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HEMBSHRA

O NEX Lsamsmee

[2024-05-20]

L

SHERTHE 2012 7 REAEEWEE, FERIWEIT 40 {2, £0ERFLFETE 20 (2.
[Elf&x75 | 250D 240002 1.58-1.60; 324D 200005 1.65-1.67; 3.18Y 220016 2.02 -2.04; 4.41Y 230022 2.09-2.105; 6.6Y
230028 2.265-2.275; 9.52Y 230026 2.335-2.3425; 28.9Y 230009 2.595-2.6025,

_—

WE H E 15 (%) 1.6050 1.9300 2.0950 2.2625 2.3075 2.5675
A H EfE %) 1.6100 1.9425 2.1050 2.2650 2.3085 2.5720
A7 (%) 0.0050 0.0125 0.0100 0.0025 0.0010 0.0045

T

ERMERSME 110D 230211 1.63; 247D 240301 1.74; 2.77Y 220203 2.04-2.05; 4.32Y 230415 2.20-2.22; 6.78Y 210205
2.335-2.3375; 9.31Y 230215 2.435-2.435,

rEH EEF &R (%) 1.7900 2.0700 2.2200 2.3600 2.4500
S BHIEEFSRGE%) 1.7800 2.0730 2.2250 2.3600 2.4500
EHN(%) -0.0100 0.0030 0.0050 0.0000 0.0000
R B [ FF % (%) 1.7600 2.0300 2.1450 2.3350 2.4050
4 B EFE%) 1.7550 2.0300 2.1540 2.3250 2.4080
EHN(%) -0.0050 0.0000 0.0090 -0.0100 0.0030
B o

SHIFTIEERMDITRIGER, AXTEEST Q3 HiR, Ei/5HE, 32D 012481181.1B 24 {AF)soll SCPO08 AAA 7 1.89%F3s (fhfE-
18) , HEE&H%ES,; 85D 01248157618 24 EEE SCP002 197 AAA 7E1.97%AE3E (HEME) |, HITHEES. PKHAME,
106D 012384393.1B 23 #i7KE® SCP009 AA+ TE2.15%mX (fHE-4UB) , ESHEES; 116D 012384501.1B 23 JIFExHR
SCPO12 AAA 7E2.00%FE3T (fbfE-1A18) , RITHAERS, KAE, 214D 01248125118 24 £38& SCPOO3(RIAIZENE) AAA  7E 2.07%E§
X (HE-4UE) , e ES; 235D 012481317.1B 24 [BE&HT SCP002 AAA 7 2.12%R32, HEME, HFEaHAESE. SHMsS, Bk, P

NN SN

I I I I
AAA 1.89 1.93 2.03 2.11 2.14

B ERER

SRR
(BP)

AA+

AA

AA-

AAA

AA+

AA

AA-

2.07

2.21

2.97

2.07

2.28

3.48

1.99 -6

2.1 -3

2.3 -2

3.53 -5

217

2.3

3.4

2.05 -2

2.18 -1

2.3 0

3.46 -6

2.25

2.38

4

2.12

2.26

2.38

4.02

2.25

24

4.2

2.18 -4

2.3 -5

24 0

4.25 -5



B ou=me

SHPRGRIBE R, 1-3 FERTR, 22)IIREEHR MTNOOT (AAA, 1Y) 7£ 2.14%Hk3Z, fIRA&1E 3bp M3Z; 23 SEIEA MTNOO2 (AAA,
1.59Y) 1E 2.34%h32, {Rf&{E 2bp AkZ; 24 BREEE] MTNOOTARIBIZEIE) (AAA, 2.92Y) 7E 3.55%hk3Z, {fA(E 6.5bp BaZ; 3 2l 5 SRR, 23iC
£ MTNOO6B (AAA, 4.44Y) T£2.37%REZ, {RfAE{E 1.5bp AEZ; 24 iFiEd= MTNOOT (AAA, 4.9Y) AlEXfE 2.60%, {Ef&E Tbp mizs. 5Y RLALHA
BRI—BBMTT.

R, 24 753218 MTNO06 (AAA, 9.99Y) FRAZTE 2.70%, {KiH{E 3bp BiZE. BRI, SHPEKEES,

AAA+ None
AAA 2.16 2.38 2.55 None None
YU R
AA+ 2.25 2.46 2.76 None None
AA 24 2.68 3.03 None None
AAA+ 2.1 -3 2.3 -1 2.41 -1 2.61 -1 None None
SHEREST R AAA 2.19 -3 2.39 -1 2.56 -1 None | None None None
(BP) AA+ 2.28 -3 2.48 -2 2.77 -1 None @ None None None
AA 2.44 -4 2.7 -2 3.05 -2 None None None None

B cus

SHEPWFRAIRRAERK, B2, 58, BT, RIEISHEAENESS. uREAE, 2158 07 AAA R3SE 2.32%, BIASEH, EE£XA., 23
fififk 03 AAA BRAZTE 2.48%, Hmst, EETA., 23 £#7 10 AAA BATTE 3.05%, Hd&/AmE, 21 FaRiERR 02 AAA BEZHE 2.61%, 20 EEEZEHR
01 AA+ FR3TTE 2.36%, $R1TEH, HETA., 21 RIUEEE AA+ BRI 2.50%, KisAE, 22 815 01 AAA BAE 2.76%, EE&ssH, HETA, 23

$R30] G7 AAA FERTE 2.67%, 23 [0 01 AAA RE3XTE 2.80%.,

|

SHIRTEAIREBENNT, BXEEEST 1-5Y K, AREFRERNAT. ERIT, SERSAKRITNRRZE. BEEFAER, 1-3Y 2K

BEET, BBE TR KRRN@ERRS MT, SHEE-2 £-3 XA, FeE, makRIBEEE LTFREZTE, &IEEHE-4 R, MBS
EhE-2 -3 V8, WERIBMEHE, WELEEME-1 8. TEXENFE. BEF. 1Y RERMAISE, 20 &I4RIT”4H 01 (351D) £ 2.11% (-
2) 22.12% (-1) B, 1-3Y HR, 22 IBRITHK 01 (2.77Y) £ 2.305% (-2) fIEMREZE. 3-5Y HAR, 19 TrFRIT 4k 02 (4.85Y) HALFF
BREET 2.50% (+0.5) , [GTE 2.48%(-2) (EMAIEE. 4.07Y+NY 23 RITKER 01 RAIAATE 2.50%UE (-1) BEXEE, BRE@ETT, 25!

£ 2.495%, 2.49% MINBRASE, BEEREAZE 2.50% &, 4.93Y+NY 24 {SIRITKEMR 01 1£ 2.535%0IF (-1bp) RSB E.

B ==n

A—ripEE AR, IRERSE, FAFANTITEBZREREE 1-2bps = 53/51, #ikik, SLEBFKEDE 2-3 FIFFFHE, 27 FRIHIRER
RIFR LR L3k 0.1pt, SWESETTHdRFIERBE T, BoRF MIBEIAE] 100bps, Mr=iRiRGEL: EERKS, BRb. #ik. IwEZF LK 3-5pt.

S HMERAER
_

012481388.1B 24 HhiEigiE SCP002 1.85%

4D 012481103.1B 24 JiREE}3 SCP006 AAA 1.90%
4D 042380287.1B 23 j#iEEE CP005 AAA 2.05%
6D({k 1) 012383309.1B 23 {B{F4% SCP016 AAA 2.30%
7D 012480574.1B 24 EZREEE SCPOOT AAA 1.85%
7D 012383339.1B 23 BT SCPO07 AAA 2.02%
9D 072410025.1B 24 RIS CP004 AAA 1.80%
16D 072310267.1B 23 #g&iF5 CP005 AA+ 1.95%
31D 012481085.1B 24 524 SCPO10 AAA 1.89%
32D 012383604.1B 23 EReEA SCP006 AAA 1.90%
32D 012481181.1B 24 {RFIsEAL SCPOO8 AAA 1.89%
32D 012481181.1B 24 {RFIsEAL SCPOO8 AAA 1.89%
36D 012481195.1B 24 ARk SCPO11 AAA 1.90%
43D 012481161.1B 24 EZREER SCP005 AAA 1.98%
50D 072410029.1B 24 EZiiEss CPO03 AAA 1.91%
53D 012480328.1B 24 BB SCP002 AAA 1.94%
53D 012480328.1B 24 BB SCP002 AAA 1.94%
63D 042380567.1B F35#% CP007 AAA 2.08%
70D 012384005.1B 23 &:l5 SCP0O09 AAA 2.05%
85D 012481576.1B 24 EEE SCP002 AAA 1.97%
85D 012481575.1B 24 [EE8 SCP003 AAA 1.97%
85D 012481575.1B 24 [EE8 SCP003 AAA 1.97%



87D

88D
106D
116D
116D
123D

130D
151D
196D
214D
235D
289D

RIRKEY

22D

45D+3Y({K 1)
64D +2Y
83D({x 1)
85D
88D+2Y({X 1)
90D ({X 1)
91D+NY
91D+NY
109D
126D +NY({k 1)
161D +2Y
186D+2Y({k 1)
189D +2Y
195D ({4 1)
222D ({4 2)
235D
236D (I 2)
280D
284D +2Y (1K 1)
288D

307D +3Y
309D +2Y
309D +2Y
317D
332D+1Y
332D
337D
337D
1.01Y
1.01Y
1.06Y
1.07Y+NY({k 1)
1.26Y({Kx 1)
1.3Y+2Y
1.33Y
1.43Y+NY
1.49Y
1.49Y
1.49Y
1.49Y
1.52Y
1.52Y
1.56Y+NY
1.58Y
1.59Y+NY
1.71Y
1.79Y
1.79Y
1.89Y({% 2)
1.91Y+NY
1.93Y({x 1)

012481583.1B
012480953.1B
012384393.1B
012384501.1B
012384501.1B
012480034.1B

012480155.1B
042380592.1B
012480750.1B
012481251.1B
012481317.1B
042480136.1B

=B

101900721.1B
102101073.1B

102281461.1B
101900980.1B
102101501.1B
102101538.1B
102101544.1B
102101583.1B
102281843.1B
102101593.1B
102101795.1B
102282118.1B
102102172.1B
102103052.1B
102103084.1B
102103149.1B
102381539.1B
102200088.1B
102280047.1B
102280351.1B
102200112.1B
102000214.1B

102380669.1B
102280612.1B
102280620.1B
102280709.1B
102380920.1B
102000721.1B
102280876.1B
102280876.1B
102001047.1B
102001047.1B
102001152.1B
102300378.1B
102281886.1B
102282048.1B
102001807.1B
102282329.1B
102481559.1B
102481559.1B
102481559.1B
102481559.1B
102383173.1B
102383173.1B
102383303.1B
102002319.1B
102383427.1B
102380147.1B
102380384.1B
102380384.1B
102380823.1B
102481522.1B
102100817.1B

24 #XEgE SCP002
24 iFH137R% SCP004
23 F7kE®R SCP009
23 ;T7a35#% SCP012
23 ;T7a35#% SCP012

24 hRTE&HE SCPOOT (RIBIZE

)
24 igiEER SCP002
23 =|7Jik CPO04
24 frikdg SCP002

24 &18% SCPOO3(RIBIZER)

24 [Ei&#T SCP002
24 —5FE% CP003

RmHLE (R1THNE)
19 BiE{t, MTNOO1

21 3R MTNOOS (AT i54HE

)

22 festillk MTNOO1B
19 FrigEEETR MTNOO1
21 18iREE MTNOO3

21 ;Mg MTNOO3
21 TRt MTNOO1
21 E0O% MTNO001
22 Fik MTNO04
21 #j8 MTNOO2

21 =i MTNOO1 (RTF5484£8)

22 fh8 MTNOO4
21 FEEARE MTNOO1
21 EF 1L MTNO04
21 55i8F MTN002

21 EBFhiE MTNOO4 (&)

23 H#IPNFF A& MTNOO2
22 LRt MTNOO1
22 &85 MTNOOT
22 #IF= K MTNOOT
22 HMIEZEE MTNOO

20 WL e
fR)MTNOO1
23 #IJH#% MTNOOT
22 7 MTNOO4
22 HBEREEIR MTNOOT

22 g MTNOOT(56B)

23 {SPHEER MTNOO2B
20 1R37E% MTNOO1
22 BINES MTNOO1
22 BINES MTNOO1
20 FBES MTNO05
20 FBES MTNOO05

20 B MTN0O2
23 &% MTN002
22 FEMgE MTNOO6
22 #ArglmE MTNOO1
20 FEE MTNO03
22 ;T4 MTNOO4
24 —SFA% MTNOO1
24 —SFAE MTNOO1
24 —SFAE MTNOO1
24 —SFA% MTNOO1
23 HffAEE MTNOO3
23 HffAEE MTNOO3
23 E4Wek MTNO13
20 EEMIHIE MTNOO1
23 5EIFi%X MTN002
23 ER T MTNOO2
23 J¢ATRE MTNOOT
23 Y ATRE MTNOOT
23 Z=345#% MTNOO1
24 1E35#% MTNOOSA
21 {3iTI’% MTNOO1

AA+
AAA
AA+
AAA
AAA
AAA

AAA
AA+
AAA
AAA
AAA
AAA

AAA
AAA

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

AA
AAA
AA+
AAA
AA+

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

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

AA
AAA
AAA
AA+
AAA
AA+

2.02%
1.99%
2.15%
2.00%
2.00%
2.05%

2.06%
2.17%
2.03%
2.07%
2.12%
2.19%

1.90%
1.98%

2.23%
2.04%
2.10%
2.05%
2.07%
2.17%
2.13%
2.13%
2.05%
2.19%
2.12%
2.14%
2.95%
2.45%
2.53%
3.53%
2.28%
2.15%
3.00%
2.40%

2.25%
2.68%
2.27%
2.18%
2.35%
2.30%
2.27%
2.27%
2.23%
2.23%
2.19%
2.26%
2.24%
2.42%
2.17%
2.25%
2.30%
2.30%
2.30%
2.30%
2.23%
2.23%
2.43%
2.30%
2.34%
2.79%
2.30%
2.30%
2.40%
2.55%
2.30%



2.07Y({X 1)
2.19Y
2.28Y
2.28Y
2.42Y

2.78Y({X 2)

2.8Y({K 1)
2.84Y
2.84Y

2.85Y+2Y({K 1)

2.85Y+NY({X 1)
2.9Y+3Y
2.9Y+3Y
2.9Y+3Y

2.9Y

2.91Y+2Y

2.92Y+2Y({K 1)

2.92Y+2Y({k 1)

2.93Y
2.93Y
2.94Y
2.97Y({k 2)
2.97Y(1% 2)
4.44Y
4.44Y
4.44Y
4.86Y
4.89Y
4.89Y
4.9Y({k 1)
4.9Y(fk 1)
4.9Y(fk 1)
9.92Y ({4 2)

SHEI R

FIRKE
10D

11D
21D(fk 1)
60D
64D
67D+2Y({X 1)
88D
99D +NY
105D +NY
105D +NY ({k 2)
109D
109D
133D+1.99Y
161D+1.99Y
162D +2Y
175D+NY({k 1)
186D +NY
189D
193D+2Y({k 1)
199D
223D(fk 1)
241D +NY
242D
251D(fk 1)
277D
281D+NY
294D
325D+1Y
332D
343D +NY
343D +NY
351D
353D

102381392.1B
102101386.1B
102382337.1B
102382336.1B
102382762.1B
102480550.1B
102480714.1B
102481087.1B
102481087.1B
102481178.1B
102400690.1B
102481436.1B
102481436.1B
102481436.1B
102280784.1B
102481575.1B
102481682.1B

102481682.1B

102481828.1B
102481787.1B
102481867.1B
102481905.1B
102481905.1B
102382871.1B
102382871.1B
102382915.1B
102481294.1B
102481372.1B
102481374.1B
102481466.1B
102481466.1B
102481466.1B
102481641.1B

=58

251186.SH
178464.SH
188217.SH
188394.SH
151836.SH
133048.5Z
188588.SH
162006.SH
2180361.1B
188661.SH
114563.5Z
188695.SH
188781.SH
188900.SH
197365.SH
188816.SH
197601.SH
112998.5Z
149719.5Z
139431.SH
133174.5Z
138848.SH
138850.SH
253787.SH
138910.SH
133200.5Z
163245.SH
115031.SH
115240.SH
185714.SH
185714.SH
163530.SH
254714.SH

23 EERIEE MTNOO2
21 AL MTNOO1
23 fxEER MTN002B
23 fxEER MTNOO2A
23 Fafinfg MTNOO1
24 3T5742FF MTNOO
24 BEER MTNOOT
24 REfEE MTNOO2
24 REfEE MTNOO2
24 YESIREE MTNOOT
24 =EHE MTNOO7
24 BtA&EE MTNOO3
24 BtA&EE MTNOO3
24 BtA&EE MTNOO3
22 45§ MTNO003
24 EcEE MTNOO1

24 [zEEER MTNOOTAR}El

3/

24 [sEEER MTNOOTAR}El

)
24 ;Cs MTNO02

24 FEgEEEk MTNOO4
24 HhEEE MTNO04
24 B3 MTNOO02
24 E5igE MTNO02
23 ;I5°E#% MTNOO3
23 ;I5E#% MTNOO3
23L& MTNO06B
24 3C4€ MTNOO1
24 3EMiHzEE MTNOO1

24 Tk MTNOO1B

24 PiEdE MTNOO1
24 ;PiRdE MTNOOT
24 ;PidE MTNOOT
24 FARHE MTNOOT

RENE (R1TH13)
23 )8F 02
G21 & 1
21 E#z 03
21P% 02
G19 i54h 1
21785 02
21 34l 04
1958 Y1

21 SPAIATEEHA 02
21 "R Y4
19 iz 01
2157 G2
21 %% 06
21 g 01
21 15 07
21 FEK Y3
21 IF Y2
19 /342 02
21 132 02
19 JI$ 01
21 18k 01
23 FEFT Y1
23 7=k 01
24 =4 D1
23 Hilf G2
22 EF Y1
20 HiE G4
23 fiifE 01
23 $Riaf C3
22 L Y1
22 L Y1
20 ikiE 09

24 @5 D1

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

AAA

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

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

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

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

2.43%
2.20%
2.43%
2.45%
2.28%
2.35%
2.37%
2.38%
2.38%
2.38%
3.46%
2.80%
2.80%
2.81%
2.30%
2.98%
3.55%

3.55%

2.28%
2.32%
2.31%
2.54%
2.57%
2.55%
2.55%
2.37%
2.39%
2.51%
2.59%
2.60%
2.60%
2.60%
2.74%

2.05%
2.10%
2.06%
2.00%
2.07%
2.05%
1.93%
2.00%
2.14%
2.24%
2.30%
2.17%
2.16%
2.12%
2.30%
2.13%
2.23%
2.13%
2.15%
2.21%
2.45%
2.19%
2.15%
2.37%
2.04%
2.50%
2.06%
2.16%
2.12%
2.17%
2.17%
2.14%
2.44%



360D
1.05Y
1.13Y({X 2)
1.15Y({K 1)
1.22Y
1.22Y+1Y(fk 2)
1.23Y
1.23Y+5Y
1.23Y+5Y
1.36Y
1.36Y
1.42Y({k 1)
1.42Y({k 1)
1.44Y
1.73Y+5Y(fk 1)
1.8Y+2Y
1.87Y+3Y
1.87Y+3Y
1.87Y
1.9Y
1.91Y
1.92Y
1.92Y
1.96Y
1.99Y+NY
1.99Y({%x 1)
1.99Y({%x 1)
2.18Y
2.18Y
2.21Y+2Y
2.26Y+2Y
2.31Y+2Y
2.42Y+NY
2.42Y
2.45Y({K 1)
2.49Y
2.66Y+2Y
2.78Y({K 1)
2.78Y({K 1)
2.78Y({K 1)
2.78Y({K 1)
2.8Y+NY({k 1)
2.84Y
2.85Y+2Y({K 1)
2.9Y
2.9Y
2.93Y+2Y
2.93Y+2Y
2.93Y+NY
2.94Y
2.94Y
2.94Y
2.99Y({X 1)
3.52Y
3.73Y({x 1)
3.86Y+5Y
3.96Y+5Y
3.96Y+5Y
3.97Y
4.01Y+2Y
4.16Y+2Y
4.16Y+2Y
4.57Y+5Y
4.71Y+2Y({k 1)
4.83Y+5Y({K 1)
4.89Y
4.91Y
4.92Y
4.92Y
4.94Y({K 1)
9.32Y
49D +1Y

163544.SH
185835.SH
251636.SH
137510.SH
155587.SH
251974.SH
182434.SH
2022027.1B
2022027.1B
175205.SH
175205.SH
148092.5Z
148092.5Z
114021.SH
152747.SH
250153.SH
148676.5Z
148676.5Z
250608.SH
148248.5Z
115252.SH
254630.SH
188035.SH
2180199.1B
115356.SH
188115.SH
188115.SH
149563.5Z
149563.5Z
251935.SH
252009.SH
133653.5Z
115973.SH
115955.5H
240136.SH
252984.SH
253632.SH
2422005.1B
2422005.1B
2422005.1B
2422005.1B
148628.5Z
254175.SH
240792.SH
240879.SH
240879.SH
240917.SH
254652.SH
148725.5Z
240953.SH
148730.5Z
240953.SH
2422025.1B
148132.5Z
138886.SH

272380004.1B
272380006.I1B
272380006.I1B

115347.SH
148294.57
148378.5Z
148378.5Z

272380017.1B

253836.SH
148655.57
254352.SH
240874.SH
240922.SH
240922.SH
254693.SH
115969.SH

032200223.1B

20 %=%= 01
22 7=k 02
23 /R 02
22 F=gh 03
19 755 04
23 BRfiE—
22 £ 01
20 RS L
20 HREE L
20 &5 02
20 &5 02
22 548 02
22 548 02
22 B 01
21 24455 01
23 &5 01
24 151 03
24 151 03
23 £33 F2
23 ERIE 02
23 $B3IE G2
24 5= 03
21 Hhlif G3
21 RS R 02
23 %@ Y1
21 & 07
21 & 07
217406
217406
23 753 F1
23 FFE 02
23 i 03
23 B Y3
23 3k C1
23 3X(505
23;THE 03
24 |5E 01
24 FAREFER 01
24 FAREFER 01
24 FAREFER 01
24 FAREFER 01
24 RBE YT
24 5142 01
24 TR K1
24 757R 01
24 757R 01
24 #5345 01
24 &8 01
24 FEFF Y1
24 =42 06
24 1518 01
24 =42 06
24 RRHZE SRR 01
22 E& 13
23 %2 G5
23 RI[BAFEA4 TR 01
23 R B{RIG AN TR 01
23 R B{RIG R AN TR 01
23 %2 G9
23 £f506
23 £ 10
23 £fi510
23 [HFANEFZA# TR 01
24 18#% 02
24 Bi5 01
24 358 01
24 EE G1
24 $B3iE C4
24 $33E C4
24 =102
23 $Rin] G7
22 sEitAsEE PPNOO1

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

2.22%
2.18%
2.55%
2.19%
2.70%
2.87%
2.31%
2.22%
2.22%
2.15%
2.15%
2.25%
2.25%
2.60%
2.23%
2.30%
3.17%
3.17%
2.40%
2.18%
2.17%
2.61%
2.18%
2.61%
2.37%
2.32%
2.32%
2.24%
2.24%
2.43%
2.41%
2.60%
2.40%
2.34%
2.39%
2.48%
2.50%
2.31%
2.31%
2.31%
2.31%
2.37%
2.95%
2.42%
100
100
2.38%
100
2.46%
2.45%
2.41%
2.45%
2.40%
2.711%
2.35%
2.51%
2.52%
2.52%
2.38%
3.05%
3.05%
3.05%
3.28%
2.82%
2.43%
2.81%
2.53%
2.46%
2.46%
2.84%
2.67%
2.46%



175D+12Y 032180035.1B 21 FHLLEFF PPNOOT AA+ 2.10%
341D+1Y({k 1) 032380398.1B 23 ZFEE#T PPNOO1 AA 2.42%
343D 032000379.1B 20 #H3ZiE@ PPNOO1 AAA 2.26%
2.3Y 032380837.1B 23 jiENt € PPNOO2(RIEIZE AA+ 3.01%
1)
2.62Y(fk 1) 032381261.1B 23 EE7KisEE PPNOO6 AA+ 2.47%
2.82Y+2Y 032480258.1B 24 Y8AE% PPN0OO2 AAA 2.65%
2.92Y+2Y 032480418.1B 24 Y8&E% PPN0O3 AAA 2.68%
2.92Y+2Y 032480418.1B 24 Y8&E% PPN0O3 AAA 2.68%
2.92Y+2Y 032480418.1B 24 Y8&E% PPNOO3 AAA 2.68%
2.93Y(fk 2) 032400713.1B 24 HpERFEIS PPNOO1 AA+ 100
2.93Y(fk 2) 032400713.1B 24 HpERFEIS PPNOO1 AA+ 100
2.93Y(fk 2) 032400713.1B 24 Hp#RFEIS PPNOOT AA+ 100
49D +1Y 032200223.1B 22 FEHAEEIS PPNOO1 AA 2.46%
175D+12Y 032180035.1B 21 LT PPNOOT AA+ 2.10%
341D+1Y({k 1) 032380398.1B 23 ZEFEE#T PPNOO1 AA 2.42%
343D 032000379.1B 20 M3z PPNOO1 AAA 2.26%
2.3Y 032380837.1B 23 j&fEN4 € PPNOO2(RIBIZE AA+ 3.01%
)
2.62Y(fk 1) 032381261.1B 23 KRR PPNOO6 AA+ 2.47%
2.82Y+2Y 032480258.1B 24 8AE% PPN0OO2 AAA 2.65%
2.92Y+2Y 032480418.1B 24 Y8 E% PPN0O3 AAA 2.68%
2.92Y+2Y 032480418.1B 24 Y8&E% PPN0O3 AAA 2.68%
2.92Y+2Y 032480418.1B 24 Y8 E% PPN0O3 AAA 2.68%
2.93Y(fk 2) 032400713.1B 24 Hp#REEIS PPNOO1 AA+ 100
2.93Y(fk 2) 032400713.1B 24 Hp#REEIS PPNOO1 AA+ 100
2.93Y(fk 2) 032400713.1B 24 Hp#REEIS PPNOO1 AA+ 100
15D 2120048.1B 21 B EFRRIT/VEIE 03 AAA 1.79%
18D 2121024.1B 21 BERREESEEHE 01 AAA 1.80%
53D+5Y 1920046.1B 19 FRERIT 4R AAA 1.975%
71D+NY 1928018.I1B 19 TRSRITRESR AAA 2.01%
92D +NY 1928021.I1B 19 RVERITKER R 01 AAA 2.01%
108D +NY 1928023.1B 19 FVRTTKER R 02 AAA 2.03%
108D +NY 1928023.1B 19 FVRTTKER R 02 AAA 2.03%
108D +NY 1928023.1B 19 FVRTTKEE R 02 AAA 2.03%
174D({k 1) 2128035.1B 21 HERIT 02 AAA 1.97%
203D 1420043.1B 14 EERIT R AA+/AA 2.42%
205D+NY 1928036.1B 19 HPERITRER AAA 2.07%
205D+NY 1928036.1B 19 HPERITRER AAA 2.07%
213D+5Y 190311.1B 19 3#H 11 2.05%
281D +NY 2028003.I1B 20 LRI T7KER{R 01 AAA 2.18%
281D +NY 2028003.I1B 20 LRI T7KER(R 01 AAA 2.18%
281D +NY 2028003.I1B 20 LRI T7KER(R 01 AAA 2.18%
302D +NY 2028006.1B 20 &R TIKELR AAA 2.15%
351D+5Y 2028013.1B 20 FAHRIT—4R 01 AAA 2.115%
351D+5Y 2028013.1B 20 FRAHRIT 4% 01 AAA 2.115%
351D+5Y 2028013.1B 20 FRAHRIT”4% 01 AAA 2.12%
357D+NY 2028017.1B 20 RAVERIT5KER(R 01 AAA 2.16%
1Y+5Y 2028018.1B 20 BRIT R AAA 2.12%
1Y+5Y 2028018.1B 20 BRIT R AAA 2.12%
1Y+5Y 2028018.1B 20 BRIT R AAA 2.12%
1.11Y+5Y(fk 2) 2028022.1B 20 BRARITZHR AAA 2.205%
1.11Y+5Y(fk 2) 2028022.1B 20 BRARITZHR AAA 2.205%
1.11Y+5Y(fk 2) 2028022.1B 20 BRARITZHR AAA 2.205%
1.11Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.205%
1.11Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.205%
1.11Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.205%
1.11Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.205%
1.11Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.20%
1.11Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.21%
1.11Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.21%
1.11Y+5Y({k 2) 2028022.1B 20 RERIT "R AAA 2.21%
1.11Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.20%
1.14Y+NY 2028023.1B 20 1ERESHRI TR SR R 01 AAA 2.17%
1.21Y+5Y(fk 2) 2028025.1B 20 BAHRIT 4 01 AAA 2.14%
1.32Y+5Y({k 2) 2028033.I1B 20 RIRIT R AAA 2.15%
1.32Y+5Y({k 2) 2028033.I1B 20 RIRIT R AAA 2.15%
1.32Y+5Y({k 2) 2028033.I1B 20 RIRIT R AAA 2.15%
1.32Y+5Y(fk 2) 2028033.1B 20 BIRIT R AAA 2.15%
1.32Y+5Y(fk 2) 2028033.1B 20 FZRIT R AAA 2.165%
1.32Y+5Y(fk 2) 2028033.1B 20 BIRIT R AAA 2.17%
1.32Y+5Y(fk 2) 2028033.1B 20 BIRIT R AAA 2.17%




1.33Y+5Y 2028034.1B 20 iEARIT—4% 03 AAA 2.16%
1.34Y+NY 2028037.1B 20 FERIRI TR = AAA 2.20%
1.35Y+5Y 2028041.1B 20 TrtR1T—4% 01 AAA 2.17%
1.42Y({k 1) 2228051.1B 22 SELARITIMSE AAA 2.09%
1.46Y+5Y({k 1) 2028044.1B 20 I RER1T—4% 01 AAA 2.19%
1.55Y 2220080.1B 22 B ERET AAA 2.18%
1.67Y+5Y 2128002.1B 21 TrSR1IT—% 01 AAA 2.20%
1.85Y({k 2) 2328007.1B 23 HEAIRITEREESRME 01 AAA 2.13%
2.05Y+NY 2128021.1B 21 TRFsR1TKE% 01 AAA 2.28%
2.05Y+NY 2128021.1B 21 TigRiTKxee® 01 AAA 2.265%
2.06Y+NY 2128022.1B 21 RIBRI TR AAA 2.265%
2.2Y+NY({k 1) 210316.I1B 21#H 16 2.29%
2.22Y+5Y({k 1) 2128025.1B 21 BIFIRIT—4% 01 AAA 2.26%
2.27Y 2320041.1B 23 BgER1T 01 AAA 2.225%
2.27Y 2320041.1B 23 BgER1T 01 AAA 2.225%
2.27Y 2320043.1B 23 HuER1T 02 AAA 2.22%
2.49Y+NY 2128038.1B 21 RAAR1T7K % 01 AAA 2.32%
2.49Y+5Y({k 1) 2128039.1B 21 HERIT—4% 03 AAA 2.29%
2.49Y+5Y({k 1) 2128039.1B 21 HERIT—4% 03 AAA 2.29%
2.49Y+5Y({k 1) 2128039.1B 21 HERIT—4% 03 AAA 2.29%
2.52Y+NY 2120107.1B 21 AR TR LR AAA 2.40%
2.53Y+NY({k 1) 2128045.IB 21 PERITKEE R 02 AAA 2.33%
2.55Y+NY 2128047.1B 21 BRI TRER AAA 2.34%
2.68Y+5Y({k 2) 2228006.1B 22 FEERIT—4% 01 AAA 2.30%
2.68Y+5Y({k 2) 2228006.1B 22 HERIT 4% 01 AAA 2.30%
2.68Y+5Y({k 2) 2228006.1B 22 HERIT 4% 01 AAA 2.30%
2.76Y+NY 2228011.IB 22 RAAER1TK % 01 AAA 2.35%
2.79Y 212380032.1B 24 3 AEE1TE 01 AAA 2.235%
2.81Y 2420005.1B 24 FisRITRERR 01 AA+ 2.38%
2.83Y 212480005.1B 24 FeA4RITFE 01 AAA 2.24%
2.83Y 212480005.1B 24 FeA4RITFE 01 AAA 2.24%
2.83Y 212480005.1B 24 FAER1THR 01 AAA 2.24%
2.83Y 212480005.1B 24 FAER1TR 01 AAA 2.24%
2.83Y 212480004.1B 24 HLBERITE 01 AAA 2.24%
2.83Y 212480005.1B 24 FAER1TR 01 AAA 2.24%
2.83Y 212480005.1B 24 FAER1TR 01 AAA 2.24%
2.83Y 212480005.1B 24 FAER1THR 01 AAA 2.24%
2.85Y({x 1) 212480008.1B 24 iHASRITIR 02 AAA 2.245%
3Y+1Y(1K 2) 312410001.1B(05.21 & = 24 h1F TLAC IEEALE 01A AAA 2.27%
)
3.09Y+5Y 2228041.1B 22 RAVRIT—4% 01 AAA 2.325%
3.09Y+5Y 2228041.1B 22 RAVRIT—4% 01 AAA 2.325%
3.28Y+5Y({k 1) 092280080.1B 22 WRIRITREARIE 01A AAA 2.38%
3.28Y+5Y({k 1) 092280080.1B 22 WRIRITREARIE 01A AAA 2.39%
3.36Y+5Y 092280098.1B 22 FUMERIT R\ AR 01 AAA 2.40%
3.36Y+5Y 092280098.1B 22 FUMERIT B AR 01 AAA 2.41%
3.48Y+5Y 092280134.1B 22 TR AE 04A AAA 2.37%
3.84Y+5Y 232380004.1B 23 RIT"REAE O01A AAA 2.42%
3.9Y+5Y 232380015.1B 23 T EAEO01A AAA 2.42%
4.02Y+5Y({k 1) 232380021.1B 23 IS IRIT = RE A& 01 AAA 2.525%
4.07Y+NY 242380008.1B 23 Fhf{T7KEE% 01 AAA 2.495%
4.07Y+NY 242380008.1B 23 Fhf{T7KEE% 01 AAA 2.49%
4.07Y+NY 242380008.1B 23 Fhf{T7KEE% 01 AAA 2.495%
4.07Y+NY 242380008.1B 23 Fh{T7KEE% 01 AAA 2.50%
4.14Y+5Y 232380026.1B 23 BEIERZHKEAE 01 AAA 2.64%
4.15Y+NY 242380012.1B 23 B iR 7K &= 01 AAA/AA+ 2.69%
4.15Y+NY 242380012.1B 23 B iR 7K EE = 01 AAA/AA+ 2.69%
4.16Y+NY 242380013.1B 23 77K EER 01 AAA 2.495%
4.16Y+NY 242380013.1B 23 #{T7KEER 01 AAA 2.495%
4.16Y+NY 242380013.1B 23 #{T7KEEF 01 AAA 2.495%
4.16Y+NY 242380013.1B 23 #{T7KEER 01 AAA 2.50%
4.16Y+NY 242380013.1B 23 EITKE®R 01 AAA 2.50%
4.16Y+NY 242380013.1B 23 B ITKE®R 01 AAA 2.50%
4.24Y+NY 242380015.1B 23 FiEBIR 1T IKEE R 01 AAA/AA+ 2.68%
4.24Y+NY 242380015.1B 23 FiEBIR 1T IKEE R 01 AAA/AA+ 2.70%
4.28Y+5Y 232380036.1B 23 T REARR 02A AAA 2.46%
4.34Y+5Y 232380057.1B 23 T RIEAE 02A AAA 2.46%
4.34Y+5Y 232380057.1B 23 T RIEAE 02A AAA 2.465%
4.34Y+5Y 232380057.1B 23 PIT TR AE 02A AAA 2.465%
4.34Y+5Y 232380057.1B 23 PIT TR AE 02A AAA 2.465%
4.34Y+5Y 232380057.1B 23 PIT TR AE 02A AAA 2.465%
4.34Y+5Y 232380057.1B 23 PIT TR AE 02A AAA 2.465%




4.34Y+5Y 232380057.1B 23 PIT TR AE 02A AAA 2.465%
4.34Y+5Y 232380057.1B 23 PIT TR AE 02A AAA 2.465%
4.34Y+5Y 232380057.1B 23 TR AR 02A AAA 2.465%
4.34Y+5Y 232380057.1B 23 TR AR 02A AAA 2.47%
4.41Y+NY 242380019.1B 23 hpfigskEE(® 01 AAA 2.505%
4.41Y+NY 242380019.1B 23 hpfigskEE(® 01 AAA 2.505%
4.41Y+NY 242380019.1B 23 hpfigskEE(® 01 AAA 2.505%
4.41Y+NY 242380019.1B 23 hpfigskEE(® 01 AAA 2.505%
4.41Y+NY 242380019.1B 23 hpfigskEE(E 01 AAA 2.51%
4.41Y+NY 242380019.1B 23 hpfigskLEE 01 AAA 2.51%
4.41Y+NY 242380019.1B 23 hpfigskLEE 01 AAA 2.51%
4.41Y+NY 242380019.1B 23 mpfigskLE{E 01 AAA 2.51%
4.43Y+5Y({k 1) 232380066.1B 23 R RE A= 03A AAA 2.465%
4.43Y+5Y({k 1) 232380066.1B 23 TR A= 03A AAA 2.465%
4.43Y+5Y 09230205.IB 23 EFHT =B AR 01A 2.41%
4.43Y+5Y 09230205.IB 23 EFHT =B R 01A 2.41%
4.43Y+5Y 09230205.IB 23 EFHT=REAE 01A 2.41%
4.43Y+5Y 09230205.IB 23 EFHT=REAE 01A 2.41%
4.43Y+5Y 09230205.IB 23 EFHT=REAE 01A 2.415%
4.43Y+5Y 09230205.IB 23 EFHT=REAE 01A 2.415%
4.43Y+5Y 09230205.IB 23 EFHT=REAE 01A 2.415%
4.44Y+5Y 232380069.1B 23 BT A AE 02A AAA 2.47%
4.44Y+5Y 232380069.1B 23 BT REAE 02A AAA 2.47%
4.44Y+5Y 232380069.1B 23 BT A AE 02A AAA 2.47%
4.44Y+5Y 232380069.1B 23 BT REAE 02A AAA 2.47%
4.45Y+NY 242380023.1B 23 R ITKEE R 01 AAA 2.65%
4.7Y+5Y 232480001.1B 24 hTEAE 01A AAA 2.47%
4.7Y+5Y 232480001.1B 24 hTEAE 01A AAA 2.47%
4.78Y 212480002.1B 24 #4745 018 AAA 2.30%
4.88Y+5Y({k 2) 232480008.1B 24 R E AR 02A AAA 2.48%
4.88Y+5Y({k 2) 232480008.1B 24 R E AR 02A AAA 2.48%
4.88Y+5Y({k 2) 232480008.1B 24 hT R AE 02A AAA 2.48%
4.93Y+NY 242480002.1B 24 2R 1T7KEER 01 AAA 2.545%
4.93Y+NY 242400007.1B 24 P(SHRITKER 01 AAA 2.535%
4.93Y+NY 242400007.1B 24 P(SIRITKER 01 AAA 2.535%
7.57Y+5Y 2128052.1B 21 TrssRi7—4% 03 AAA 2.655%
8.08Y+5Y 2228040.1B 22 ERRIT 4% 02 AAA 2.66%
8.35Y+5Y 092200009.1B 22 RIT—HEAIFR 02B AAA 2.665%
8.35Y+5Y 092200009.1B 22 RIT”RKAARR 02B AAA 2.66%
8.44Y+5Y 092280109.1B 22 HIT R AR 02B AAA 2.665%
8.46Y+5Y 092202010.1B 22 EFHMT =R EAE 01B 2.54%
9.43Y+5Y({k 2) 232380067.1B 23 T RE A& 03B AAA 2.665%
9.43Y+5Y({k 2) 232380067.1B 23 T E A& 03B AAA 2.665%
9.43Y+5Y({k 2) 232380067.1B 23 T E A& 03B AAA 2.67%
9.93Y+5Y 232480012.1B 24 RIT”RANR 02B AAA 2.66%
9.93Y+5Y 232480012.1B 24 RIT”RANR 02B AAA 2.66%
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