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L

SHERITHE 2600 12 7 REFFRIWERE, HEEWRIEA 20 2, £OEREFE$IRIN 258012,
[Elf&x75 | 240D 240002 1.6075; 314D 200005 1.65; 3.15Y 220016 2.00; 4.38Y 230022 2.071-2.08; 6.57Y 230028
2.225-2.235; 9.49Y 230026 2.315-2.3275; 28.88Y 230009 2.545-2.5675,

-/ |/ ° | °° / '/ " | “

WE H E 5 (%) 1.6430 1.9250 2.0800 2.2350 2.2950 2.5360
A HE R (%) 1. 6400 1.9275 2.0800 2.2400 2.3070 2.5450
A 5)(%) ~0. 0030 0.0025 0.0000 0.0050 0.0120 0.0090

T

ERRME 100D 230211 1.70; 237D 240301 1.7825; 2.74Y 220203 2.015-2.02; 4.29Y 230415 2.1725-2.18; 6.75Y
210205 2.305-2.3225; 9.28Y 230215 2.41-2.425,

rEH IEEFF SRR (%) 1. 8100 2.0550 2.1900 2.3400 2.4250
4 BIEEFSRG(%) 1. 7950 2.0500 2.1850 2.3400 2.4250
(%) -0. 0150 -0.0050 -0.0050 0.0000 0.0000
rE B B 5 (%) 1. 7900 2.0250 2.1300 2.3000 2.3905
4 BEFHR%) 1. 7950 2.0150 2.1325 2.2975 2.3970
ZEF(%) 0. 0050 -0.0100 0.0025 -0.0025 0.0065
B eeuns

S HIRTENERITIZAIR—iR, MREEETT Q3 HiR. fBik/5m, 15D 012480931.1B 24 &5k SCP004 AAA 7 1.95%A83 (f&fE-3 fil
B) , EMHLES,; 71D 012481621.1B 2437831 SCPOT1 AAA  7E 1.98%E3T (fH{E-1I8) , HITHLAES, PKikSmHE,
106D 072310192.1B 23 E£ilFs5 CPO15 AAA 7£ 1.92%F83% (ffifH-2 (I8) , BEEHAES,; 123D 0124801358 24 R EH
7 2.33%R%32 (f

i, K

SCP002 AAA 7E211%p3RE (fhE-2 NE) , BEEHART. Kin/AmE, 226Dk 2) 042400062.1B 24 £7:1F CP001T AA+
B-48) , 5HHEES,; 232D 012481460.1B 24 3% SCP002 AAA  7£ 2. 18%mA, HEME, HEHBES, BUNmS,

WamE T, KinbEZsArx,

A = N TN - N I
AAA 1.94 2.0 2.04 2.14 2.15

B ERER

SHERIEEIRIER

(BP)

B ooz

AA+

AA

AA-

AAA

AA+

AA

AA-

1.99

2.05

2.22

2.85

2.1

2.16

2.9

2.14

2.25

34

2.0 0

2.15 -1

2.28 -3

3.43 -3

2.18

2.4

3.43

2.08 -4

2.19 -1

24 0

3.42 1

2.2

2.38

3.95

2.08 6

2.15 5

2.37 1

3.99 -4

2.2

2.41

4.2

2.15

2.16

2.4

4.18



S HPRIMBERITK. 1-3 FRIRTE, 23488 MTNOT1 (AAA, 1.02Y+NY) 7£2.09%mM3L, ffAE(E 4bp A3Z; 22 @A MTNOOS(RIEl
ZHE) (AAA, 1.07Y) 1E 2.12%R3E(ERES; 23 HUREIR MTNOO2 (AAA, 1.24Y+NY) 7E2.21%pk3z, fRfA(E 2bp 3L, 3 2 5 FHAR, 24Te
MTNOO3 (AAA, 4.97Y) 1E 2.37%R3, fAMEMAL; 23 @i MTNOOS (AAA, 4.46Y) RRAITE 2.33%, {RA&HE 1bp 3. 5Y REALHAR, 21 k&%
BRI—BBM T,

B MTNOO1B (AAA, 7.2Y) FYASIE 2.55%, {EfHME 1bp AAS, MAmS, 4 AhEKEHES,

I N T I T T
2.23 2.37 2.56

AAA+ 2.05 None
AAA 2.16 2.33 2.5 None None
ubS [
AA+ 2.23 24 2.7 None None
AA 2.38 2.6 2.96 None None
AAA+ 2.04 1 2.24 -1 2.37 0 2.56 0 None = None
S5iERISTS IR AAA 2.14 2 2.33 0 2.5 0 None = None None | None
(BP) AA+ 2.22 1 2.4 0 2.71 -1 None ' None ' None | None
AA 2.37 1 2.61 -1 2.97 -1 None | None None None

B cus

SHEWRIERER, B2, 58, BT, REASHEENESS, UESHE, 21 B 01 AA+ Bt 2.19%, fREGSEH, $RITEMT
Ao 20 EP4% 01 AAA BRAZTE 2.30%, HRISEH, BEESTN. 22 IR AA+ BATE 2.29%. HIRT5HE, 21 B8k 01 AA+ BRAI(E 2.27%. 22 HEZEIR AA+
BRATE 2.29%, HFSEH, SHRISEA. 23 3R 01 AAA BATE 2.31%. Kim/SHE, 24 Beft 01 AAA pAZTE 2.83%, EEEH, (RIGEAN. 21 &5 02

AAA F3Z1E 2.61%,

|
SHIRTERRBRIERAARHER, RRZXEEEST 3-10Y 7K, &
EfEXE, KSR, &EEGE R, FEFE, TIRiBEBRRRE, KR

24 #EE8 K2 AAA B3z fE 2.38%.

BREEEAREASK. BEEARRE, £ 1-5Y XEXEX, SHEE-T
FfE T TKN B, BRINKSEFR, RXUES

BEMAE-1 B-2 BSEE, 3 R, ZHBESFE, ERPEEIBVKTEL, RX—ERRGE2. MREREENES. FH, #17.
L
RRRBEERENMEREL 1-2bps, L HAOHUA, {Fik CCAMCL 545 HBAAEK, BAEFL 2bps, WIKIRREITHRITE 24s MSH D SRR

B, TEEFAELRFHX, RLHIR TAICT 24 5 BE I%HHEARE. ORI ERAEFE, FHAREETR BDSOHG 27 XJIFFE 99.6/99.9 Mfir.

FIRBUEFN AR, BEAKY 1pts,

SHERR

BRE BB BERB (R1TH9) _

5D
7D
14D
15D
15D
15D
15D
20D
26D
26D
28D
29D
48D
71D
71D
106D
106D
106D
123D
141D
205D(fk 2)
223D
226D (1% 2)
226D (1% 2)
226D (1% 2)
232D
232D
232D

012400330.1B
012383415.1B
072310238.1B
012480906.1B
012480931.1B
012480931.1B
012480932.1B
012480932.1B
072310165.1B
012481109.1B
012481109.1B
012481642.1B
012480172.1B
012480391.1B
012481621.1B
012481621.1B
072310194.1B
072310192.1B
072310194.1B
012480135.1B
012480238.1B
042380750.1B
042480012.1B
042400062.1B
042400062.1B
042400062.1B
012481425.1B
012481460.1B
012481460.1B

24 g5 SCP002
23 Thlitgk SCPO11
23 fhz=iEss CP003

24 3T4[ SCPOO8 (R Bl EHE)

24 Bk SCP004
24 Bk SCP004
24 Elik SCP0O03
24 Elik SCP0O03
23 IR3M4IES CPO03
24 "% SCP001
24 "% SCP001
24 RTHH SCPOOT
24 12 TEHF SCP003
24 BB SCP0O07
24 ;FEE ] SCPO11
24 ;FEE ] SCPO11
23 IS CP004
23 E&IES CPO15
23 IS CP004
24 1R & HF SCP002
24 K30l SCPOO1
23 FRLIES CP0O03
24 71L1EEE CPOO1
24 &7 CPOOT
24 &7 CPOOT
24 &7+ CPOOT
24 HipigE SCP004
24 F BiA% SCP002
24 F BiA% SCP002

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA/A-1
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AA+/A-1
AA+/A-1
AA+/A-1
AAA
AAA
AAA

1.95%
1.99%
1.92%
1.90%
1.95%
1.95%
1.96%
1.95%
1.87%
2.00%
2.00%
1.94%
1.94%
1.97%
1.98%
1.98%
2.02%
1.92%
2.02%
2.11%
2.21%
2.10%
2.16%
2.33%
2.33%
2.33%
2.08%
2.18%
2.18%



236D
240D (K 2)
240D (K 2)
261D({k 2)

RARH BB (RiTIUH9) __

21D
56D+1Y
68D
82D
92D
117D
122D({X 1)
169D
183D
186D +NY({k 2)
186D +NY({k 2)
233D+2Y
263D+NY
289D +NY({X 2)
292D
294D
297D+3Y
297D+3Y
303D+2Y
303D+2Y
305D+2Y
325D({x 1)
326D
348D +NY
354D +NY
361D
1.22Y
2.16Y
2.46Y
2.48Y+NY({X 2)
2.61Y({X 2)
2.63Y+2Y
2.64Y
2.65Y+2Y
2.79Y
2.81Y({X 2)
2.89Y+2Y
2.89Y

2.91Y+NY

2.91Y
2.91Y
2.91Y+2Y
2.91Y
2.91Y
2.91Y
2.92Y
2.92Y
2.92Y
2.98Y
2.98Y
2.98Y
2.99Y
3.63Y({x 1)
4.25Y
4.46Y
4.46Y
4.47Y
4.83Y
4.93Y(fk 1)
4.97Y(fk 1)
4.97Y(fk 1)
4.97Y(fk 1)
4.98Y+NY

012481464.1B
012481512.1B
012481512.1B
012481609.1B

102381439.1B
102381808.1B
102101476.1B
102101605.1B
102101735.1B
102101942.1B
102282188.1B
102102302.1B
131900023.1B
102282610.1B
102282610.1B
102280125.1B
102380219.1B
102380518.1B
102280547.1B
102382537.1B
102380669.1B
102380669.1B
102280671.1B
102280671.1B
102280702.1B
102280836.1B
102280868.1B
102000970.1B
102281087.1B
132280046.1B
102001579.1B
102381859.1B
132380079.1B
102383103.1B
102480073.1B
102480154.1B
102480195.1B
102480260.1B
102280516.1B
102481009.1B
102481634.1B
102481608.1B

102481751.1B

102481828.1B
102481828.1B
102481798.1B
102481828.1B
102481828.1B
102481828.1B
102481853.1B
102481886.1B
102481886.1B
102482040.1B
102482040.1B
102482040.1B
102482065.1B
102380090.1B
102382263.1B
102383041.1B
102383041.1B
102383081.1B
102481294.1B
102481882.1B
102481968.1B
102481968.1B
102481968.1B
102400763.1B

24 IR EREE SCPOOT

24 HEH A& SCP002

24 HEH & SCP002
24 ZR{<#% SCPO03

23 $8;T351E MTNO003
23 ;& IE MTNOO2
21 JFEKEFF MTNOOS
21 55# MTN002
21 SKEER MTNOO2
21 EEER#E MTNOO7
22 EEE MTN002
21 JLEE MTN002
19 h¥588 GNOO1
22 [@iE A, MTNOO3
22 [@iE; MTNOO3
22 He&EF MTNOO1
23 HILER MTNOO2
23 £8 MTNOO1
22 EZREER MTNOO1
23 3z MTNOO3
23 #II % MTNOO1
23 #II % MTNOO1
22 HEWIE MTNOO1
22 HEWIE MTNOO1
22 T4k MTNOO1
2 BE&1E MTNO02
22 HEIER MTNOO1
20 Jt#z7KkEE MTNOO1
22 KFEE#rEE MTNOO1
22 i#EaNEk GN002
20 Arte MTNO002B
23 {RFIE I MTNO02
23 B GN002
23 SRR MTNOO2
24 &5iE0 MTN002
24 ;B ML MTNOOT
24 bR MTNOO2
24 iB181=A8 MTNOOT
22 BiEEE MTNO005
24 JeipkEE MTNOOT
24 #3175 MTNOO2
24 TR MTNO002

24 HAJRIME MTNOO2 (R8I ZE
)
24 ;C& MTNO002

24 3;C4& MTNO002
24 #t7=2= MTNOO1
24 3;C4 MTNO02
24 3;C4& MTNO002
24 3;C4 MTNO02
24 i527Ki MTNOO1 (43B)
24 3B MTNOO2
24 3B MTNOO2
24 HhE8 MTNOO1 (I8 ZEHE)
24 HhE8 MTNOO1 (I8 ZEHE)
24 HhE8 MTNOO1 (RI811ZEHE)
24 Eafinfg MTNOO4
23 423 MTNOO1
23 43 MTNOO5
23 [@=iE MTN0O05
23 [@=iE MTN0O05
23 FI 1z MTNOO3 (R8I ZEHE)
24 3C4 MTNOO1
24 Fh2 38 MTNOO2
2434 MTNOO3
2434 MTNOO3
2434 MTNOO3
24 BEFERRIE MTNO04

AA+
AA+
AA+
AAA

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

AA+

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

2.20%
2.18%
2.18%
2.14%

2.10%
2.70%
2.10%
2.08%
1.96%
2.05%
2.17%
1.99%
2.08%
2.17%
2.17%
2.17%
2.25%
2.21%
2.07%
2.18%
2.16%
2.16%
2.13%
2.13%
2.12%
2.25%
2.20%
2.20%
2.17%
2.12%
2.20%
2.65%
4.11%
2.35%
2.36%
2.44%
2.40%
2.34%
2.28%
2.38%
4.30%
2.32%

2.44%

2.225%
2.225%
2.36%
2.23%
2.23%
2.23%
2.265%
2.24%
2.24%
2.305%
2.305%
2.305%
2.27%
2.385%
2.42%
2.33%
2.33%
2.33%
2.35%
2.80%
2.37%
2.37%
2.37%
2.57%



9.75Y
9.91Y
9.98Y
19.86Y
19.86Y

SHEIVRRER

FIRKE
19D
25D+NY(fk 1)
32D+363D(fk 1)
42D
42D
65D(fk 2)
104D
111D +4.99Y ({k 1)
138D
138D
154D
163D({k 2)
164D(fk 1)
197D
226D ({k 2)
226D +NY({k 2)
228D
228D
267D+6Y
275D+NY({k 2)
290D(fk 1)
292D+NY
297D+5Y(fk 2)
299D+1Y
306D +5Y
313D
316D+2Y({k 1)
319D +3Y
319D +3Y
323D
326D +2Y
327D
327D
330D
346D +NY({k 1)
356D
356D
361D
1.06Y+NY
1.06Y+NY({k 1)
1.06Y+NY({k 1)
1.06Y({k 1)
1.06Y({k 1)
1.07Y+2Y
1.12Y({k 1)
1.12Y({k 1)
1.13Y
1.14Y
1.15Y
1.15Y
1.15Y
1.16Y({k 2)
1.21Y({k 2)
1.21Y({k 2)
1.23Y({k 2)
1.25Y
1.25Y+2Y
1.25Y+2Y
1.31Y+1Y({k 1)
1.31Y({k 1)
1.62Y
1.64Y
1.67Y

102480558.1B
102481767.1B
102482018.1B
102481338.1B
102481338.1B

EEAAK ]
2122037.1B
188271.SH
196478.SH
240933.SH
240933.SH
152987.SH
155703.SH
124966.SH
149658.5Z
162262.SH
240138.SH
188963.SH
197584.SH
133382.5Z
149775.5Z
185201.SH
185243.SH
185243.SH
149805.5Z
185386.SH
163268.SH
185580.SH
2023001.1B
175888.SH
2023005.1B
194212.SH
185582.SH
250641.SH
250641.SH
115249.SH
185704.SH
163456.SH
163456.SH
254573.SH
115332.SH
163558.SH
163558.SH
122374.SH
185904.SH
185931.SH
185931.SH
194634.SH
194634.SH
194687.SH
149985.57
149985.57
115655.SH
137547.SH
137563.SH
137563.SH
137563.SH
185393.SH
148029.5Z
148029.5Z
137669.SH
137735.SH
137672.SH
137672.SH
115954.SH
148467.5Z
253574.SH
177607.SH
175721.SH

24 K@= MTNOO03
24 5E1FIA MTNOO1B
24 EFEH MTN002B
24 piEsRE MTNO10A
24 piERE MTNO10A

21 XFRELRGR 02
21 2 Y1
22 K% 02
24 1BUE S7
24 1BUE S7
21 4201
19 Bz 05
14 RER
217 & 13
19 B4 01
23 =z 01
G21 #5571
21 E48 01
22 5% 02
22 Elf5 01
22 EE Y1
22 fif; 01
22 fif; 01
22 I"FF 01
22 @E Y2
20T 02
22 FEjE Y2
20 AR
21 {5803
20 SFLZANFE
22 #3302
22 &= 01
23 1z 01
23 1z 01
23 i 06
22 E% 01
20 41&@ 02
20 41&@ 02
24 £k D2
23 L Y3
20 %= G4
20 %= G4

4 18R
22 3% Y5
22 Bl Y2
22 Bl Y2
22 #2301
22 &2 01
22 £E 02
22 |1I3E 03
22 |1I3E 03
23 SAE 03
22 IRIE 01
22 SEE 05
22 SEE 05
22 SEE 05
22 3iE G2
22 Ef5 05
22 Ef5 05
22 7335 01
22 Htf G5
22 S
22 S
2385 02
23 ERIE 07
24 1245 01
21 7K 01
21 #e2= C1

AAA
AAA
AAA
AAA
AAA

AAA
AAA
AAA
AAA
AAA

AA+/AAA

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

2.97%
2.87%
2.87%
3.03%
3.03%

BB (RiTUH9) __

1.87%
2.08%
2.35%
1.91%
1.91%
2.14%
2.60%
1.95%
1.97%
3.70%
2.20%
2.10%
2.19%
2.22%
2.08%
2.18%
2.06%
2.06%
2.14%
2.19%
2.14%
2.18%
2.13%
2.80%
2.16%
2.25%
2.13%
2.30%
2.30%
2.10%
2.50%
2.08%
2.10%
2.47%
2.13%
2.065%
2.065%
2.07%
2.12%
2.13%
2.13%
2.81%
2.81%
3.06%
2.08%
2.08%
2.12%
2.08%
2.12%
2.12%
2.12%
2.08%
2.08%
2.08%
2.11%
2.06%
2.29%
2.29%
2.25%
2.10%
2.60%
2.27%
2.18%



1.76Y 175794.SH 21 B 01 AA+/AAA 2.27%
1.79Y({k 2) 152115.SH PR BU&f% AA-/AA+ 4.50%
1.79Y+2Y 250048.SH 23 23101 AA+ 2.28%
1.81Y+2Y 250256.SH 23 &7 K1 AAA 2.33%
1.83Y+2Y 133476.5Z 23 ZpR1 01 AAA 2.31%
1.83Y+2Y 133476.5Z 23 ZpRL 01 AAA 2.30%
1.85Y+2Y 250613.SH 23 Wz 03 AA 2.45%
1.87Y({k 2) 250696.SH 23 XX, 02 AAA 2.37%
1.88Y 115241.SH 23 $Ri C4 AAA 2.19%
2Y+2Y 115422.SH 23 {551 02 AAA 2.35%
2Y({k 2) 115310.SH 23 (5% C2 AAA 2.20%
2.2Y 251960.SH 23R 01 AAA 2.40%
2.48Y 148513.5Z 23 ERE 09 AAA 2.18%
2.65Y+2Y (K 1) 2280027.1B 22 iR 01 AA/AA+ 2.37%
2.65Y 240516.SH 24 E35 C1 AAA 2.28%
2.8Y 152412.SH 20 1% 01 AAA 2.30%
2.8Y 240737.SH 24 #kE 05 AA+ 2.56%
2.88Y 252480005.1B 24 fiiRiH# R 02 AAA 2.31%
2.9Y 2422019.1B 24 TiR&78(R 03 AAA 2.24%
2.91Y+5Y 184390.SH 22 &#E G1 AAA 2.89%
2.97Y 241013.SH 24CHNG3K AAA 2.23%
2.99Y 2422028.1B 24 1BIREMR 02 AAA 2.25%
3.3Y(fk 2) 202701.1B 203C& 01 AAA 2.26%
3.94Y({k 1) 2180158.1B 21 PI7KEERfR 01 AA 2.58%
4.52Y+NY 282380002.1B 23 KIREBGKER(R 01 AAA 2.57%
4.54Y+NY 282380004.1B 23 TIBAEKER R AAA 2.57%
4.77Y 133776.5Z 24 ERM 02 AA 2.90%
4.91Y+5Y 272400001.1B 24 L ANEEA T = 01 AA+/AAA 2.75%
4.91Y+5Y 272400001.1B 24 FZ ANEEANT = 01 AA+/AAA 2.75%
4.98Y 241039.SH 24 1/ K2 AAA 2.38%
6.87Y 175982.SH 21 &8502 AAA 2.61%
56D 032380590.1B 23 IR 4 PPNOO3 AA+ 2.25%
96D 032100988.1B 21 #PpHEE#z PPNOOT AA 3.00%
207D+2Y 032191486.1B 21 +EER PPN004 AA 2.25%
325D(fk 1) 032280427.1B 22 EiH%EE PPNOO2 AA+ 4.15%
329D 032380393.1B 23 #II JpkgE PPNOOT AA 2.25%
364D 032300393.1B 23 KEFF& PPNOO3 AA+ 2.35%
1.55Y 032381234.1B 23 FaZi=# PPNOO5 AAA 2.33%
1.55Y 032001053.1B 20 FaZ=HT PPN0O06 AAA 2.33%
2.39Y 032380991.1B 23 ERHEEE PPNO02 AA+ 2.35%
2.43Y+2Y 032300520.1B 23 jERE#E PPNOO3 AA+ 2.39%
2.69Y({k 6) 032480126.1B 24 EXFFZ PPNOOT AA+ 3.10%
27D+NY 1928014.1B 19 BRI TREHR AAA 1.95%
27D+NY 1928014.1B 19 BRI TREHR AAA 1.95%
78D+5Y 1928019.1B 19 RIBIRIT 2% 01 AAA 2.01%
78D+5Y 1928019.1B 19 RIBIRIT 2% 01 AAA 2.01%
89D+5Y 1928022.1B 19 3AHRIT—4% 01 AAA 2.02%
89D+5Y 1928022.I1B 19 3HRIT—4% 01 AAA 2.02%
89D+5Y 1928022.1B 19 3AHRIT—4% 01 AAA 2.02%
89D+5Y 1928022.I1B 19 3AHRIT—4% 01 AAA 2.02%
98D +NY 1928023.1B 19 RAERITRE R 02 AAA 2.035%
98D +NY 1928023.1B 19 RAERITRE R 02 AAA 2.035%
113D+NY 1928025.I1B 19 RIBRITREMR AAA 2.04%
113D+NY 1928025.I1B 19 RIBHRITREMR AAA 2.04%
113D+NY 1928025.I1B 19 RIBHRITREMR AAA 2.04%
120D +5Y 1920059.I1B 19 7 IHRIT 4R AAA 2.05%
120D +5Y 1920059.I1B 19 7 IHRIT 4R AAA 2.05%
176D +5Y 1928033.I1B 19 REERIT”4R 03 AAA 2.04%
190D 2128046.1B 21 BARRIT 02 AAA 1.94%
190D 2128046.1B 21 BARRIT 02 AAA 1.94%
190D 2128046.1B 21 BARRIT 02 AAA 1.94%
190D 2128046.1B 21 HRIRIT 02 AAA 1.94%
203D+5Y 190311.I1B 19 #H 11 2.03%
203D+5Y 190311.I1B 19 #H 11 2.03%
271D 2220012.1B 22 SFFSERIT/IVEE 01 AAA 2.07%
275D (1K 2) 2228015.1B 22 jEAIR1T 03 AAA 2.08%
292D+NY 2028006.1B 20 HRfEERITRER R AAA 2.12%
292D+NY 2028006.1B 20 HRfEERITRER R AAA 2.12%
292D+NY 2028006.I1B 20 HpfiEERITRER R AAA 2.12%
292D+NY 2028006.I1B 20 HpfiEERITRER R AAA 2.12%
295D 2226003.1B 22 ;CEF4R1T 01 AAA 2.10%
327D 2228027.1B 22 HE4R1T 03 AAA 2.05%




335D+NY 2028014.1B 20 FERITXER 01 AAA 2.13%
347D+NY 2028017.1B 20 RAER1TKER 01 AAA 2.125%
347D+NY 2028017.1B 20 KRR 1TK R 01 AAA 2.125%
352D (% 2) 2220041.1B 22 USRI T/ VSIS 01 AA+ 2.17%
1.05Y 2228037.1B 22 ASEBRIT/MEHE 01 AAA 2.07%
1.08Y+5Y({k 2) 2028022.1B 20 BRERIT % AAA 2.16%
1.08Y+5Y({k 2) 2028022.1B 20 BRERIT % AAA 2.16%
1.08Y+5Y({k 2) 2028022.1B 20 BRERIT % AAA 2.17%
1.18Y+5Y({k 2) 2028025.1B 20 HAIRIT—4 01 AAA 2.13%
1.18Y+5Y({k 2) 2028025.1B 20 HARIRIT—4 01 AAA 2.13%
1.18Y+5Y({k 2) 2028025.1B 20 HAIRIT—4% 01 AAA 2.13%
1.18Y+5Y({k 2) 2028025.1B 20 HAIRIT—4 01 AAA 2.13%
1.18Y 2228046.1B 22 HFiR1T 02 AAA 2.08%
1.24Y+NY({k 1) 2028032.1B 20 RIVSRT Tk &= 02 AAA 2.145%
1.29Y+5Y({k 2) 2028033.1B 20 BRIT R AAA 2.135%
1.31Y+5Y({k 2) 2028038.I1B 20 HEERIT—4% 01 AAA 2.135%
1.31Y+5Y({k 2) 2028038.I1B 20 FEERIT—4% 01 AAA 2.135%
1.32Y+NY 2028037.1B 20 FERIRI TR LR AAA 2.16%
1.32Y+NY 2028037.1B 20 FERIRI TR e = AAA 2.16%
1.32Y+5Y 2028041.1B 20 TrsR17—4 01 AAA 2.14%
1.49Y+NY 2020078.1B 20 FRERRITREL R AAA 2.23%
1.83Y({k 1) 2328006.I1B 23 BRI T/MAMR 01 AAA 2.125%
1.83Y({k 1) 2328006.I1B 23 BRI TR 01 AAA 2.125%
1.87Y 2328009.I1B 23 H{5ER1T 01 AAA 2.13%
1.97Y+NY 2128019.1B 21 FERITKEER 01 AAA 2.205%
2Y({k 2) 212380006.1B 23 HERITE 02 AAA 2.145%
2Y({k 2) 212380006.1B 23 HERITE 02 AAA 2.145%
2.02Y+NY 2128021.1B 21 TigsR1TKEE® 01 AAA 2.205%
2.02Y+NY 2128021.1B 21 TigsR1TKEE® 01 AAA 2.21%
2.02Y+NY 2128021.1B 21 TigsR1TKEE® 01 AAA 2.21%
2.03Y+NY 2128022.1B 21 ALBRITK SR AAA 2.21%
2.03Y+NY 2128022.1B 21 AR TR SR AAA 2.205%
2.2Y+5Y({k 1) 2128025.1B 21 BIRSRIT—4% 01 AAA 2.19%
2.2Y+5Y({k 1) 2128025.1B 21 BIRERIT—4% 01 AAA 2.19%
2.2Y+5Y({k 1) 2128025.1B 21 BIRSRIT—4% 01 AAA 2.19%
2.2Y+5Y({k 1) 2128025.1B 21 BIRERIT—4% 01 AAA 2.19%
2.24Y 2320041.1B 23 FFERTT 01 AAA 2.18%
2.28Y 2321028.1B 23 FALlREs 01 AA+ 2.29%
2.39Y+NY 2120089.1B 21 bR TR ERR 01 AAA 2.29%
2.49Y+NY 2120107.1B 21 ISR TR ER AAA 2.29%
2.49Y+NY 2120107.1B 21 ISR TR ER AAA 2.29%
2.49Y+NY 2120107.1B 21 ISR TR ER AAA 2.29%
2.49Y+NY 2120107.1B 21 ISR TR ER AAA 2.29%
2.49Y+NY 2120107.1B 21 ISR TR ER AAA 2.29%
2.52Y({x 1) 222380010.1B 23 BEBRITER 01 AAA 2.23%
2.52Y({x 1) 222380010.1B 23 BEBRITER 01 AAA 2.23%
2.76Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.19%
2.8Y 212480005.1B 24 FERER1TR 01 AAA 2.20%
2.8Y 212480005.1B 24 FERER1TR 01 AAA 2.20%
2.91Y+NY 2228029.1B 22 FhER Tk &R 02 AAA 2.265%
2.96Y 2420017.1B 24 FUMERIT VAR AAA 100
2.96Y 2420017.1B 24 FUMERIT VAR AAA 100
2.96Y+1Y 312400001.1B 24 T3 TLAC IE&AfR 01A AAA 2.2375%
2.96Y+1Y 312400001.1B 24 T47 TLAC IEEA{E 01A AAA 2.24%
2.96Y+1Y 312400001.1B 24 T47 TLAC IEEA{E 01A AAA 2.24%
2.96Y+1Y 312400001.1B 24 T47 TLAC IEEA{E 01A AAA 2.24%
2.96Y+1Y 312400001.1B 24 T47 TLAC IEEA(E 01A AAA 2.24%
2.96Y+1Y 312400001.1B 24 T47 TLAC IEEA{E 01A AAA 2.24%
2.97Y+1Y({K 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.24%
2.97Y 212480012.1B 24 TREERE1T1R 01 AAA 100
2.97Y+1Y({K 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.24%
2.97Y 2421001.1B 24 th|| |77/ Ve AA+ 2.35%
2.97Y+1Y (1K 2) 312410001.1B 24 117 TLAC IEEAEZ 01A AAA 2.24%
2.98Y 2420019.1B 24 HsR1T 01 AAA 100
2.98Y 2420019.1B 24 HsiR1T 01 AAA 100
2.99Y 2420021.1B 24 FAFER1T 01 AAA 2.24%
2.99Y 212480013.1B 24 337 01 AAA 2.195%
2.99Y 2420021.1B 24 FTER1T 01 AAA 2.235%
2.99Y 2420021.1B 24 Bg5ER1T 01 AAA 2.235%
2.99Y 212480013.1B 24 337 01 AAA 2.20%
2.99Y 2420021.1B 24 Bg5ER1T 01 AAA 2.2375%
2.99Y 2420021.1B 24 Bg5ER1T 01 AAA 2.2375%




2.99Y 2420021.1B 24 FEgsR1T 01 AAA 2.2375%
2.99Y 2420021.1B 24 FEgsR1T 01 AAA 2.2375%
3.18Y+5Y 092280033.1B 22 PRRIT T REALE 01 AAA 2.31%
3.25Y+5Y({%x 1) 092280080.1B 22 WRIRIT—REAE 01A AAA 2.285%
3.25Y+5Y({%x 1) 092280080.1B 22 WRIRIT B E 01A AAA 2.29%
3.25Y+5Y({%x 1) 092280080.1B 22 WRIRIT B E 01A AAA 2.29%
3.83Y+NY 242380004.1B 23 LRI TKEE R 01 AAA/AA+ 2.90%
4.24Y+5Y 232380032.1B 23 HeNSRIT T RIER AR 01 AA+/AA 3.94%
4.25Y+NY 242380017.1B 23 RAITKEE 01 AAA 2.415%
4.25Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.415%
4.25Y+5Y 232380036.1B 23 TR EARR 02A AAA 2.385%
4.31Y+5Y 232380057.1B 23 T TREAE 02A AAA 2.35%
4.52Y+5Y 232380084.1B 23 T TREAE 04A AAA 2.395%
4.68Y+5Y 232480001.1B 24 R RAE 01A AAA 2.40%
4.69Y+5Y({k 1) 232480006.1B 24 BITTREANE 01A AAA 2.385%
4.69Y+5Y 232480004.1B 24 RITREAE 01A AAA 2.40%
4.69Y+5Y 232480004.1B 24 RIT-HEANE 01A AAA 2.38%
4.69Y+5Y 232480004.1B 24 RIT-REANE 01A AAA 2.38%
4.69Y+5Y 232480004.1B 24 RIT-HEANE 01A AAA 2.38%
4.69Y+5Y 232480004.1B 24 RIT-HEANE 01A AAA 2.38%
4.69Y+5Y 232480004.1B 24 RIT-HEANE 01A AAA 2.39%
4.79Y+NY 242400005.1B 24 RAIT7KEEF 01 AAA 2.465%
4.79Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.465%
4.79Y+NY 242400005.1B 24 RAIT7KEEF 01 AAA 2.45%
4.79Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.435%
4.79Y+NY 242400005.1B 24 RAIT7KEEF 01 AAA 2.44%
4.79Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.44%
4.79Y+NY 242400005.1B 24 RAIT7KEEF 01 AAA 2.45%
4.86Y+5Y({k 2) 232480008.1B 24 R E AR 02A AAA 2.415%
4.86Y+5Y({k 2) 232480008.1B 24 R E AR 02A AAA 2.415%
4.86Y+5Y({k 2) 232480008.1B 24 T T REAE 02A AAA 2.385%
4.87Y+5Y 1928008.IB 19 RAVRIT 4% 03 AAA 2.40%
4.89Y+5Y 232480010.1B 24 HFSIRIT —RE A& 01 AAA 2.465%
4.89Y+5Y 232480010.1B 24 IESRIT B A= 01 AAA 2.47%
4.9Y+NY 242480002.1B 24 3R 1TIKEER 01 AAA 2.475%
4.9Y+NY 242480002.1B 24 3R 1TIKEER 01 AAA 2.46%
4.9Y+NY 242480002.1B 24 3R 1TIKEER 01 AAA 2.475%
4.9Y+5Y 232480011.1B 24 RIT AR R 02A AAA 2.42%
4.9Y+5Y 232480011.1B 24 RIT”RAANR 02A AAA 2.42%
4.9Y+5Y 232480011.1B 24 RIT”RAEARR 02A AAA 2.42%
4.9Y+5Y 232480011.1B 24 RIT”RAAR 02A AAA 2.41%
4.91Y+NY 242400007.1B 24 FPFER1TKER 01 AAA 2.48%
4.91Y+NY 242400007.1B 24 FPFER1TKER 01 AAA 2.47%
4.91Y+NY 242400007.1B 24 FPFR1TKER 01 AAA 2.4575%
4.91Y+NY 242400007.1B 24 FPFER1TKER 01 AAA 2.46%
4.91Y+NY 242400007.1B 24 FPFER1TKER 01 AAA 2.46%
4.91Y+NY 242400007.1B 24 PFERITKER 01 AAA 2.46%
4.96Y+1Y 312400002.1B 24 T47 TLAC IE&A= 01B AAA 2.3475%
4.97Y+1Y 312410002.1B 24 &7 TLAC IE&AR 01B AAA 2.3475%
4.97Y+1Y 312410002.1B 24 &7 TLAC &A= 01B AAA 2.3475%
4.97Y+1Y 312410002.1B 24 &7 TLAC IE&AR 01B AAA 2.3475%
4.98Y+5Y 232480020.1B 24 SUHRIT—RE A= 01 AAA 2.45%
4.98Y+5Y 232480020.1B 24 SUHRIT—RE A= 01 AAA 2.45%
4.98Y+5Y 232480020.1B 24 MARIT = IR AN E 01 AAA 2.445%
4.98Y+5Y 232480019.1B 24 T BR T A AE 01 AAA/AA+ 2.78%
4.98Y+5Y 232480019.1B 24 T BR T A AE 01 AAA/AA+ 2.80%
4.98Y+5Y 232480020.1B 24 MARIT = IR AN E 01 AAA 2.435%
4.98Y+5Y 232480020.1B 24 MARIT = IR AN E 01 AAA 2.435%
4.98Y+5Y 232480020.1B 24 MARIT = IR AN E 01 AAA 2.435%
4.98Y+5Y 232480020.1B 24 MARIT = IR AN E 01 AAA 2.435%
4.99Y+NY 242480003.1B 24 TN TKE R 01 AAA/AA+ 2.745%
4.99Y+NY 242480003.1B 24 TN 1Tk R 01 AAA/AA+ 2.72%
6.8Y+5Y 2128009.1B 21 FEERIT—4% 02 AAA 2.53%
7.2Y+5Y({k 1) 2128026.1B 21 BBIRIRIT 4% 02 AAA 2.55%
9.29Y+5Y 232380053.1B 23 RIT—REAE 02B AAA 2.61%
9.42Y+5Y({k 1) 232380074.1B 23 RIT—REASE 03B AAA 2.61%
9.86Y+5Y 232480009.1B 24 hiT B AR 02B AAA 2.61%
9.9Y+5Y 232480012.1B 24 RIT_RE AR 02B AAA 2.61%
9.9Y+5Y 232480012.1B 24 RIT KB A= 02B AAA 2.61%
9.9Y+5Y 232480012.1B 24 RIT KB A= 02B AAA 2.61%
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