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[2024-09-11]

L

SRITASHR, PEHPRTRASIAESH, 98 11 BUEERE. MEERIRITRT 210027 7 RAKERGIR(E, JIFFISE 1.70%.
Wind $3RER, %48 7 {Z7oEEBESE,

EfRF5E 2.46Y 240003 1.4425-1.47; 4.09Y 230022 1.655-1.68; 6.29Y 230028 1.90; 9.21Y 230026 2.085-2.095; 28.59Y 230009
2.266-2.2725,

WE H E 5t (%) 1.3500 1.5100 1.7050 1.9300 2.1125 2.2625
A H E 5 (%) 1.3200 1.4750 1.6850 1.9230 2.1000 2.2525
AZ 51 (%) -0.0300 -0.0350 -0.0200 -0.0070 -0.0125 -0.0100

T

ERMR/E 240D 240411 1.67-1.675; 2.45Y 220203 1.76-1.78; 4.01Y 230415 1.875-1.89; 6.47Y 210205 2.01; 9Y
230215 2.1725-2.185,

IR I U A A

WE H 3F E TT 4 il i (%) 1.6650 1.7900 1.8665 2.0300 2.2025
A H AF B T 4 it 57 (%) 1.6550 1.7600 1.8400 2.0125 2.1825
AE (%) -0.0100 -0.0300 -0.0265 -0.0175 -0.0200
WE H [ 7157 (%) 1.6650 1.7975 1.9175 2.0300 2.2125
A H E I (%) 1.6700 1.7750 1.8900 2.0100 2.2000
ARE(%) 0.0050 -0.0225 -0.0275 -0.0200 -0.0125
B eouss

S RRTEIERTIAIGER, MREEEST Q4 iR, iEis/5mE, 15D 012482081.1B 24 fAF|SLIl SCP019 AAA 1£ 2.01%/3E (fHENE) |
RITHLAES,; 34D 012481307.1B 24 #fBETE SCP002 AAA £ 2.00%A% (fhfE+4 (8) |, $RITHLAEN, iiH/E, 110D 012482024.1B 24
FSHBEVE SCPO0T AAA 7E 2.06%R3x (bfE-1618) | RITHIAES; 163D 012481964.1B 24 #MIERR SCP00T AAA 7E 2.05%F83% (flfE+1 £
B) , RTHEES, Kin/sHE, 212D 012482269.1B 24 #)7=hK SCP006 AAA 7£2.10%p32 (fHE+1 8) , ESHEES;

288D 042480331.I1B 24 EBJ CP009 AAA 7£ 1.98%p3Z, hiE+2 (U8, RITHLERE. BAME, Bin. PRIHFHKIHKERISTIAK,

I I I I I
AAA 2.01 2.0 2.01 2.04 2.05

AA+ 2.01 2.01 2.03 2.06 2.08
B ERER

AA 2.05 2.08 2.07 2.11 2.14

AA- 2.1 2.06 2.16 2.2 2.21

AAA 1.99 2 1.98 2 2.03 -2 2.06 -2 2.08 -3



AA+ 2.03 -2 1.99 2 2.05 -2 2.06 0 2.06 2
SHERIEEIRIER
(BP)

AA 2.06 -1 2.08 0 2.1 -3 2.13 -2 2.14 0

AA- 2.1 0 2.08 -2 217 -1 2.22 -2 2.25 -4

B ou=e

SHPFERIBERER. 1-3 FEIRTER, 24 KEER MTNO04 (AAA, 1.56Y) £ 2.45%&flE Sbp MIEMAS; 24 E#Eik MTNO12
(AAA, 2.96Y) 7E 2.57%(E(H1E 2bp MIBRLAT; 24 EERM MTNOO5 (AAA, 2.96Y) 7£ 2.08%fH{ERIERKAZ; 3 2 5 FHAR, 23 E35#% MTNO0O03
(AAA, 3.95Y) 7£ 2.17%{FKA%1E 1.5bp (LEMAZ; 24L& MTNOO5 (AAA, 4.88Y) BZZTE2.17%, {KfEE 1bp (&, 5Y RLALHARR, 24 piEi=
MTNO13A (AAA, 9.7Y) #£2.44%, (A& 2bp IERL3Z; 24 EE MTNOO4 (AAA, 9.9Y) BREFE 2.46%, fHBEMR. SRS, $HFRKE

=%, RE—HIRETT.

I I I I I N
2.03 2.06 2.16 2.33

AAA+ None
AAA 2.1 2.13 2.26 None None
LR S
AA+ 2.2 2.24 2.37 None None
AA 2.3 2.32 2.71 None None
AAA+ 2.02 1 2.07 -1 2.18 -2 2.35 -2 None None
SHERIS TR AAA 2.09 1 2.14 -1 2.27 -1 None | None None None
(BP) AA+ 2.2 0 2.24 0 2.38 -1 None None None ' None
AA 2.3 0 2.33 -1 2.72 -1 None | None None None

B cus

SHPWERIRKER, &, 58, BT, REISHREE8S5S, oEFEAmE, 20 Bk G7 AAA 3 2.00%, E£SEH, EELA, 21
T 37 03 AAA BR3ZTE 2.13%, {REGSEH, HEEAN. /\B YKO1 AAA B3ZPE 2.43%, ESEH, HEEAEIA., WgAM|E, 22 2% 01 AA+ B3SE
2.10%, {RIGSEH, $RITEMSIN, 24 £ 02 AA+ FRASTE 2.38%, EHESEH, RITEAN, 22 HIRERELMR 02 AA+ FAITE 2.43%, (RIGSEH, HEE

Ao KimAME, 24 )i K2 AAA B3 2.50%, 24 JRE 06 AAA BR3IITE 2.59%EE1 YKO4 AAA FAZTE 2.63%,

|

SBHEFEITREIEXNER, SRMREANTEEMIT, 19 MBI RN 2.02 (fHE)  ESXLES. 20 HERITKERME 2.05 (fHE)
B, BEEXLES., 20 HAWITRERMAR 2.055F12.06 (-1) (8, EEEWLIEN, 20 PEHRITKELR 02 fRE 2.05 £2.06 (fHE) XE, ik
MARATESEMNEY, 21 ZIRIBIT R 01 i 2.07 (-1.5) [UE, EUMLES, 23 XRTREAHRO01A JRE2.185 (-0.5) &, EEHHIR
b, 24 fEFRITREAAMER 01 BT 2.36 (+1) (UE, BEUXLES., 24 EI7-REAMMR 02A fixRX 2.2 /KF, EELRIT, 24 TIT"REARRO1A
(BC) pkxZx 2.195 F 2.215 XA, E€L5mfiRT. BEHH, 3Y AFIRZXTERE,. 66D 21 I &RIT/IMMEMZ 1.95 (+5) (&, EEXES.
328D 22 SiR1T 02 pli3Z7E 1.96 &, $RITEES. 1.85Y 233217k 01 AliaZ 1.97 /K, BE3LE5/. 2.77Y 24 lEBKET="K{KR 01 Aliaz 2.08 7

2.085 (B, EERBLIRIT,

L

SRS TEERTER L, EiXitgk WHMTR 4.25 27 TUHTE 99.9/100.05 (Reoffer 99.914) , SLatAE, TikE FHCINV 3.3 27 SilMEELE
SEfE, TIANETE Reoffer fifir, HITANCAEGKHTA 5.5 FFF0 10 FETTiRDBIEN 4-5bp. SRR, R1T. FHFERER/KARRE, HEEFTEEE
DESTANER, RS BCLMHK FRN 06/27 At E+70.5-71 (8, BHRFAEE CMINLE f£+72-73 fifif, E®iRiR, FEiizErd 3bp, HF=iK
th, SHIELEEEE, HRITEE 1-1.58, HREFFEE 0.5-1.5 #,

4

\\

S RERREE
SR ESKB (R5HN1)
9D 012481405.1B 24 EE SCP021 AAA 1.95%
9D 012482160.1B 24 #eggEE SCPO05 AAA 1.90%
15D 012482081.1B 24 {BFIsDIk SCPO19 AAA 2.01%
15D 012482081.1B 24 BRIk SCPO19 AAA 2.01%
19D 012481590.1B 24 chggtt SCP002 AAA 2.00%

24D (1% 3) 012480076.1B 24 2 {74 SCP002 AAA 2.41%



25D (1% 2)
34D
34D
34D
34D
35D
37D
37D
48D
50D
65D
65D
68D
68D
86D

88D({Kx 1)
97D
97D
97D
929D
929D
100D
100D
110D
110D
110D
128D
131D
131D
163D

178D ({4 2)

178D ({4 2)
191D
212D
212D
254D

262D (1% 3)
287D
288D
288D
288D
351D

351D

RIFRKE

012481213.1B

012481307.1B

012481307.1B

012481307.1B

012481307.1B

012481355.1B

012480314.1B

042380596.1B

012480460.1B

012482375.1B

012481867.1B

012481867.1B

012480550.1B

012480550.1B

012480858.1B

012480848.1B

012480994.1B

012480994.1B

012480994.1B

042380747.1B

042380747.1B

012481096.1B

012481096.1B

012482024.1B

012482024.1B

012482024.1B

012481363.1B

012481446.1B

012481446.1B

012481964.1B

012481788.1B

012481788.1B

012482365.1B

012482269.1B

012482269.1B

012482564.1B

012482646.1B

042480329.1B

042480331.1B

042480331.1B

042480331.1B

042480442.1B

042480442.1B

EHHLE R (RITFNIE) --

101901297.1B

24 1Bl SCP005

24 #haelR SCP002

24 #haelR SCP002

24 #haelR SCP002

24 #hgelR SCP002

24 EREEZS SCPO01

24 EiEk SCPO02

23 =Aekg CPO13

24 54X SCPO01

24 %58 SCP0O08

24 fiAzis SCP002

24 firAzis SCP002

24 K22 SCP002

24 K22 SCP002

24 IRFE0l SCPOO1

24 E8&$ SCPO02(RIBIZER)

24 2% SCPO05

24 2z SCPO05

24 2% SCPO05

23 =i CP0O03

23 =i CP0O03

24 EEHE SCP002

24 EEHE SCP002

24 FEh] BElR SCPOO1

24 FEh BEilR SCPOO1

24 FEh] BElR SCPOO01

24 Rp#27% SCP007

24 18Ik SCPO01

24 18I SCPO01

24 75 HEFR SCPOOT

4 827H SCP0O01

4 827H SCP0O01

24 7 EFr SCP040

24 ¥pFFh X SCP006

24 ¥pFFh X SCP006

24 #h3z#% SCP014

24 117kEg SCP004

24 FrMEEI CPOO1

24 B3 CP009

24 B3 CP009

24 B3y CP009

24 =R CP005

24 i{g=iR CP005

19 £/=iE MTN003

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

2.10%

2.00%

2.00%

2.00%

2.00%

2.15%

2.10%

2.15%

2.04%

1.97%

1.97%

1.97%

2.04%

2.04%

2.01%

2.05%

2.04%

2.04%

2.04%

2.22%

2.22%

2.11%

2.11%

2.06%

2.06%

2.06%

2.07%

2.07%

2.07%

2.05%

2.40%

2.40%

2.05%

2.10%

2.10%

2.01%

2.15%

2.15%

1.98%

1.98%

1.98%

2.09%

2.09%

2.00%



17D(fk 2)
18D(fk 1)
44D
44D
44D
56D
83D+2Y
89D
117D
118D
118D
118D
130D({x 1)
130D({X 1)
130D({x 1)
130D({x 1)
160D
191D
198D
198D
199D +2Y
214D(fk 1)
216D
216D
219D
220D(fk 2)
221D+2Y
229D
229D
229D
258D +NY
262D (fk 3)
277D +2Y
279D
282D
286D

289D

296D+2Y({k 1)

316D+1Y
342D

344D +NY

361D(fk 1)
1.04Y
1.04Y

1.13Y

1.16Y+2Y({k 1)

1.19Y+2Y

102101975.1B

102101993.1B

102381075.1B

102381075.1B

102381075.1B

101901508.1B

102103166.1B

102103208.1B

102280013.1B

102280022.1B

102280022.1B

102280022.1B

102280141.1B

102280141.1B

102280141.1B

102280141.1B

102280285.1B

102382511.1B

102280640.1B

102280640.1B

102280664.1B

102000647.1B

102280800.1B

102280800.1B

102280507.1B

102280822.1B

102280841.1B

102281000.1B

102281000.1B

102281000.1B

102281145.1B

102281169.1B

102281046.1B

102281300.1B

102383395.1B

102281390.1B

102281413.1B

102281463.1B

102381799.1B

102281862.1B

102300441.1B

102483911.1B

102481148.1B

102001828.1B

102002035.1B

102282474.1B

102282546.1B

21 E3fni& MTNO02

21 7AE(E MTNO09

23 RIS MTNOOT

23 RIS MTNOOT

23 $RTFHE MTNOOT

19 & 5H MTNOO6

21 pEERE MTNOO7

21 #iEtFEE MTNO04

22 FAEZE MTNOO1

22 182 MTNO002

22 8% MTNO002

22 182 MTNO002

22 1@FH MTNOO1

22 1@FH MTNOO1

22 1@HFH MTNOO1

22 1@FH MTNOO1

22 5 T=R MTNOO1

23 Bin=is MTNO13

22 F# MTNOO1

22 F# MTNOO1

22 /32 MTNOO3

20 RIMNEZFF MTNOO2

22 6 KEEH MTNOOT

22 ¢t KEEH MTNOOT

22 7B MTNOO1

22 FEMAF MTNOO1

22 F 3% MTNOO1

22 LRI MTNOO1

22 LRIEE MTNOO1

22 LRIEE MTNOO1

22 [EEER MTNOO1

22 EGIKile MTNOO1

22 FaZARK MTNOO1

22 EREZFF MTNOOT

23 7KA&EEH MTN002

22 RSB O MTNOOT

22 F¢RKEH MTNOO2A

22 EBEE MTN002

23 FAEET R MTN002

22 ik MTNOO2

23 #588 MTNO13

24 EHR%zE MTNO002

24 B2 MTN002

20 E5UE MTNOOT

20 fEMitsdz MTNOO3

22 BRE MTNO002

22 153218 MTNO002

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AA+

AAA

2.20%

2.02%

2.11%

2.11%

2.11%

2.10%

2.04%

2.01%

2.02%

2.13%

2.13%

2.13%

2.04%

2.04%

2.04%

2.04%

2.10%

2.20%

2.10%

2.10%

2.20%

2.12%

2.00%

2.00%

2.13%

2.09%

2.11%

2.14%

2.14%

2.14%

2.25%

2.10%

2.20%

2.24%

2.34%

2.11%

2.01%

2.11%

2.25%

2.14%

2.11%

2.79%

2.14%

2.26%

2.10%

2.20%

2.15%



1.22Y(fk 2)
1.26Y+NY({k 1)
1.47Y({k 2)
1.47Y
1.48Y({k 2)
1.53Y+2Y
1.56Y+1Y(fk 3)
1.56Y+1Y(fk 3)
1.56Y+1Y(fk 3)
1.57Y
1.62Y(fk 2)
1.62Y(fk 2)
1.62Y+2Y
1.77Y({K 3)
1.87Y+2Y
1.89Y
1.89Y
1.97Y
2.41Y(fk 6)
2.45Y({k 1)
2.45Y({k 1)
2.45Y(fk 1)
2.53Y
2.53Y
2.53Y
2.53Y
2.54Y(fk 2)
2.6Y+2Y
2.75Y(fk 1)
2.79Y
2.96Y
2.96Y
2.96Y
2.96Y(fk 2)
2.96Y(fk 2)
2.96Y(fk 2)
2.96Y(fk 2)
2.96Y(fk 2)
2.96Y(fk 1)
2.96Y+2Y
3y
3y
3y
3.95Y
4.45Y
4.52Y

4.55Y

102383215.1B

102383340.1B

102380337.1B

102380384.1B

102380406.1B

102380673.1B

102481320.1B

102481320.1B

102481320.1B

102100616.1B

102481752.1B

102481752.1B

102381060.1B

102381444.1B

102381855.1B

102381913.1B

102381913.1B

102101746.1B

102480481.1B

102280293.1B

102280293.1B

102280293.1B

102481090.1B

102481115.1B

102481115.1B

102481123.1B

102481187.1B

102481634.1B

102482248.1B

102482716.1B

102483732.1B

102483732.1B

102281928.1B

102483843.1B

102483858.1B

102483858.1B

102483843.1B

102483858.1B

102483890.1B

102483882.1B

102480933.1B

102480933.1B

102480933.1B

102382207.1B

102480513.1B

102400688.1B

102481294.1B

23 HeERI MTNOO2

23 &4, MTNOO3

23 EE% MTNO0O02

23 JERIRE MTNOO1

23 737F MTNOO1

23 Jbfs7kE&E MTNOOTA

24 7/K=E&E MTN004

24 7/K=E&E MTN004

24 7/K=E&E MTN004

21 B=5 MTNOO02

24 thgkEl MTNOO1

24 HhERE N MTNOO1

23 fRMIFTEE MTNOOT

23 TMittbEk MTNOO4

23 JIF4F MTNOO3

23 Faeidl MTNOO3

23 TaEiE MTNOO3

21 #RiMREE MTNOO2

24 FE3H3IE MTNOO1

22 FiE& MTNOO3

22 FiE& MTNOO3

22 FERE MTNOO3

24 =JI|E& MTN002

24 #tZz MTNOO1

24 #tZz MTNOO1

24 #ikgE MTNO13

24 Ffni& MTNOO1

24 #7755 MTNO002

24 tAEgRER MTNOO4

24 ;L& MTNO04

24 S MTNOO3A

24 S MTNOO3A

22 FRyEEEHF MTNOO1B

24 =S MTNO12

24 BB MTNOO5

24 BB MTNOO5

24 JEES MTNO12

24 B MTNOO5

24 £4£3% MTN002

24 55ES MTNOO4A

24 35E MTNO12

24 35E MTNO12

24 35E MTNO12

23 Bz MTNOO3

24 E=HE MTNOO1

24 MR MTNOO1

24 ;C& MTNOO1

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

2.18%

2.46%

2.09%

2.16%

2.26%

2.10%

2.45%

2.45%

2.45%

2.14%

2.45%

2.45%

2.14%

2.08%

2.20%

2.17%

2.18%

2.255%

2.23%

2.15%

2.15%

2.15%

2.23%

2.08%

2.08%

2.45%

2.13%

3.05%

2.25%

2.065%

2.24%

2.24%

2.16%

2.57%

2.08%

2.08%

2.57%

2.08%

2.36%

2.39%

2.55%

2.55%

2.55%

2.17%

2.68%

2.77%

2.165%



4.59Y
4.59Y
4.84Y(fk 1)
4.85Y
4.88Y
4.88Y
4.88Y
4.95Y
4.96Y(fk 1)
4.96Y(fk 1)
8.92Y({X 1)
9.36Y
9.7Y
9.7Y
9.73Y({X 2)
9.9Y
9.9Y
9.9Y
9.91Y
9.91Y
9.91Y
9.95Y+NY

9.95Y+NY

SHEI R

FIRKE
8D +5Y
9D+NY
16D+NY
16D+5Y
66D (1K 2)
66D (1K 2)
66D ({X 2)
66D (1X 2)
72D +5Y
72D +5Y
86D
86D

86D

110D+5Y({K 1)

171D({X 2)
188D +NY
207D(fk 1)
211D+NY
223D
243D +NY

252D +5Y

102481504.1B

102481504.1B

102483007.1B

102483053.1B

102483261.1B

102483261.1B

102483261.1B

102483662.1B

102483760.1B

102483760.1B

102382044.1B

102480215.1B

102482011.1B

102482011.1B

102482116.1B

102483392.1B

102483392.1B

102483392.1B

102400885.1B

102400885.1B

102483397.1B

102483686.1B

102483686.1B

1928026.1B

1928025.1B

1928031.1B

1920059.1B

2128041.1B

2128041.1B

2128041.1B

2128041.1B

1928033.1B

1928033.1B

2128046.1B

2128046.1B

2128046.1B

1920091.1B

2228016.1B

2028006.1B

2228022.1B

2021012.1B

2228026.1B

2028017.1B

2028018.1B

24 3R MTNOO1B
24 3R MTNOO1B
24 FrXiRee MTNOO3
24 KFHZZ MTNO02
24 3C4 MTNOO5
24 5C4 MTNOO5
24 3C4 MTNOO5
24 K& MTNOO2(RI I EHR)
24 FiRds MTNOO2
24 Fimds MTNOO2
23 ipiE=RZ MTNOO3
24 [IE4E MTNOO1
24 iiEER MTNO13A
24 iiEERE MTNO13A
24 )1[3%#% MTN002
24 HhEEE MTNOO4
24 hEEE MTNOO4
24 hEEE MTNOO4

24 ZREE MTNO11
24 ZgeiEll MTNO11

24 @M MTNOO2
24 )||gE#& MTNOO5

24 )||883& MTNOO5

19 FAERTT 4R 02
19 BRI oK ERR
19 RSRITRESR
19 IARIT "R
21 TRSRAIT IR
21 TRSRATIMIR
21 TRSRATIMIR
21 TRSRAT IR
19 hERIT "2 03
19 hERIT " 03
21 EARIT 02
21 HAIRIT 02
21 EARIT 02
19 BiRIT 2R
22 HE1R17 01
20 BRI TIRERTR
22 3l4R1T 03
20 SFY IR KERTR
22 HeEERIT 02
20 RIVERITsK%E(%R 01

20 IBIRIT R

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

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+

AAA

AAA

AAA

2.56%

2.56%

2.23%

2.66%

2.17%

2.17%

2.185%

2.53%

2.73%

2.72%

2.43%

2.53%

2.44%

2.44%

2.52%

2.46%

2.46%

2.46%

2.91%

2.91%

2.52%

100

100

1.99%

1.98%

2.00%

2.00%

1.95%

1.95%

1.95%

1.95%

1.99%

1.99%

1.87%

1.87%

1.87%

2.02%

2.00%

2.05%

1.96%

2.11%

1.95%

2.055%

2.045%



261D
283D(fk 2)
328D
1.02Y+5Y
1.02Y+5Y
1.03Y+5Y(fk 2)
1.03Y+NY
1.03Y+NY
1.03Y+NY
1.03Y+NY
1.03Y+NY
1.04Y+5Y
1.04Y+5Y
1.04Y+5Y
1.04Y+5Y
1.04Y+NY
1.04Y+NY
1.11Y
1.11Y
1.18Y
1.18Y+NY
1.18Y+NY
1.18Y+NY
1.2Y+NY({X 1)
1.2Y+NY({X 1)
1.36Y+5Y
1.52Y({% 2)
1.53Y+NY
1.59Y
1.6Y
1.62Y+NY({k 1)
1.62Y+NY({k 1)
1.72Y({k 2)
1.74Y+5Y (K 2)
1.75Y+NY
1.75Y+NY
1.84Y
1.85Y
1.85Y
1.85Y
1.91Y+5Y(fk 1)
1.91Y+5Y(fk 1)
1.91Y+5Y(fk 1)
1.91Y+5Y(fk 1)
1.91Y+5Y(fk 1)
1.92Y

1.95Y

2228033.1B

2228043.1B

2228046.1B

2028034.1B

2028034.1B

2028038.1B

2028037.1B

2028037.1B

2028037.1B

2028037.1B

2028037.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028040.1B

2028040.1B

2228050.1B

2228050.1B

2220078.1B

2028048.1B

2028048.1B

2028048.1B

2028051.1B

2028051.1B

2128002.1B

2326004.1B

2128011.1B

2328009.1B

2320015.1B

2128017.1B

2128017.1B

212380006.I1B

2120047.1B

2128022.1B

2128022.1B

292380005.1B

212380008.1B

212380008.1B

212380008.1B

2128025.1B

2128025.1B

2128025.1B

2128025.1B

2128025.1B

2320036.1B

2328021.1B

22 [TRER1T 01
22 FEERIT/M{ER 01
22 Hf5ER1T 02
20 AT 4 03
20 JERIRIT 4 03
20 FERIT 4 01
20 FERIRITRER R
20 FERIRITRER R
20 FERIRITIRER R
20 FERIRITRER R
20 FERIRITRER R
20 TRgRIT—4 01
20 TRgRIT—4 01
20 TrgRIT—4 01

20 TrtR1T—% 01

22 FKIRIT
22 FKIRIT
22 TR TR 02
20 FERITKEER 02
20 FERITKELR 02
20 FERITKELR 02
20 HRIRITRERR
20 HRIRITKERR
21 TrsRIT—4 01
23 EREIRIT
21 HBfEERTTKEL(R 01
23 HR{EHRTT 01
23 TRER1T 01
21 HPEERITRER
21 HPEERITRER
23 £ ERITIR 02
21 FRERIT 4R 01
21 RIBRITIKER R
21 BRI TIRERIR
23 JERR(TR 01
23 347fR 01
23 347fR 01
23 347fR 01
21  RERIT 4R 01
21  RERIT 4R 01
21  RERIT 4R 01
21  RERIT 4R 01
21  RERIT 4R 01
23 BIFERTT/IVAIER 02

23 FPERAT/IMAfR 01

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

1.95%

1.95%

1.96%

2.055%

2.055%

2.04%

2.055%

2.055%

2.06%

2.06%

2.06%

2.03%

2.05%

2.05%

2.05%

2.06%

2.06%

1.97%

1.97%

1.98%

2.06%

2.05%

2.055%

2.06%

2.06%

2.06%

2.10%

2.06%

1.99%

2.00%

2.075%

2.08%

1.995%

2.08%

2.07%

2.07%

2.18%

1.97%

1.97%

1.97%

2.07%

2.07%

2.07%

2.07%

2.09%

2.15%

1.99%



2.18Y+NY
2.19Y
2.19Y(fk 2)
2.2Y
2.21Y+5Y
2.21Y+5Y
2.21Y+NY
2.34Y+5Y
2.35Y+NY
2.35Y+NY
2.41Y(fk 5)
2.47Y
2.52Y({k 1)
2.59Y+5Y
2.59Y+5Y
2.59Y+5Y
2.69Y+1Y(fk 2)
2.71Y
2.75Y
2.77Y
2.77Y
2.78Y
2.83Y
2.83Y
2.83Y

2.95Y

2.97Y+1Y
2.97Y+NY
3.12Y+NY({k 1)
3.16Y+5Y
3.53Y+5Y
3.58Y+5Y
3.58Y+5Y
3.71Y+5Y({k 1)
3.97Y+5Y
3.97Y+5Y
4.03Y+5Y
4.1Y+NY
4.1Y+NY
4.1Y+NY
4.4Y+5Y({k 1)
4.4Y+5Y({k 1)
4.4Y+5Y({k 1)
4.4Y+5Y({k 1)
4.57Y+5Y({k 2)
4.57Y+5Y({k 2)

4.57Y+5Y({K 2)

2120100.1B

2320057.1B

2328024.1B

2321034.1B

2128042.1B

2128042.1B

2120107.1B

2228003.1B

2228001.1B

2228001.1B

2428001.1B

212480001.I1B

2420013.1B

2228024.1B

2228024.1B

2228024.1B

312410001.1B

212480013.I1B

2420025.1B

212400005.1B

212400005.1B

212480016.1B

212400007.1B

212400007.1B

212400007.1B

212480051.1B

312410005.1B

092280083.1B

092280105.1B

092280134.1B

232380006.1B

232380017.1B

232380017.1B

232380021.I1B

232380036.I1B

232380036.1B

232380057.1B

242380019.1B

242380019.1B

242380019.1B

232480003.1B

232480003.1B

232480003.1B

232480003.1B

232480008.1B

232480008.1B

232480008.1B

21 FBPNERATIRERS R
23 KIDERITIVRIR
23 FERIT="2KR 01
23 KPR 01
21 RIRIT 4R 02
21 RIRIT 4R 02
21 HRITIRERIR
22 FIRIT 4R 01
22 HpfEERI TR %R 01
22 HpfEERI TR %R 01
24 FZERITINMIER 01
24 #13fR 01A
24 JbRER1T 01
22 TrgtR{T—4% 03
22 TrRgRIT—4% 03
22 TrgtR(T—4% 03
24 Hhf7 TLAC FEEAR 01A
24 RZ171% 01
24 B JER1T/)MAfER 01
24 FERKESTT=1RR 01
24 FERKRESTT=1RR 01
24 HUMNBRE AR/ MR 01
24 {5ER1TIR 01
24 {5ER1TIR 01
24 {5ER1TIR 01
24 FERET=ARETIMR 01

24 4T TLAC JEERA R
01A(BC)

22 FITKELAR 01
22 AR TIKER R 01
22 THT &R 04A
23 RITTREAME 01A
23 R RE DR O1A
23 R RE DR O1A
23 MASRIT A AR 01
23 THT-RE&EANE 02A
23 TAT"REDR 02A
23 FITRE AR 02A
23 ik 4RfR 01
23 pfizkERfR 01
23 ik 4RfR 01
24 BFRITREANR 01
24 {EFRITZRE AR 01
24 {EFRITZRE AR 01
24 BFRITREANR 01
24 IT”REAR 02A
24 IT”REAR 02A

24 PPITREALR 02A

AAA/AA+

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

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.345%

2.05%

1.995%

2.15%

2.09%

2.10%

2.155%

2.10%

2.11%

2.125%

2.01%

2.00%

2.02%

2.09%

2.09%

2.09%

2.09%

2.01%

2.08%

2.08%

2.085%

2.085%

2.02%

2.03%

2.03%

2.02%

2.09%

2.14%

2.19%

2.12%

2.145%

2.185%

2.185%

2.22%

2.155%

2.155%

2.17%

2.205%

2.205%

2.205%

2.35%

2.36%

2.36%

2.36%

2.18%

2.20%

2.20%



4.62Y+NY 242480002.1B 24 FVERITIRER R 01 AAA 2.25%
4.62Y+5Y 232480011.1B 24 RAIT_REALR 02A AAA 2.185%
4.62Y+5Y 232480011.1B 24 RAIT_RAEANR 02A AAA 2.185%
4.62Y+5Y 232480011.1B 24 RAITZREANR 02A AAA 2.185%
4.62Y+5Y 232480011.1B 24 RAIT_REALR 02A AAA 2.19%
4.62Y+NY 242400007.1B 24 H{SERITRELR 01 AAA 2.25%
4.62Y+NY 242400007.1B 24 FEERITREL R 01 AAA 2.25%
4.62Y+5Y 1928012.1B 19 TrRRIT—ZR 04 AAA 2.18%
4.62Y+NY 242400007.1B 24 FPEERITREL R 01 AAA 2.26%
4.62Y+NY 242400007.1B 24 HR{EIRITKELR 01 AAA 2.27%
4.63Y+5Y({k 2) 232400014.1B 24 BRARIT - REAMER 01 AAA 2.39%
4.73Y+NY 242400009.1B 24 LATKEL R 02 AAA 2.235%
4.82Y+5Y({k 2) 232480033.1B 24 BT RAANR 02A AAA 2.20%
4.82Y+5Y({k 2) 232480033.1B 24 FIT_RAANR 02A AAA 2.20%
4.82Y+5Y({k 2) 232480033.1B 24 BT RAANR 02A AAA 2.20%
4.82Y+5Y({k 2) 232480033.1B 24 BT RAAR 02A AAA 2.20%
4.82Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.20%
4.82Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.20%
4.83Y+5Y 232480032.1B 24 SARIT A AR 02 AAA 2.24%
4.83Y+5Y 232480032.1B 24 SRIT —RE AR 02 AAA 2.24%
4.88Y+NY 242480008.1B 24 HRfTKEE(R 01 AAA 2.24%
4.88Y+NY 242480008.1B 24 HRfTKEE(R 01 AAA 2.24%
4.9Y+5Y({k 2) 232480039.1B 24 " RRITREAR 01A AAA 2.25%
4.9Y+5Y({k 2) 232400032.1B 24 FRERRIT & AR 02 AAA 2.35%
4.92Y+5Y ({k 2) 232400034.1B 24 FUNERAT & AR 01 AAA 2.27%
4.92Y+5Y ({k 2) 232400034.1B 24 FUNERAT & A MK 01 AAA 2.27%
4.92Y+5Y ({k 2) 232400034.1B 24 FUNERAT &AM 01 AAA 2.27%
4.93Y+5Y 1928020.I1B 19 RIBIRIT 2R 02 AAA 2.21%
4.94Y+NY 242400018.1B 24 LA T/KELR 01 AAA 2.35%
4.95Y+5Y 232400035.1B 24 BE R T AR 01 AAA 2.26%
4.96Y+NY({k 1) 242400019.1B 24 S THRITKER R 02 AAA 2.285%
4.96Y+NY 242400020.1B 24 347K EER 01BC AAA 2.2475%
4.96Y+NY 242400020.1B 24 347K EER 01BC AAA 2.25%
4.96Y+5Y 232480061.1B 24 TAT”REARR 01A(BC) AAA 2.195%
4.96Y+5Y 232480061.1B 24 TAT”REAR 01A(BC) AAA 2.205%
4.96Y+5Y 232480061.1B 24 THTZREAMRR 01A(BO) AAA 2.205%
4.96Y+5Y 232480061.1B 24 THTZREAMRR 01A(BO) AAA 2.215%
4.96Y+5Y 232480061.1B 24 THTZREAMRR 01A(BO) AAA 2.215%
4.96Y+5Y 232480061.1B 24 THTZREAMRR 01A(BO) AAA 2.215%
4.96Y+5Y 232480061.1B 24 THTZREFAMRR 01A(BO) AAA 2.215%
4.98Y+5Y({k 2) 232480063.1B 24 IREERIT T REA R 02 AAA/AA+ 2.36%
7.18Y+5Y({k 1) 2128040.1B 21 FERITZHR 04 AAA 2.30%
7.18Y+5Y({k 1) 2128040.1B 21 FERITZHR 04 AAA 2.30%
9.96Y+5Y 232480062.1B 24 THT-4&EAM= 01B(BC) AAA 2.36%
8D 1980291.I1B 19 %Ki 11 AAA 1.80%
9D 112974.5Z 19 #3504 AAA 2.07%
9D 112974.5Z 19 #3504 AAA 2.07%




9D 112974.5Z 19 % 04 AAA 2.07%
11D(fk 1) 188790.SH 21 EBgE 05 AAA 1.95%
13D 149641.5Z 21 35 07 AAA 1.93%
13D 149641.5Z 21 35 07 AAA 1.93%
16D 188812.SH 21 BFE G1 AA 2.07%
67D({X 1) 149705.5Z 21 {82 04 AAA 2.06%
79D+2Y({X 1) 149719.5Z 21 #3202 AAA 2.08%
102D({%X 1) 138737.SH 22 2512 AAA 1.91%
105D 185285.SH 22 518 01 AAA 1.90%
107D +3Y 114414.SH 22 %61 01 AA+ 2.55%
124D 114721.SH 23 F|/Z 01 AA 2.52%
128D+2Y (K 1) 196220.SH 22 =01 AA+ 2.10%
166D +2Y 196461.SH 22 lmFF 01 AA+ 2.20%
171D({X 2) 114999.SH 23 gz 02 AA+ 2.35%
174D 149821.5Z 22 A7 G1 AAA 2.05%
178D({k 2) 185481.SH 22 Fltt G1 AAA 2.00%
180D+ 15Y({K 2) 152406.SH 20 2pRL 01 AAA 2.05%
184D 148206.5Z 23 35 01 AAA 2.00%
186D (% 1) 166226.SH 20 &, 01 AAA 2.12%
186D (% 1) 166226.SH 20 &7, 01 AAA 2.12%
191D 149850.5Z 22 H17 G1 AAA 2.09%
215D 163341.SH 20 HilE G7 AAA 2.00%
221D({% 1) 185651.SH 22 jFEE 03 AAA 2.07%
227D({% 2) 250855.SH 23 gtz 04 AA+ 2.30%
227D({% 2) 250855.SH 23 gtz 04 AA+ 2.30%
228D+NY({X 1) 149905.5Z7 22 Ep3z Y4 AAA 2.10%
239D 254714.SH 24 @& D1 AA+ 2.25%
252D 166820.SH 20 B3 01 AA 2.58%
263D({4 2) 251225.SH 23 B 02 AA/AA+ 2.25%
267D 143562.SH 18 )11 01 AAA 2.08%
278D +2Y 149946.57 22 B§E 03 AAA 2.20%
278D +2Y 149946.57 22 B§E 03 AAA 2.20%
279D 149949.57 22 755 06 AAA 2.02%
280D 188273.SH 211815 G2 AAA 2.11%
282D +NY 194761.SH 22 R Y2 AAA 2.18%
302D +NY 115612.SH #2171 YKO3 AAA 2.11%
313D+3Y 251829.SH 23%£ 02 AA+ 2.42%
347D({k 1) 185593.SH 22 HAilE 05 AAA 2.00%
348D 2080199.1B 20 EEEKRIR AA+ 2.18%
348D 2080199.1B 20 EEEKRIR AA+ 2.18%
353D({X 2) 182562.SH 22 B354 02 AA 2.30%
355D +2Y 182590.SH 22 1@#h 01 AAA 2.10%
360D({X 2) 182490.SH 22 #1505 AAA 2.30%
363D 137795.SH 22 £ 01 AAA 2.10%
1.01Y+2Y 182671.SH 22 BUE 01 AA/AA+ 2.30%
1.01Y+2Y 182671.SH 22 BUE 01 AA/AA+ 2.30%
1.1Y 137932.SH 22 & 02 AA+ 2.14%




1.1Y 137932.SH 22 R 02 AA+ 2.14%
1.13Y 138503.SH 22 E#% K3 AAA 2.05%
1.14Y({% 2) 137982.SH 22 M3 03 AAA 2.12%
1.14Y({% 1) 137988.SH 22 374 05 AAA 2.10%
1.17Y+NY 240240.SH 23 th{L Y8 AAA 2.10%
1.21Y 175445.SH 20 7R 03 AAA 2.11%
1.24Y 163028.SH 19 j&h,03 AAA 2.17%
1.35Y 240468.SH 24 751 G1 AAA 2.13%
1.41Y+5Y({k 1) 152753.SH 21 885 01 AAA 2.10%
1.49Y 250205.SH 23 iE@i 02 AAA 2.16%
1.58Y 1980115.IB 19 N IEREERR AAA 2.15%
1.61Y 188035.SH 21 fAlif G3 AAA 2.05%
1.65Y+5Y 152864.SH 21 F83% 02 AAA 2.09%
1.75Y 149507.5Z 21 7#7 03 AAA 2.13%
1.75Y 149507.5Z 21 #7 03 AAA 2.13%
1.76Y 178768.SH 21 8% 03 AA+ 2.29%
1.88Y 188447.SH 21 1&f V1 AAA 2.10%
1.89Y(f% 1) 196699.SH 21 8 01 AA+ 2.26%
1.93Y 252065.SH 23 4% 01 AA 2.32%
2.14Y+2Y 240170.SH 23 #lf 01 AA+ 2.35%
2.18Y({k 2) 240252.SH 23 HE15 AAA 2.13%
2.24Y 2322019.1B 23 1BiR$TRR 02 AAA 2.06%
2.36Y 148580.5Z 24 EHE 01 AAA 2.07%
2.39Y 240511.SH 24 8E#% 01 AAA 2.40%
2.47Y(tk 1) 2422005.1B 24 FARSFRR 01 AAA 2.07%
2.47Y+2Y 240578.SH 24 iR 01 AAA 2.25%
2.51Y+8Y({k 2) 2080048.1B 20 BRiE® 01 AAA 2.15%
2.52Y+2Y 240759.SH 24 1% 02 AAA 2.37%
2.55Y 254290.SH 24 157 05 AA/AAA 2.80%
2.74Y 254929.SH 24 2R 05 AAA 2.60%
2.76Y 2422033.1B 24 5% (R 01 AAA 2.16%
2.78Y 241166.SH GK Egg 02 AAA 2.02%
2.79Y+NY({k 1) 148794.57 24 4R Y1 AAA 2.44%
2.82Y 252480010.1B 24 fiERiHZER 03 AAA 2.16%
2.89Y 182374.SH 22 ERiFg 01 AA+ 2.21%
2.89Y 182374.SH 22 ERiFg 01 AA+ 2.21%
2.91Y 241420.SH 24 BiFN 04 AAA 2.21%
2.91Y 241420.SH 24 BiFN 04 AAA 2.22%
3.11Y+NY 137971.SH 22 B Y5 AAA 2.19%
3.5Y+5Y(fk 1) 272380002.1B 23 KIFEMB MR 01 AAA 2.22%
4.16Y 2180444.1B 21 2RI R AA/AA+ 2.70%
4.16Y+NY 282380001.1B 23 TRAFEKEL(R 01 AAA 2.33%
4.23Y+NY 282380002.1B 23 K75k ELR 01 AAA 2.33%
4.37Y 240522.SH 24§33 02 AA+ 2.38%
4.52Y+NY 240778.SH 24 %8 Y4 AAA 2.32%
4.53Y 133799.5Z 24 EFH204 AA+ 2.64%
4.56Y 254268.SH 24 Fe45 01 AA+ 2.29%




4.61Y 240889.SH 24 )\B K1 AAA 2.26%
4.62Y 091900007.1B 19 kR 02BC(RFFT) AAA 2.60%
4.83Y 254930.SH 24 7 K1 AAA 2.40%
4.83Y+5Y 272400005.1B 24 LG R A4 FE R 01 AAA 2.33%
4.9Y+NY 255495.SH 24 =B Y1 AA+ 2.80%
4.9Y+NY 255495.SH 24 =i Y1 AA+ 2.80%
4.96Y+NY 241548.SH J\US YKOT AAA 2.43%
9.74Y 241105.SH 24 B K2 AAA 2.52%
9.86Y({k 1) 148826.5Z 24 I8 GVK2 AAA 2.42%
9.91Y 241378.SH 24 THHEE K2 AAA 2.56%
61D 032191222.1B 21 f#55EHS PPNOO1 AA 2.14%
82D +2Y 032381114.1B 23 i#idtE= PPNOO1 AA+ 2.33%
82D +2Y 032381114.1B 23 itidtE= PPNOO1 AA+ 2.33%
82D +2Y 032381114.1B 23 i#idtE = PPNOO1 AA+ 2.33%
88D(fk 1) 032191405.1B 21 JeiA E PPNOO3A AAA 2.12%
88D(fk 1) 032191405.1B 21 JeisA E PPNOO3A AAA 2.12%
88D(fk 1) 032191405.I1B 21 JeiA E PPNOO3A AAA 2.15%
229D 032000415.I1B 20 EHEE#% PPNOO1 AAA 2.10%
239D 032380448.1B 23 £7K#%% PPNOO1 AA+ 2.23%
335D+2Y 032280711.1B 22 $ETHHzE PPNOO6 AA+ 2.22%
1.51Y+2Y 032300342.1B 23 ¥EgiEkEE PPNOOT AAA 2.15%
1.85Y({k 1) 032380668.1B 23 j&E=# PPNOO3B AA+ 2.34%
2.33Y+2Y 032480031.1B 24 BRtRE PPNOO1 AA+ 2.24%
2.33Y+2Y 032480031.1B 24 BRLRZE PPNOO1 AA+ 2.24%
2.48Y(tk 2) 032480215.1B 24 Ki#iRHz PPNOO1 AA 2.37%
2.74Y 032400762.1B 24 JF/KEZFF PPNOO3 AA+ 2.35%
2.74Y 032400762.1B 24 /KL FF PPNOO3 AA+ 2.35%
2.74Y 032400762.1B 24 /KL FF PPNOO3 AA+ 2.35%
2.74Y 032400762.1B 24 /KL FF PPNOO3 AA+ 2.35%
2.87Y+2Y 032480804.1B 24 FBES PPNOO1 AA+ 2.42%
2.96Y+2Y 032400880.1B 24 F¥p%4E PPNOO3 AA+ 2.42%
2.98Y+2Y({k 1) 032480956.1B 24 BN iHE% PPNOO1 AA+ 2.36%
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