 K471 02 AAA 2.08%
173D({K 1) 185045.SH 21 hiE 20 AAA 1.97%
186D({K 2) 197811.SH 21 EEE AAA 2.12%
187D(1K 1) 185097.SH 21 th& G7 AAA 1.97%
227D 185286.SH 22 $BiF G1 AAA 2.01%
228D +4Y 185237.SH 22 B 01 AA+ 2.10%
253D 137653.SH 22 18I G3 AAA 2.02%
253D 137653.SH 22 18I G3 AAA 2.02%
253D 137653.SH 22 18I G3 AAA 2.02%
265D 250054.SH 23 1% 03 AA 2.30%
269D +2Y(fK 1) 196491.SH 22 4% 01 AAA 2.10%
269D +2Y(fK 1) 196491.SH 22 4% 01 AAA 2.10%
294D 254322.SH 24 %R D1 AA+ 2.40%
298D +2Y 194125.SH 22 52 01 AA+ 2.25%
318D+2Y(fK 1) 2280115.1B 22 ke 03 AAA 2.08%
318D+2Y(fK 1) 184293.SH 22 @EE 03 AAA 2.08%
321D+2Y 185704.SH 22 g 01 AAA 2.45%
327D+1Y 250924.SH 23 7k 01 AA+ 2.30%
353D 250619.SH 233138 01 AA+ 3.00%
358D +5Y 152490.SH 20 X% G1 AAA 2.17%
361D+2Y 2280235.1B 22 3pttF= 03 AAA 2.15%
1.05Y({K 1) 194634.SH 22 182 01 AA+ 2.79%
1.05Y+2Y 133261.5Z 22 Egi# 02 AA+ 2.20%
1.06Y+1Y 133555.5Z 23 7= 01 AA+ 3.90%
1.07Y+2Y 185913.SH 22 {FF 05 AAA 2.24%
1.08Y+1Y({K 1) 115594.SH 23 St 01 AA+/AAA 2.62%
1.24Y+2Y(1K 1) 137713.SH GC j@EE 01 AA+ 2.22%
1.29Y+2Y 152575.SH 20 %B% 01 AAA 2.11%
1.32Y+3Y 252544.SH 23 i% 03 AA+ 2.53%
1.47Y+NY 175196.SH 20 £ Y1 AAA 2.19%
1.48Y+NY 253182.SH 23 ER Y1 AAA 2.38%
1.52Y 114426.SH 22 K< 01 AA/AA+ 2.87%
1.53Y 114088.SH 22 #4502 AA+ 2.19%
1.53Y 114088.SH 22 #4502 AA+ 2.19%
1.53Y+2Y 148158.5Z 22 E8 02 AAA 2.16%
1.79Y+1Y 194207.SH 22 = 01 AA+ 3.10%
1.92Y+3Y 115338.SH 23 Bt% 03 AA+/AAA 2.53%
2.11Y 148375.5Z 23 ehil| K1 AA+ 2.26%
2.12Y({K 1) 188404.SH 21 #{t, 02 AAA 2.20%
2.16Y+NY 148409.5Z 23 B&#F YKO3 AAA 2.28%
2.18Y 115774.SH 23 Y¢IE G3 AAA 2.15%
2.18Y 115774.SH 23 Y¢IE G3 AAA 2.15%
2.2Y(1K 2) 115800.SH 23 5k 01 AA/AAA 2.34%
2.28Y 188752.SH 21 #ffi, 01 AAA 2.17%
2.36Y+2Y 115945.SH 23 Pf= 03 AAA 2.37%
2.36Y+2Y 115945.SH 23 Pf= 03 AAA 2.37%
2.56Y+2Y 133740.5Z 23 £ K1 AA+/AAA 2.50%
2.56Y+2Y 133740.5Z 23 £ K1 AA+/AAA 2.50%
2.62Y(1K 1) 196204.SH 22 £33 01 AAA 2.31%
2.64Y 253694.SH 24 tH{# 02 AAA 2.37%
2.72Y 253951.SH 24 IRE& 01 AA+ 2.35%
2.74Y+2Y 240578.SH 24 BfzE 01 AAA 2.40%
2.75Y+2Y 254023.SH 24 7315 01 AAA 2.40%
2.85Y({k 2) 148686.5Z 2474 03 AAA 2.25%
2.85Y({k 2) 148686.5Z 244 03 AAA 2.25%
2.88Y 149887.5Z 22 4E 02 AAA 2.39%
2.88Y 149887.5Z 22 4E 02 AAA 2.39%
2.88Y 149887.5Z 22 HE 02 AAA 2.39%
2.94Y 254742.SH 24 Br= 01 AA+ 4.80%
2.97Y+2Y 254819.SH 24 1% 04 AA+ 2.35%
2.97Y 115128.5Z 24 E7t C1 AAA 2.35%
3.75Y({k 2) 152763.SH 21 B33 01 AA+/AAA 2.50%
3.9Y(1K 2) 152858.SH G21 k1 AAA 2.26%
4.01Y+NY 115461.SH 23 fRinf Y2 AAA 2.40%
4.01Y+NY 115461.SH 23 fRinf Y2 AAA 2.40%
4.62Y 240495.SH 24 #4071 AAA 2.41%
4.97Y 240992.SH 24 e K1 AAA 2.44%
4.97Y+NY 241037.SH BRi KYO8 AAA 2.48%
4.98Y+NY 241050.SH G24HXY2B AAA 2.44%




4.98Y+NY 241050.SH G24HXY2B AAA 2.44%
4.98Y+NY 241050.SH G24HXY2B AAA 2.44%
4.98Y+NY 254863.SH 24T|R Y2 AA+ 3.40%
5.11Y(fK 2) 194932.SH 22 5% 02 AAA 2.48%
5.75Y 163204.SH 20 #4206 AAA 3.29%
9.88Y(fK 2) 240924.SH 24 F{y, 04 AAA 2.69%
29.28Y 2380277.1B 23 ¥5E 16 AAA 2.64%
29.28Y 2380277.1B 23 ¥5E 16 AAA 2.64%
29.28Y 2380277.1B 23 ¥5E 16 AAA 2.64%
29.28Y 2380277.1B 23 #5E 16 AAA 2.64%
44D+1Y 032280640.1B 22 A2 PPNOO5 AA+ 2.20%
93D+3Y(fK 1) 032280796.1B 22 $EiTipkgE PPNOO8 AA+ 2.15%
159D(fK 1) 032180023.1B 21 B5i5# PPNO02 AA+ 2.17%
196D 031900897.1B 19 jiEHkIz PPN002 AAA/AA+ 2.20%
237D+2Y 032200113.1B 22 limZE = PPNOO1 AA+ 2.18%
1.02Y 032280532.1B 22 1EFEE# PPNOO3 AA+ 2.24%
1.51Y+1Y 032180075.1B 21 FE® PPN002 AA/AA+ 2.70%
1.51Y+1Y 032180075.1B 21 FE® PPN002 AA/AA+ 2.70%
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