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L

SUTRER, NEPRITHRRRIMSIETE, 2024 F 6 B 14 BRATHRE 20127t 7 REBERIMEERE, PirfZ 1.8%. HER
1TRF R EEEEER 40 27T, B=2EHEEE 20 {ZTEREWEER, 579 7 XA,

[Elf&x75 | 232D 240002 1.54; 306D 200005 1.62-1.635; 2.72Y 240003 1.885-1.90; 4.36Y 230022 2.043-2.0515; 6.55Y
230028 2.186-2.1925; 9.47Y 230026 2.295-2.305; 28.86Y 230009 2.5215-2.539,

- c | ' | * | _*

rEH Ef6=(%) 1.5880 1.8975 2.0525 2.2025 2.2991 2.5235
SBER®Y) 1.5880 1.8875 2.0450 2.1960 2.2850 2.5040
T af)(%) 0.0000 -0.0100 -0.0075 -0.0065 -0.0141 -0.0195

T

SRR AE 336D 240411 1.78-1.785; 2.72Y 220203 1.995-2; 4.27Y 230415 2.13-2.14; 6.73Y 210205 2.2625-2.27; 9.26Y
230215 2.375-2.385,

REB IEEF SRR %) 1.7900 2.0100 2.1550 2.2725 2.3900
5 BIEEFF & FhF%) 1.7800 2.0050 2.1500 2.2725 2.3800
T 51(%) -0.0100 -0.0050 -0.0050 0.0000 -0.0100
rEH EFF 5 %) 1.7600 2.0225 2.1010 2.2525 2.3815
5 BEF5%) 1.7500 1.9800 2.0940 2.2500 2.3640
TH(%) -0.0100 -0.0425 -0.0070 -0.0025 -0.0175
B eemns

SHIFTIERMEITRIGER, AXETEEST Q3 HAR, Ei/5E, 11D 012481195.1B 24 {AFsoll SCPO11  AAA 7 1.93%FA (fhfE
2UB) , ESHAES; 42D 042380424.1B 23 HEHGE CP004  AAA  TE2.07%AER (fHE-3(I8B) , ESHAAEE. PKiEAE, 141D0kK
2) 012481747.1B 24 BEERE SCPO0T AAA 1E2.06%M3R (IHEME) , RITHLEES, 156D(A 1) 012481607.1B 24 EHEEA
SCP003 AAA 7£2.02%pE32 (IHERIE) , RITHAEV. KinAmE, 193D 012481136.B 24 H3iH SCP002 AAA  7£ 2.08%m3 (fiHfE-3
V&) , FrAtaIEls; 262D 012481754.1B 24 EfgfHE SCPO08(4RE) AAA  1E£2.10%p32, HEMNE, RITHERE. DINMNS, Bl
HAK, PRIFEFHKREEEM 1T,

I I I I I I
AAA 2 2.03 2.04 2.1 2.13

AA+ 2.06 2.08 2.11 2.15 22
EXFUTERER
AA 215 2.21 233 2.38 24
AA- 2.94 3.41 3.48 3.8 42
AAA 195 5 202 1 203 1 209 1 2.12 1
[ —— AA+ 205 1 207 1 212 -1 216 -1 22 0
(BP) AA 213 2 22 1 231 2 2.35 3 2.38 2

AA- 2.9 4 3.41 0 3.44 4 3.98 0 4.2 0



B cexe

SHPERIBETR. 1-3 FERTR, 22458 MTNO06 (AAA, 1.14) £ 2.04%p3%, BibfE 1bp BAZ; 22 BRIEW MTNO10 (AAA,
1.15Y) £ 2.175%F%3Z, {fAh1E 1.5bp B3Z; 22 7AEE MTNOOS (AAA, 1.15Y) 7E 2.08%AK3s, =fhfE Sbp AL3S; 3 B 5 &EHAR, 23 5C& MTNO005
(AAA, 4.19Y) 7E 2.24%m32, SfhE 1 bp BAZ; 24 £688 MTNOO1 (AAA, 4.73Y) FRAXTE 2.215%, {Ff&{E 0.5bp A3z, 5Y RUALHARR, 23 dhists
B MTNOO1B (AAA, 8.69Y) FYAITE 2.50%, {EfH{E 1bp B3z, 23 iEfEER MTNOO2B (AAA, 9.11Y) BRATE 2.64%, {fh{E 1bp A3E. SUATS,

SBEPEREREI—B BT NE.

I I N I T

AAA+ None
AAA 2.1 2.23 2.41 None None
YU R
AA+ 2.16 2.31 2.6 None None
AA 2.26 2.46 2.87 None None
AAA+ 2.02 0 2.18 -1 2.31 -1 2.47 -1 None None
SHEREST R AAA 2.1 0 2.24 -1 242 -1 None | None None None
(BP) AA+ 217 | -1 232 -1 261 -1  None None None None
AA 2.28 -2 2.48 -2 2.88 -1 None | None None None

B cus

SHEWFERRRDER, B, 565, R, REASHREYESS. JRMEAHE, 20 #3201 AAA pi3ZfE 2.01%. RS
B 02 AAA FEZTE 2.21%, 5REEE, BEEXN, 24 Bl K3 AAA BEZfE#N 100, 5%, RIEEA.

S, EUIA, 235
RS, 23 1 02 AAA FESE 2.22%, &
S, HETN, 16 3BMGEE AA FRTE237%, 2457701 AAA FIRTE2.38%, BEh, FITA, KBJSHE, 24 B K2 AAA FATE 2.57%,

24 it K4 AAA B3ZTEEAT 100.05,

|

SHIMTRRIRBESIFEER, BRI 1-5Y AT KAE, BEERZREES B TROITIEET. REMEFERE, 24 PERITXEMR 01
(4.87Y) BiAZTE2.405%, f&E-1bp i, BESHEFHRE. WS 2-3 FNKAEGENIE, ESMFmaEl. InaFE% 50 F53IERE
1TROSINE, SLEBLEBRA LT, THFEEENSEGEMEFT i, BE 5 BHREEAH, HI—K tkn 1B, EARZEED, EILFER 24 XIRE
1T/KEEfR 01 (4.86Y) BYAZTE 2.39%, fi{E-236bp, BEEHAIEN. EimyomE, 20 RURIT4 01 (326D) BAHAE 2.065, fhfE-0.34bp, KT

FHRE. AEAH, FEREBREETTES, $H 24 ERIET01 (2.95Y) BRE2.15% (-1.23bp) , RITZEBF.

L

BRAREERIBRIFRE, /NMEER 2-3bps, BHFRFIER. WA - RHRXTNZIREEER, KIHE PRER
H A EON A 5.6%|3ﬁiE, PRI ARLRTE 5. 8%, =ik, FHMERRIAAELERE, KinEARk 3-5pts.

EFWERRIRYE,

SEERM3Z

012481635.1B 24 5Ainkg SCPO06 1.90%

11D 012481195.1B 24 fRAFsEdl SCPO11 AAA 1.93%
11D 012481195.1B 24 fFFsEdl SCPO11 AAA 1.93%
12D 012481201.1B 24 {RAF|SCAV SCPO13 AAA 1.93%
12D 012481201.1B 24 {RAF|SCA SCPO13 AAA 1.93%
26D 012480137.1B 24 1 & SCPO01 AAA 2.03%
42D 042380424.1B 23 1EEE CP004 AAA 2.07%
42D 042380424.1B 23 1EEE CP004 AAA 2.07%
44D(fk 1) 012481516.1B 24 5% SCP001 AAA 2.08%
56D 012481737.1B 24 hg2)\/5 SCPO10 AAA 2.00%



63D
74D
80D
81D

81D

82D
89D
103D
119D
119D
119D
134D (fk 2)
136D
139D
140D
141D (% 2)
141D (% 2)
151D
156D(fk 1)
156D(fk 1)
156D (4% 1)
168D
172D
177D(4k 1)
186D
193D
217D
262D
263D
263D
335D
335D

343D

FIRKE

10D
11D
12D+NY
33D
56D+2Y({X 1)
59D
59D +2Y

67D

77D

012480311.1B

012384327.1B

012480727.1B

012480726.1B

012384389.1B

012480738.1B

012481817.1B

042380560.1B

042380577.1B

012481279.1B

012481279.1B

0124804009.1B

012481744.1B

042380626.1B

072310233.1B

012481747.1B

012481747.1B

042380704.1B

012481607.1B

012481607.1B

012481607.1B

012481741.1B

012481539.1B

042380730.1B

012480993.1B

012481136.1B

012481385.1B

012481754.1B

012481772.1B

012481772.1B

042480267.1B

042480267.1B

042480272.1B

24 ;FBEx SCPOOT

23 Ef#s SCP0O38

24 EgEE A SCP001

24 {B&EZFF SCPOO1

23 JEKEH] SCPO16

24 thE+5 SCPOOT (R

)

24 HEEaRg SCPOO1
23 KEFF# CP002
23 FREFF CP002
tEiEE #h SCPO04
il SCPO04

4 Z=He(5 SCPOO1
24 F£FE5 SCPO07
23 KEH B CPOOT
23 X/NiiEss CP002

24 BggiR SCPO01

24 BggiR SCPO01
23 —5FH% CP006
24 [EIFEA SCP003
24 EIFEA SCP003
24 ER A SCP003
24 Er5iERE SCP003

24 ¥ & SCPO03
23 IMREISI CPOOT
24 Frigi& SCP002
24 B4 SCP002

24 [ E#ZE SCP002

24 RIS SCPO08 ()

24 {REUAE SCPO03

24 {REUAE SCPO03

24 Fgrg CP006

24 Fgrg CP006

24 FEgHpk#R CPOO1

AAA

AAA

AAA

AA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AA+

AAA

AA+

AA+

AAA

AAA

AA+

1.98%

2.05%

2.01%

2.13%

1.95%

1.95%

1.95%

2.10%

2.06%

2.07%

2.07%

2.14%

2.04%

2.12%

2.20%

2.06%

2.06%

2.05%

2.02%

2.02%

2.02%

2.00%

2.01%

2.13%

2.13%

2.08%

2.10%

2.10%

2.14%

2.14%

1.98%

1.98%

2.20%

FEHHLH BHHEB (RITIN) -
19

101900312.1B

102101173.1B

102101196.1B

101900852.1B

101900932.1B

102101485.1B

132100088.1B

102101519.1B

102101604.1B

102101738.1B

=R MTNOO1

21 EAjE MTNOO1

21 #58&E MTNO02

19 £EEER% MTNOO2B

19 FgE8 MTNO006

21 $NHZE MTNOO2

21 Elgé#hise GN006

21 =L MTNOO1

271 £eEEiE MTNOO02

21 E4Wek MTNOO1 (R 543E

)

AAA

AAA

AAA

AAA

AA+

AAA

AA/AA+

AAA

AAA

1.92%

1.85%

1.85%

1.96%

1.93%

2.05%

1.96%

2.15%

1.95%

2.07%



78D({X 2)
78D({X 2)
88D
88D
88D
95D({Xx 1)
98D

123D

157D+NY({% 1)

158D
164D
164D
166D
256D +2Y

259D

269D

352D(fk 2)

361D

1.05Y+2Y(fk 1)

1.1Y+NY({KX 1)
1.1Y+NY({KX 1)
1.35Y
1.5Y
1.56Y
1.56Y
1.58Y
1.75Y+2Y
1.76Y
1.91Y
1.93Y
1.93Y
1.94Y({X 2)
1.94Y({X 2)
1.97Y+2Y
2.06Y+2Y
2.14Y
2.48Y+2Y
2.52Y+2Y
2.53Y({X 2)
2.71Y+NY
2.77Y
2.77Y
2.96Y({X 2)
4.83Y
4.86Y

4.86Y

102281989.1B

102282006.1B

102101838.1B

102101840.1B

102101840.1B

102101894.1B

101901289.1B

102102046.1B

102102329.1B

102103039.1B

101901600.1B

101901600.1B

101901607.1B

102280374.1B

102280385.1B

102000284.1B

102281173.1B

102281223.1B

102281460.1B

102281586.1B

102281583.1B

102282327.1B

102282712.1B

102380004.1B

102380004.1B

102380067.1B

102380537.1B

102380562.1B

102100953.1B

102381183.1B

102381183.1B

102381208.1B

102381208.1B

102381289.1B

102381608.1B

102381913.1B

102383260.1B

102383368.1B

102383441.1B

102480606.1B

102481074.1B

102481115.1B

102482073.1B

102481449.1B

102481776.1B

102481776.1B

22 EZFF & MTNO04
22 TaesE MTNOO9
21 &%&£ MTN008
21 ;T MTNOOT
21 ;T MTNOOT
21 34254 MTNOO1
19 ZSiE345; MTNOO1B
21 ERH1% MTNOO02
21 FEI9E MTNO02
21 @Ai% MTN0O3
19 BRI, MTNOO6
19 BRI, MTNOO6
19 H24& MTN004
22 [EEFF MTNOOT
22 EiTHkig MTNOOT

P S = i
)MTNOO1

22 FhEg; MTNO15
22 EHER MTNO002

22 Heesnllk MTNOOTA

22 EagiEhlk MTNO12B(El Gl

£
22 BEFERRIE MTN004
22 EhiFfzxiE MTNO03
22 FG@AFF MTNOO2
23 [®@iZE K MTNOO1
23 [&@iZE K MTNOO1
23 1RMEFF MTNOO1
23 [&@ias& MTNOO1
23 F{EE MTNOO02
21 fAEEIE MTN002
23 H 1 MTNOOT
23 B 1 MTNOOT
23 E=ELEHF MTNOO5A
23 E=ELEHF MTNOO5A
23 Jt#z7kEE MTNOO3
23 FALUAREE MTNOOT
23 ZAEks MTNOO3
23 j#1t7=2= MTNOO5
23 B MTNOO3
23 {SPHEER MTNOO7
24 Bk MTNOOT
24 HigEE MTNOO2
24 itz MTNOO1
ELLREF MTN004
24 EpHER MTNOO1
24 373855 MTNOOT

24 ;P55 MTNOO1

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AA/AAA

AA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AA+

AAA

AA+

AAA

AA+

AA+

AAA

AAA

2.14%

2.09%

2.02%

1.93%

1.94%

2.12%

2.03%

2.06%

2.20%

2.13%

2.03%

2.03%

2.07%

2.12%

2.09%

2.13%

2.02%

2.12%

2.23%

2.21%

2.18%

2.21%

2.17%

2.21%

2.21%

2.18%

2.17%

2.40%

2.26%

2.09%

2.09%

2.17%

2.17%

2.18%

2.21%

2.22%

2.28%

2.27%

2.45%

2.32%

2.29%

2.16%

2.29%

2.57%

2.31%

2.31%



4.93Y(fk 1)
4.93Y(fk 1)
4.93Y(fk 1)

4.93Y(fk 1)

4.98Y

5Y

9.11Y({K 1)

9.73Y

9.87Y

9.98Y

9.98Y

14.76Y({k 2)

14.98Y

SHEEIVEREIR

RIRKEY

24D+1.99Y

53D

53D

63D

67D

67D

76D

77D

84D

88D

102D

102D

102D

102D

102D

137D

157D+NY

157D+NY

158D

196D

220D +2Y

224D

238D

244D+3Y(1K 1)

248D +1Y({k 6)

256D

265D

268Dk 1)

268Dk 1)

296D (1% 1)

304D +NY

102481968.1B

102481968.1B

102481968.1B

102481968.1B

102482176.1B

102482236.1B

102381780.1B

102480706.1B

102481819.1B

102482181.1B

102482181.1B

102480955.1B

102482194.1B

178971.SH

196830.SH

196841.SH

188588.SH

155618.SH

091900017.1B

148748.5Z

252187.SH

148058.5Z

188690.SH

162125.SH

162125.SH

162125.SH

162125.SH

188775.SH

155810.SH

155856.SH

155856.SH

163016.SH

162848.SH

197828.SH

185322.SH

114888.SH

114150.SH

114974.SH

185400.SH

148198.5Z

152403.SH

185472.SH

149869.57

185631.SH

24 ;s MTNOO3

24 ;Cs MTNOO3

24 ;Cs MTNOO3

24 ;C MTNOO3

24 FERAZEE MTNOO2

24 733518 MTNOOS

23 iiEiERE MTNOO2B

24 HhEREEIE MTNOO1

24 #F55H MTN003

24 =lsEHEEE MTNO0O2

24 =lsEHEEE MTNO0O2

24 piEEEE MTNOO9A

24 BEFE3ZE MTNOO5

=SB REEE (R1THH9)

21 3%z 02

21 %Rtk 04

21 #< 01

21 3l 04

19 ZRfin 01

19 7R751% 01BC

24 7k D4

23 F{R 06

22 1578 02

21 %= 01

G19 XAF 1

G19 XAF 1

G19 XAF 1

G19 XAF 1

21 %68 06

19 &% G1

19 $XE Y4

19 $RE Y4

19 HF&R G2

19161 02

22 1532 01

22 KX, 01

23 5% 02

23 X1fE 01

23 & 01

22 i C2

23 ERIE C1

20 FF) 02

22 3i@ C3

22 ;R5 01

22 FE Y1

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA

AAA

AAA

AAA

AAA/A-1

AAA

AAA

AAA

AA

AA

AA

AA

AAA

AA+

AAA

AAA

AA+

AA

AA+

AAA

AA

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AA+/AAA

2.2975%

2.2975%

2.30%

2.30%

2.34%

2.31%

2.64%

2.56%

2.66%

2.60%

2.60%

2.75%

2.80%

2.48%

2.08%

2.16%

1.92%

1.98%

1.94%

1.89%

2.30%

1.98%

2.05%

3.18%

3.18%

3.18%

3.18%

1.94%

2.85%

2.00%

2.00%

2.85%

2.95%

2.21%

2.30%

2.31%

2.25%

2.25%

2.06%

2.07%

2.15%

2.07%

2.14%

2.13%



304D +NY
304D +NY
304D +5Y({k 1)
307D +3Y
328D
357D +NY
364D
1Y({k 2)
1Y+2Y
1.1Y
1.15Y({X 2)
1.2Y
1.2Y+NY
1.2Y+NY
1.29Y+NY (K 2)
1.29Y+2Y
1.29Y+2Y
1.29Y+2Y
1.34Y
1.34Y
1.37Y+5Y(fk 2)
1.43Y
1.43Y
1.62Y
1.62Y
1.64Y+2Y
1.67Y({x 1)
1.76Y
1.78Y
1.82Y
1.82Y({k 2)
1.85Y+2Y
1.85Y+2Y
1.94Y+1Y
1.98Y+2Y
2.08Y+3Y
2.1Y
2.11Y({K 2)
2.16Y
2.16Y
2.2Y+2Y
2.21Y({K 1)
2.36Y
2.37Y
2.48Y+2Y
2.5Y

2.62Y

185631.SH

185631.SH

127175.SH

250788.SH

254714.SH

115456.SH

133545.5Z

251089.SH

149944.57

137547.SH

185977.SH

175029.SH

175032.SH

175032.SH

139252.SH

182867.SH

182867.SH

182867.SH

137932.SH

137932.SH

2023014.1B

114196.SH

114196.SH

253747.SH

253747.SH

2180021.1B

114911.SH

178124.SH

148223.5Z

178045.SH

115221.SH

184792.SH

184792.SH

194554.SH

115442.SH

148372.5Z

1680107.1B

115714.SH

115790.SH

115790.SH

148438.5Z

115885.SH

188909.SH

240139.SH

253232.SH

240370.SH

185325.SH

22 FE Y1

22 FE Y1

15 E# 01

23 Bk 02

24 i15 D1

23 H{k Y4

23 7Rl4 03

23 ERr 01

22 i#d= 01

22 ZRIE 01

22 157 01

20 #1132 01

20 FRIE Y1

20 FRIE Y1

16 E# 01

22 [F#% 03

22 [E#% 03

22 [E#% 03

22 i 02

22 & 02

20 FEASE

22 i 02

22 i 02

24 EH 01

24 EH 01

21 #BEMR 01

23 =& 01

21 3Zjx 01

23 HiE C3

21 877 01

23 £ 01

23 &3z 02

23 &3z 02

22 B2k

23 Ji#4 05

23 EfR P1

16 FBMBR

23 7= G1

234BIE10

234BIE10

23 BRHE 01

23 HiE 18

21 K& 07

23 A& 03

23 &l 04

23 R G8

22 Ffifir 02

AA+/AAA

AA+/AAA

AAA

AA+

AA+

AAA

AAA

AA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AA

AA

AA+

AA+

AA/AA+

AAA

AA/AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AA/AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

2.13%

2.13%

1.99%

2.27%

2.30%

2.09%

2.10%

2.30%

2.12%

2.06%

3.44%

2.01%

2.10%

2.10%

2.26%

2.23%

2.23%

2.23%

2.15%

2.15%

2.14%

2.10%

2.10%

2.48%

2.48%

2.20%

2.27%

2.40%

2.14%

2.55%

2.18%

2.22%

2.22%

2.52%

2.19%

2.18%

2.37%

2.26%

2.10%

2.10%

2.50%

2.11%

2.225%

2.22%

2.46%

2.14%

2.19%



2.64Y
2.71Y
2.78Y (1% 2)
2.79Y+2Y
2.87Y
2.9Y(fk 2)
2.92Y
2.92Y
2.93Y
2.94Y
2.95Y
2.98Y({k 2)
3.13Y+NY
3.94Y
4.49Y+NY
4.5Y+5Y
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
4.98Y
5.84Y
6.01Y
6.01Y
9.61Y

9.98Y

77D+2Y({K 1)

161D

168D

275D+1Y

1.42Y+3Y

1.72Y

1.96Y+1Y

28D+NY

46D +NY

46D +NY

67D+NY

67D+NY

67D+NY

69D +5Y

97D +5Y

98D +NY

105D

105D +5Y

105D +NY

188D +5Y

240511.SH

2422002.1B

240797.SH

254256.SH

111090.5Z

254706.SH

240983.SH

240983.SH

252480007.1B

254753.SH

241040.SH

254890.SH

137560.SH

251075.SH

240376.SH

272380017.1B

254932.SH

254932.SH

254932.SH

254932.SH

254932.SH

241080.SH

163448.SH

2080160.1B

2080160.1B

240520.SH

241081.SH

032100932.1B

031900846.1B

032191347.1B

032380162.1B

032381073.1B

032380175.1B

032480499.1B

1928016.1B

1928018.1B

1928018.1B

1928021.1B

1928021.1B

1928021.1B

1920049.1B

1928026.1B

1928025.1B

2120086.1B

1920059.1B

1928031.1B

190311.1B

24 gz 01

24 XFmE R 01

24 HHiE G5

24 %= 01

20SZMCO01

24 1A 01

24 275 01

24 275 01

24 IK751% 01BC

24 BRY¢ 01

24 =55 01

24ABCI

22 IMR Y2

23 R 01

PRI KY06

23 PANAEE A4 7R 01

24 #1502
24 515 02
24 515 02
24 #1502
24 515 02
24 B K3
20 #4210
20 $xi& 02
20 $xi& 02
24 {512 G2
24 Bl K4
21 & {EE#= PPN002
19 3 J5kd% PPNOO3
21 btk PPNOO1
23 T ME#E PPNOO1
23 $EiTHkgE PPNO0O6
23 i PPNOO1
24 ;T5RlZ PPN002
19 AR TRESR
19 TRpHRITREMR
19 TRpHRITREMR
19 RAERITKER 01
19 RAERITKER 01
19 RAERITKER 01
19 BREBEIRIT 2R
19 XIVRIT 4R 02
19 RIBRITREMR
21 HEtRITIVRMER 01
19 7 T7MRIT 2R
19 IRIRITRESR

19 #H 1

AAA

AAA

AAA

AA

AAA

AA+

AAA

AAA

AAA

AA/AAA

AA+

AA+/AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA

AA+

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.40%

2.21%

2.15%

2.40%

2.17%

2.40%

2.30%

2.30%

2.28%

2.40%

2.80%

2.345%

2.42%

3.90%

2.38%

2.95%

2.92%

2.92%

2.92%

2.92%

2.92%

100

3.00%

2.27%

2.27%

2.52%

100.05

2.20%

2.24%

2.14%

2.22%

2.25%

2.22%

2.27%

2.02%

2.02%

2.02%

2.03%

2.03%

2.03%

2.03%

2.01%

2.02%

1.83%

2.025%

2.03%

2.04%



277D +NY 2028006.1B 20 HRfERITXE R AAA 2.09%
347D 2221021.1B 22 ERRE=21xK 01 AA+ 2.19%
1.04Y+5Y({k 2) 2028022.1B 20 RESRIT R AAA 2.120%
1.28Y+NY 2028040.1B 20 ATEIRITKE R AAA 2.10%
1.28Y+NY 2028040.1B 20 ATEIRITKE R AAA 2.10%
1.41Y 2228057.1B 22 AIRIT 04 AAA 2.02%
1.42Y+5Y({k 2) 2028049.1B 20 TriRiT—4k 02 AAA 2.10%
1.44Y+NY({% 1) 2028051.IB 20 EARITXE R AAA 2.145%
1.44Y+NY({% 1) 2028051.IB 20 FEARITXE R AAA 2.145%
1.44Y+NY({% 1) 2028051.IB 20 FEARITXE R AAA 2.145%
1.44Y+NY({% 1) 2028051.IB 20 EARITXE R AAA 2.145%
1.45Y+NY 2028052.1B 20 fBFRITKESR AAA 2.18%
1.45Y+NY 2028052.1B 20 fBFRITKER AAA 2.18%
1.45Y+NY 2028052.1B 20 fBFRITKER AAA 2.18%
1.45Y+NY 2028052.1B 20 fBFRITKER AAA 2.18%
1.45Y+NY 2020078.1B 20 FERRI TR LR AAA 2.16%
1.5Y 222200001.1B 22 AR TR 01 AAA 1.99%
1.98Y+5Y({k 2) 2120047.1B 21 FERIT—4% 01 AAA 2.1825%
2.16Y+5Y({k 1) 2128025.1B 21 BIRIRIT—4% 01 AAA 2.15%
2.18Y 2321023.1B 23 N EE S AR/ MSYE 02 AAA 2.12%
2.19Y+5Y({k 2) 2128028.1B 21 BRiEERIT—4% 01 AAA 2.16%
2.29Y+5Y({k 2) 2128030.1B 21 ABRIT R AAA 2.165%
2.29Y+5Y({k 2) 2128030.1B 21 ABRIT R AAA 2.165%
2.29Y({%x 1) 2320051.1B 23 3EMERTT/NMSHE 01 AA+ 2.20%
2.29Y({x 1) 2320051.1B 23 SEMNERTT/NMSHE 01 AA+ 2.20%
2.35Y+NY 2120089.I1B 21 bR TR SR 01 AAA 2.23%
2.35Y+NY 2120089.1B 21 JbERER TR 4R 01 AAA 2.23%
2.41Y+5Y 2128036.1B 21 ELRIT R AAA 2.205%
2.41Y+5Y 2128036.1B 21 ELRIT R AAA 2.205%
2.41Y+5Y 2128036.1B 21 ELRITHR AAA 2.205%
2.42Y+NY 2128038.1B 21 RAVER1T7KEE= 01 AAA 2.20%
2.42Y+NY 2128038.1B 21 RAVER1T7K &L= 01 AAA 2.20%
2.44Y({k 2) 2328024.1B 23 HERIT=2(% 01 AAA 2.09%
2.45Y+NY 2128044.1B 21 TrFRITKE%R 02 AAA 2.2075%
2.5Y+NY(@{k 1) 2120110.1B 21 JbERIR TR &R 02 AAA 2.25%
2.5Y+NY(@{k 1) 2120110.1B 21 JbERIR TR &R 02 AAA 2.25%
2.5Y+NY(@{k 1) 2120110.1B 21 JbERIR TR &R 02 AAA 2.25%
2.61Y+5Y({k 2) 2228006.1B 22 FERIT 4 01 AAA 2.200%
2.69Y+NY 2228011.1B 22 RIVR1T7K &L= 01 AAA 2.22%
2.69Y+NY 2228011.1B 22 RIVR1T7K &L= 01 AAA 2.225%
2.69Y+NY 2228011.1B 22 RAMAR1TXER 01 AAA 2.225%
2.69Y+NY 2228011.1B 22 RMAR1TXER 01 AAA 2.225%
2.69Y+NY 2228011.1B 22 RAAR1TKER 01 AAA 2.225%
2.69Y+NY 2228011.1B 22 RAAR1TXER 01 AAA 2.225%
2.83Y+5Y 2228024.1B 22 TrtR1T—%4% 03 AAA 2.20%
2.83Y+5Y 2228024.1B 22 TrtR{T—4% 03 AAA 2.20%
2.83Y+5Y 2228024.1B 22 TrtR{T—4% 03 AAA 2.20%




2.83Y+5Y 2228024.1B 22 TrtR{T—4% 03 AAA 2.20%
2.92Y+1Y 312400001.1B 24 T3 TLAC IEEAI= 01A AAA 2.175%
2.92Y+1Y 312400001.1B 24 T3 TLAC IEEAI= 01A AAA 2.175%
2.92Y+1Y 312400001.1B 24 T3 TLAC IEEAI= 01A AAA 2.175%
2.93Y+1Y({k 2) 312410001.1B 24 t147 TLAC IE&AZ 01A AAA 2.175%
2.93Y+1Y({k 2) 312410001.1B 24 t1f7 TLAC IE&AZ 01A AAA 2.1755%
2.93Y+1Y({k 2) 312410001.1B 24 t1f7 TLAC &A= 01A AAA 2.18%
2.95Y 2420021.1B 24 BgER1T 01 AAA 2.15%
3.6Y+NY 242380002.1B 23 KIERITK 8% 01 AAA/AA+ 3.19%
3.83Y+5Y 232380014.1B 23 KiBRIT—R&E A& 01 AAA/AA+ 2.60%
3.83Y+5Y 232380014.1B 23 KiBRIT &A% 01 AAA/AA+ 2.60%
3.96Y+5Y({x 1) 232380021.1B 23 HER T & A& 01 AAA 2.345%
4.21Y+5Y 232380036.1B 23 TR EARER 02A AAA 2.30%
4.21Y+5Y 232380036.1B 23 TR EARER 02A AAA 2.30%
4.25Y+5Y 232380052.1B 23 RITTREAIE 02A AAA 2.30%
4.27Y+5Y 232380057.1B 23 T TRIEAE 02A AAA 2.30%
4.34Y+NY 242380019.1B 23 mpfigskLE{E 01 AAA 2.3525%
4.47Y+NY 242380033.1B 23 BITKER(R 01 AAA 2.37%
4.47Y+NY 242380033.1B 23 BITKER(R 01 AAA 2.37%
4.52Y+NY 242380036.1B 23 |InfE K 8efx 01 AAA/AA+ 2.49%
4.52Y+NY 242380036.1B 23 |InfE K 8efx 01 AAA/AA+ 2.505%
4.71Y 212480002.1B 24 ##171% 01B AAA 2.19%
4.71Y 212480002.1B 24 ##171x 01B AAA 2.19%
4.75Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.3775%
4.82Y+5Y({k 2) 232480008.1B 24 h{TEAE 02A AAA 2.3325%
4.85Y+5Y 232480010.1B 24 IESRIT B A= 01 AAA 2.41%
4.85Y+5Y 232480010.1B 24 IS IRIT —RE A& 01 AAA 2.41%
4.85Y+5Y({k 2) 232400013.1B 24 FERIT —REA &R 01 AAA 2.60%
4.86Y+NY 242480002.1B 24 3R 1T7KEER 01 AAA 2.39%
4.86Y+5Y 232480011.1B 24 RIT”RAANR 02A AAA 2.33%
4.86Y+5Y 232480011.1B 24 FRAIT "R AER 02A AAA 2.33%
4.86Y+5Y 232480011.1B 24 RAIT TR AER 02A AAA 2.3325%
4.86Y+5Y 232480011.1B 24 AT "R AER 02A AAA 2.3325%
4.86Y+5Y 232480011.1B 24 FRAIT "R AER 02A AAA 2.3325%
4.86Y+5Y 232480011.1B 24 FRAT "R AER 02A AAA 2.335%
4.87Y+5Y({k 2) 232400014.1B 24 RERIT AR R 01 AAA 2.49%
4.87Y+5Y({k 2) 232400014.1B 24 RESRIT—HREA R 01 AAA 2.49%
4.87Y+5Y({k 2) 232400014.1B 24 RERIT—REA R 01 AAA 2.49%
4.87Y+5Y({k 2) 232400014.1B 24 RERIT—REA R 01 AAA 2.495%
4.87Y+5Y({k 2) 232400014.1B 24 RERIT a4 R 01 AAA 2.495%
4.87Y+5Y({k 2) 232400014.1B 24 BRERIT & A& 01 AAA 2.495%
4.93Y+1Y 312410002.1B 24 $17 TLAC IEEAE 01B AAA 2.285%
4.93Y+1Y 312410002.1B 24 17 TLAC IE&EAER 01B AAA 2.2825%
4.94Y+5Y 232480019.1B 24 KiBRIT &A% 01 AAA/AA+ 2.72%
4.94Y+5Y 232480019.1B 24 KiBRIT &A% 01 AAA/AA+ 2.72%
4.94Y+5Y 232480020.1B 24 MSRIT— R AN &R 01 AAA 2.38%
4.94Y+5Y 232480019.1B 24 RBRIT T IRE A& 01 AAA/AA+ 2.72%




4.94Y+5Y 232480019.1B 24 B RIT AN R 01 AAA/AA+ 2.72%

4.98Y+NY 242400009.1B 24 RATKER =R 02 AAA 2.40%
4.98Y+NY 242400009.1B 24 RATKER R 02 AAA 2.4025%
4.98Y+NY 242400009.1B 24 RATKER R 02 AAA 2.405%
4.99Y+NY 242480004.1B 24 HEBHRITRER R 01 AAA 2.425%
4.99Y+NY 242480004.1B 24 HEBRITKER R 01 AAA 2.43%
4.99Y+NY 242480004.1B 24 HEBIRITKEL R 01 AAA 2.4325%
4.99Y+NY 242480004.1B 24 HEBIRITKEL R 01 AAA 2.4325%
7.4Y+5Y({k 1) 2128034.1B 21 FRIRIT 4 04 AAA 2.42%
9.86Y+5Y 232480012.1B 24 RIT_RAANR 02B AAA 2.47%
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