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Shanghai CFETS-NEX Intersatiseal Money Broking

[2024-08-16]

8B 16 B, RITAEMR, NEHFRITHRRNESHETM, 8 B 16 HLIEENZR, HEBFHIUFFRT 1378 (27T 7 REAILEIMWERE, BIFFIR
1.70%. Wind #4827, $H 129 {Z7T@RIWRIEA.
EfRFmE 2.59Y 240003 1.74; 4.22Y 230022 1.865-1.885; 6.42Y 230028 2.025-2.04; 9.33Y 230026 2.1525-2.1625; 28.72Y 230009

2.375-2.3925,

WE H [E 5 1.5200
A H [ 5 1.5000
AR 7 -0.0200

L

ERMRE 287D 240411 1.51-1.64; 2.58Y 240403 1.88-1.91;

230215 2.2275-2.245,

WE H AR T 4Rl i
4 HARBEDT R it

A 5]

W H T3t

4 H E T

A 5]

B Eouss

1.6750

1.6800

0.0050

1.6600

1.6500

-0.0100

1.7300

1.7200

-0.0100

1.8200

1.8800

0.0600

1.8500

1.9000

0.0500

1.8900

1.8850

-0.0050

1.9700

1.9600

-0.0100

2.0100

2.0100

0.0000

2.0980

2.0800

-0.0180

2.1300

2.1200

-0.0100

2.1100

2.1100

0.0000

10 30
2.1850 2.3860
2.1675 2.3775
-0.0175 -0.0085
9.13Y

4.13Y 230415 1.975-1.99; 6.6Y 210205 2.10-2.11;

2.2550

2.2400

-0.0150

2.2575

2.2460

-0.0115

S RIBITIEIERITHIZAIRBSER, AT EEFT Q4 HAfR. Eim/AmE, 7D 012384283 23 i#fiaEE SCP005 AAA  7£ 1.92%mAc (fH{E-3 i

B) , fRTHEES; 35D 012481783 24 fpiE=[F SCPO07(RILIZE{E)

AAA TE1.96%RA (fHE-5fE) , RITHEES, PKiIHSE,

102D 012482364 24 7MEHz SCP009 AAA 7 2.00%m3 (f&fE-1) , RITHLEES; 116D 012480907 24 fijk SCPO05 AAA £

2.05%m3F (fHfE-18) , ESHAES. KiEAm, 189D 012482434 24 3PHEL SCP002 AAA  7E 1.97%RE3r (f4E-1418) |, RITHAE

W, 217D 042480161

BB 7.

24 g8 CP002 AAA 7E1.93%m (LEE) , RITHEES. SAmS,

Sumilas H ¥

LK<,

==

BRI N G =

A = N TN - N I
AAA 1.95 1.9 1.95 1.95 1.93

B ERER

SHERIEEIRIER
(BP)

B ou=e

SHPEIRIBER K.

AA+

AA

AA-

AAA

AA+

AA

1-3 SFEiRpE, 22

1.95

2.0

2.01
1.92 3 1.9
1.95 0 1.95
2.04 -4 2.0
2.04 -3 2.05

=15

1.95

1.97

2.0

2.0

2.04

(AAA, 1.05Y) 7E 1.99%=1h1E 1bp AL3Z, 23 EEE MTNOOT (AAA, 1.54Y) 7£2.10%,

2.04

2.04

2.1

1.95

i MTNO22 (AAA, 1.04Y) £ 2.07%{&fH{E 1.5bp IERES; 22 FEEIE MTN027

Sib{E 2bp (EMEZ; 3 3 5 FHIR, 241188 MTNOO3




(AAA, 4.54Y) BRRXAE2.36%, =ff{E 1bp &, 5Y RUALHARR, 24 ££=ig%8 MTNOOTB (AAA, 9.9Y) £ 2.45%pk3Z, Bf4E 1bp (&M, 24

% MTNO10 (AAA, 6.96Y) R3ZTE 2. 71 %fEEMNEME. SIS, SHPREKERES, BREI—BABAT T,

2.06 2.33

AAA+ 1.95 None
AAA 2.03 2.17 2.29 None None
YU R
AA+ 2.11 2.22 24 None None
AA 2.16 2.32 2.74 None None
AAA+ 1.96 -1 2.06 0 2.15 0 2.33 0 None None
SreERILZSTEIXI a8 AAA 2.04 -1 2.16 1 2.28 1 None = None None | None
(BP) AA + 2.1 1 2.21 1 2.4 0 | None None None None
AA 2.15 1 2.31 1 2.73 1 None | None None None

B cus

P ERIRRAERK, BEE, 56, BT, RIEIEFHEENESS5. OUREAE, 197201 AAA B 2.00%, BIAsEY, EBSEA, 21
%32 01 AAA FRAZTE 2.03%, IBMSEH, EEEAN, 21 Y3 AAA B3STE 2.01%, EHEEH, BUSCA, HIgAE, 21 3248 03 AAA B3STE 2.20%,
Frset, BTN, 204502 AAA BRAITE 2.18%, 2134202 AA+ p3ZTE2.13%, EE&EH, BUWSEA. KinhHE, 24HE03 AAA BAE 2.50%.

24 $558 K2 AAA B3Z1E 2.50%, 24 8815 K2 AAA BRXTE 2.47%.

|

S BIRITEIXRAGIBIEER, BN LS, BB THE/-2 Kia, 19 BigRiTKEEmRm 2.25 (+2) , BULEREMSE. 195K5%
RITTRAAZ 1.99701.98 (-1) , ESEVSLEEMFINRE. 20 RISRIT "R 01 32 1.95F11.96 (-1) NE, HFHEMLFEIEY. 20 THRIT R
01 pR 2.0 (fHE) I8, EELHFEIAIT. 24 PERITKER 01 pRE222 £ 223 (fHE) XA, EWRGSHIIEY, 24 XWRIT"RERR
02 32 22712225 (f{E) (&, ESXEE, BEHE, ROBITHREZXTE, RREMITSMEKTFE, 4D 21 EBIRITHRZ 1.9 (4) , KgXLE
€. 86D 21 fLFiRT 02 pi2 1.89 (+1) , BEEXEE. 2.75Y 24 uMiRITVRIRMAZ 2.03 (-1) , BEXLESMEE. 4.59Y 24 #igiRiT/IVfR 02 Bk
RE211 (+1) (E, BELKE.

L

ERKERRE, AXAMIFHERER. RERAHE, F17. FASIERFEEEE, WIMNESRAOGRERNR. HgRE, EiEENEMmeIL
B&r, (BREAEKA/IHENEE, FHFHAHEEER LK Scents ARIZIE 5.5%MHE, FEAFTARERERITIRMHSIIN 3 SR ERETRAIISE
99.8/100.05 (reoffer 100) . BWEHHE, EREFEIEFRENEE 11.5%LA E3E 364D &=, ITHIFIA—RINMEZIREEZZE 8-10%X(8), =ik, B
J=58 0.5-1pt, Hith. ARAKHIRTEL 0.25-0.5pt,

S RERIRL3S
HRRY EHRE EHRE (RITIU) _
012480569.1B 24 EPr#ES SCP001 2.02%
17D 012480725.1B 24 RIEfELE SCP002 AAA 1.96%
18D 012384389.1B 23 Y¢RKEH SCPO16 AAA 1.95%
21D 012480810.1B 24 3TFE3%#% SCP002 AAA 1.95%
31D(f% 2) 012480947.1B 24 F¥EN SCPO01(BIBIESR) AAA 2.08%
34D 012481928.1B 24 B3 SCP003 AA 2.03%
24 thE=FF SCPO07(RlpIZ=
35D 012481783.1B TE=R (Fie AAA 1.96%
")

66D 012480342.1B 24 F5]Fg SCP002 AAA 1.97%
69D 072410119.1B 24 ETTiEE CPO11 AAA 1.88%
90D 012482439.1B 24 #£8E SCPO09 AAA 1.90%
95D 012480562.1B 24 BLLgIlk SCP001 AAA 1.98%
98D 072310250.1B 23 EZ=2% CP005 AAA 1.88%
98D 012480582.1B 24 BLLgIk SCP002 AAA 1.98%
109D 012480785.1B 24 a1k SCPO01 AAA 1.85%
116D 012480907.1B 24 5% SCP005 AAA 2.05%
116D 012480907.1B 24 5% SCP005 AAA 2.05%
145D 072410002.1B 24 EfSiEss CP001T AAA 1.90%
145D 072410002.1B 24 E{SiFs CP001 AAA 1.90%
154D 012481413.1B 24 E=FFEEE SCP0O01 AAA 1.99%
154D 012481413.1B 24 E=FrFEEE SCP0O01 AAA 1.99%
204D (% 2) 042480129.1B 24 £33 CP0O1 AAA 2.00%
217D 012481960.1B 24 th3f SCPO10 AA+ 2.08%
217D 012481960.1B 24 thif SCPO10 AA+ 2.08%
217D 042480159.1B 24§88 CPOO1 AAA 1.93%
237D 072410040.1B 24 E{SiFs CP007 AAA 1.95%

263D 012482392.1B 24 ;T35 SCPO01 AA+ 100
363D 042480407.1B 24 ZHIESE CP001 AAA 2.02%



RIFRKE

21D
31D(fk 2)
76D
83D+1Y
87D+NY
88D
88D
89D
95D +NY
95D +NY
98D
98D

105D +2Y({k 1)

105D+1Y({k 2)
109D
134D ({k 2)
134D ({k 2)
141D(fk 2)
144D
158D
197D (fk 2)
197D ({k 2)
206D
207D+2Y
210D
210D
212D({k 1)
212D({k 1)
212D({k 1)
242D
251D+1Y
270D
315D+NY
333D+2Y
333D+2Y
1.01Y
1.04Y({k 2)
1.05Y

1.08Y

1.18Y
1.24Y
1.42Y(X 1)
1.5Y+2Y
1.54Y({X 1)
1.6Y
1.6Y
1.6Y
1.6Y

1.6Y+NY

1.65Y

1.66Y

1.66Y
1.7Y

1.78Y+NY

2.11Y+2Y

2.69Y+NY({X 1)

2.79Y+2Y
2.9Y

2.99Y({X 2)

4.54Y+NY
4.61Y
4.69Y
4.69Y
4.69Y
4.69Y
4.84Y
4.88Y

101901128.1B
101901224.1B
102381910.1B
101901498.1B
102282453.1B
102102281.1B
102102045.1B
102102045.1B
101901547.1B
102103031.1B
102103031.1B
102103050.1B
102103046.1B

102103126.1B

102282599.1B
102103165.1B
102103342.1B
102103342.1B
102103362.1B
102280034.1B
102000101.1B
102280399.1B
102280399.1B
102380448.1B
102280498.1B
102380506.1B
102280510.1B
102280536.1B
102280536.1B
102280536.1B
102280787.1B
102381004.1B
102481920.1B
102281407.1B
102200180.1B
102281559.1B
102001597.1B
102281973.1B
102282045.1B

102382476.1B

102001925.1B
102282503.1B
102380126.1B
102380196.1B
102380344.1B
102380677.1B
102380677.1B
102380677.1B
102380677.1B

102380672.1B

102380798.1B
102380889.1B
102380889.1B
102100875.1B

102381237.1B

102382622.1B
102481738.1B
132480044.1B
102482969.1B
102483493.1B
102480617.1B
102481256.1B
102481768.1B
102481768.1B
102481762.1B
102481762.1B
102482352.1B
102482861.1B

19 ZeiE MTNOO3B
19 /I7RizR MTNOOT
23 SEEKEZFF MTNOO2
9 B2 A R MTNO02
22 S1EEM MTN002
21 &S MTNOT1
21 =5 MTNOOT
=% MTNOO

19 RITUHEEE MTNOO2

21 fhgEE-t/8 MTNOO1

21 fhgEE-t/8 MTNOO1

21 E5i354#8 MTNOO1
21 Eafipg MTNOO3

21 ¥ Eatskig MTNOOTA(IRE
gy

22 2R MTNO002

21 FEEsk7K MTNOO4(4RE)
21 EafifisE MTNOOT
21 EafifisE MTNOOT
21 Bt MTNOOS

22 ;T3 MTNOO1

20 7 E(E MTN002

22 HRetE MTNOOT
22 HgEtE MTNOOT
23 ZREEE MTNOOT
22 ek MTNOO1
23 =[Jlst MTNOO1
22 €)1l MTNO02

22 fREE MTNOO3A

22 FREHE MTNOO3A

22 e MTNOO3A
22 #RE} MTNOO7

23 BRiMEEEE MTNOO2

24 BRAA 3t MTNOO1
22 E&#E MTN0O03
22 FTRt MTNOO5

22 BREERET= MTN002

20 ZSHEME; MTNOO2

22 ZheEl MTNO22
22 HREH MTNO27
23 F 3tk MTNOO2(BsehF0
)

20 J1iT MTNOO4
22 ;C& MTNO04
23 JbFREE MTNOO1
23 ERERE MTNOO1
23 &E% MTNOOT
23 4t#= MTNOO1
23 4t#= MTNOO1
23 4t#= MTNOO1
23 4t#= MTNOO1
23 KERE MTNOOS5 (RERIR
HHFAIR)

23 K5EF MTN002
23 Bz MTN004
23 Bz MTN004

21 FEg3Z MTNOO1
23 #E8 MTNOO4B (RS B{R{t
B
23 £REifT MTNO06
24 &S MTNOOA(RIBIZER)
24 Y KEFER GNOO1

24 (LIFE3HR MTNOO7
24 #REgE MTNOO3
24 )||8E#% MTNOO3

24 MR MTNOO4

24 EiXKS MTNOO2

24 EiXKSS MTNOO2

24 #MZZ1E MTNOO

24 1MZZE MTNOO

24 HFMEEE MTNOO1

24 FEBRIEE MTNOO

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

AAA

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

AAA

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

AAA

AAA
AAA
AAA
AAA

AAA

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

BT BB (RITI) _—

2.10%
2.03%
2.12%
2.01%
2.15%
2.05%
2.06%
2.06%
1.99%
2.07%
2.07%
2.15%
1.96%

1.98%

2.10%
1.99%
1.95%
1.95%
2.04%
2.05%
1.94%
1.96%
1.96%
2.05%
2.14%
2.11%
2.05%
1.95%
1.95%
1.95%
1.96%
2.08%
2.41%
2.08%
2.07%
2.12%
2.07%
2.07%
1.99%

2.03%

2.05%
1.97%
1.99%
2.15%
2.10%
2.04%
2.04%
2.04%
2.04%

2.06%

2.08%
2.07%
2.07%
2.08%

2.07%

2.24%
2.18%
2.16%
2.60%
2.07%
2.36%
2.24%
2.28%
2.28%
2.26%
2.26%
2.36%
2.78%



4.88Y
4.88Y
4.92Y
4.94Y
4.94Y
4.94Y
9.9Y
9.9Y

SHEIVERRER

BRRL EsE BRI (RITH)

10D
10D
11D
19D
26D
29D(fk 4)
63D
74D
88D +2Y
116D +NY
126D +5Y
151D
158D
204D (A 2)
245D
255D
268D +2Y
280D
285D
289D +2Y
303D+NY(fk 1)
325D
325D
336D
336D
339D+3Y
340D +2Y
340D +2Y
347D
364D
1.01Y
1.08Y+1Y(fk 1)
1.08Y+1Y({k 1)
1.09Y
1.12Y+2Y
1.17Y
1.19Y
1.25Y({k 2)
1.25Y({k 2)
1.27Y
1.3Y+2Y
1.33Y({x 1)
1.33Y({x 1)
1.33Y({x 1)
1.42Y
1.45Y
1.48Y+2Y
1.67Y+2Y
1.69Y+NY({& 1)
1.76Y
1.76Y
1.79Y
1.82Y({X 2)
1.92Y({x 1)
2.03Y
2.07Y+2Y
2.28Y({X 2)
2.28Y({X 2)
2.39Y+NY

102482863.1B
102482866.1B
102483075.1B
102483182.1B
102483182.1B
102483172.1B
102482949.1B
102482949.1B

2122051.1B
1922034.1B
1922034.1B
188647.SH
112962.5Z
162100.SH
182676.SH
188883.SH
152308.SH
197477.SH
185115.SH
091900029.1B

185264.SH
149789.5Z
185481.SH
115249.SH
251003.SH
149915.5Z
185792.SH
114751.5Z
185826.SH
196395.SH
115584.SH
115584.SH
115655.SH
115655.SH
251784.SH
137528.SH
137528.SH
182331.SH
137648.SH
133623.5Z
175719.SH
175719.SH
133316.5Z
137884.SH
148085.5Z
137951.SH
253026.SH
253026.SH
127862.SH
114231.SH
152048.SH
152048.SH
1880293.1B
149348.5Z
175721.SH
2180047.1B
250579.SH
115124.5Z
148292.57
115373.SH
188171.SH
251343.SH
115675.SH
252203.SH
115934.SH
148525.57
148525.57
253496.SH

19 -5 4

24 =E#H MTNOO1
24 BAn=H MTNO13
24 RMEE MTNOO1B
24 KIEHHE MTNOO1B
24 KIEHFSE MTNOO1B
24 E5EH MTNOOS
24 #5454 MTNOO1B
24 #5454 MTNOO1B

21 HERFEERR 01
19 EfESRlR 02
19 EfESRlR 02

21 %= 02

19 %5 01

19 £R#57% 01

22 B 04

21 #4201

1915F 04

21 3542 02

21 ER Y3

22 fiifE 01
22 HHE 01
22 Fllt G1
23 SAIE 06
23 ¥ 02
22 £503
22 5138 02
20 #7502
22 {7F 03
22 HAT Y1
23 FFE 13
23 FFE 13
23 FAE 03
23 FAE 03
237878 01
22 {F) 07
22 {7F) 07
22 F#z 01
22 {5 C3
23 /@ 07
21 J&EE 01
21 J&EE 01
22 {5 05
22 #f18E K1
22 7k C1
22 i@ C2
23 HKIR 01
23 HKIR 01
PR 3XX 02
227R%0

PR iTYFH 02
PR iTYFH 02

18 TYPE{ESTR 02
21 7832 01
21 %= C1
21 EPEHEk#R 1R 01

23 j%Elg 02
21 @5 Y2
23 £Ef% 02
23 3%k 03
21 {&F 05
23 JEFF 01
23 E#} 01
23 #5101 01
23 FH4& 01
23 tg[ 05
23 tg[ 05
24 FFF Y1

RERAfR 01BC

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

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

2.28%
2.55%
2.38%
2.62%
2.62%
2.60%
2.45%
2.45%

1.90%
1.95%
1.94%
1.92%
2.00%
2.04%
2.45%
2.03%
1.99%
2.13%
2.01%
2.07%
1.98%
1.90%
1.97%
1.95%
2.60%
2.14%
1.96%
2.18%
2.10%
2.12%
1.92%
1.92%
1.95%
1.95%
2.15%
2.09%
2.09%
2.20%
1.96%
2.20%
2.36%
2.36%
2.01%
2.08%
2.03%
2.00%
2.45%
2.45%
2.90%
2.15%
2.24%
2.19%
2.24%
2.00%
2.02%
2.04%
2.20%
2.10%
2.03%
2.00%
2.21%
2.20%
2.08%
2.30%
2.12%
2.18%
2.18%
2.25%



2.43Y
2.45Y
2.66Y

2.67Y+NY({k 2)

2.78Y
2.84Y
2.84Y
3.62Y+5Y
ay
4.54Y
4.63Y
4.69Y+5Y
4.84Y+5Y
4.84Y+5Y
4.84Y+5Y
4.92Y
5.93Y({k 1)
7.44Y(1k 1)
9.92Y(fk 1)
9.92Y
9.95Y ({4 2)
17D
39D
80D
146D
146D
192D +3Y
192D +3Y
222D
336D +3Y
353D+2Y
2.16Y
2.86Y+2Y
2.93Y+2Y
2.93Y+2Y
4.96Y
4.96Y
4D
4D
4D
7D
10D
11D

33D+NY({k 2)
33D+NY({k 2)

35D+NY
35D+NY
42D +NY
42D
86D({A 1)
86D({A 1)
92D(fk 2)
92D ({4 2)
92D ({4 2)
98D+5Y
98D+5Y
104D +5Y
104D +5Y
104D +5Y
132D+NY
132D+NY
186D
193D+NY
197D (fk 2)

247D +5Y({k 2)

263D +5Y
263D +5Y
263D +5Y
263D +5Y
263D +5Y
263D +5Y
263D +5Y

185209.SH
253746.SH
148681.5Z
240902.SH
241018.SH
241110.SH
254979.SH
272380004.1B
091800012.1B
148612.5Z
254268.SH
272400001.1B
272480002.1B
272480002.1B
272480002.1B
241306.SH
270088.SH
185355.5H
241296.SH
241307.SH
241334.SH
032100975.1B
032101060.1B
032300468.1B
032400755.1B
032400755.1B
032380151.1B
032380151.1B
032000279.1B
032380656.1B
032280687.1B
032380976.1B
032480670.1B
032480730.1B
032480730.1B
032480823.1B
032480823.1B
2120071.1B
2120071.1B
2120071.1B
2120070.1B
2128027.1B
2120073.1B
1928024.1B
1928024.1B
1928025.1B
1928025.1B
1928031.1B
2128031.1B
2128035.1B
2128035.1B
2128041.1B
2128041.1B
2128041.1B
1928033.1B
1928033.1B
1920074.1B
1920074.1B
1920074.1B
1928038.1B
1928038.1B
2220011.1B
2028003.1B
2228016.1B
2020022.1B
2028013.1B
2028013.1B
2028013.1B
2028013.1B
2028013.1B
2028013.1B
2028013.1B

22 iy, 02
24 Fg2 01
24 BE1R K1
24 FN Y1
24 %5 01
24 753z 02
24 53502
23 RIBAFEA4NFER 01
18 ZR751% 02BC(RFP=)
24 4% 01
24 7555 01
24 Rl NEFZEAHNFER 01
24 F NEFEAHNFRR 01
24 Fe NEFEAHNFRR 01
24 FE NEFEAHNFRR 01
24 EH, K2
23T 02
22 5% 03
24 1557 02
24 EH K3
24 B 03
21 S2chig#g PPN0OO5
21 A701%F PPN005
23 FIRARE PPNOO3
24 31| J&=% PPN0O3
24 31| J&=% PPN0O3
23 #&FRtH#E PPNOOTA
23 #&FRtH#E PPNOOTA
20 SA7imEE PPN002
23 A EE PPN0OO3
22 HRERE PPNOO1
23 RIS PPNOO3
24 Z23453% PPN002
24 BR;TE PPNOO1
24 BRI PPNOO1
24 F31IZZ#% PPN002
24 F3111ZZ#% PPN002
21 EEiRIT
21 EisRIT
21 EiBRT
21 FBMERITEIR
21 BEFHRIT/VAIR 03
21 IMERTT/MAMR 02
19 BRI TKER
19 BRI TKER
19 BRI TRERR
19 BRI TRERR
19 I RIRITKEMR
21 TrSRITEREERR 01
21 HBR1T 02
21 HBR1T 02
21 IR T/IMIR
21 IR T/IMIR
21 IRRIT/IMIR
19 PERIT”EK 03
19 PERIT”EK 03
19 RERIT”R
19 RERIT”R
19 RERIT”R
19 FLERITRER 01
19 FLERITRER 01
22 JLEFERTT/MAIER 01
20 FLERITKEL R 01
22 HE1R1T 01
20 FERERIT 4% 01
20 RARIT—4R 01
20 RARIT 4R 01
20 RARIT 4R 01
20 RI$RIT—4% 01
20 RI$RIT”4R 01
20 RI$RIT—4% 01
20 RI$RIT”4% 01

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

2.07%
2.23%
2.10%
2.22%
2.05%
2.08%
2.18%
2.22%
2.195%
2.20%
2.30%
2.42%
2.30%
2.30%
2.30%
2.18%
2.83%
2.26%
2.40%
2.39%
2.50%
2.05%
2.00%
2.14%
2.23%
2.23%
2.04%
2.04%
2.05%
2.07%
2.15%
2.10%
2.26%
2.29%
2.29%
2.33%
2.33%
1.90%
1.90%
1.90%
1.95%
1.86%
1.88%
2.25%
2.25%
1.93%
1.93%
1.93%
1.62%
1.89%
1.89%
1.91%
1.91%
1.91%
1.92%
1.93%
1.99%
1.99%
1.98%
2.02%
2.02%
1.90%
2.01%
1.97%
2.00%
1.95%
1.95%
1.95%
1.95%
1.95%
1.96%
1.96%



263D+5Y 2028013.IB 20 RAAR1T—4% 01 AAA 1.96%
263D+5Y 2028013.IB 20 RAAR1T—4% 01 AAA 1.96%
263D+5Y 2028013.1B 20 RAAR1T—4% 01 AAA 1.95%
263D+5Y 2028013.IB 20 RAAR1T—4% 01 AAA 1.95%
263D+5Y 2028013.IB 20 RAAR1T—4 01 AAA 1.95%
269D +NY 2028017.1B 20 KRR 1TK R 01 AAA 1.99%
269D +NY 2028017.1B 20 KRR 1TK R 01 AAA 1.99%
269D +NY 2028017.1B 20 KRR 1TK R 01 AAA 1.99%
278D+5Y 2028018.1B 20 RIBIRIT R AAA 1.95%
278D +5Y 2028018.1B 20 RIBIRIT K AAA 1.95%
278D +5Y 2028018.1B 20 RIBRIT R AAA 1.95%
278D +5Y 2028018.1B 20 RIBIRIT K AAA 1.95%
278D +5Y 2028018.1B 20 RIBRIT R AAA 1.96%
356D+5Y 2020043.1B 20 BMRIT =R AAA/AA+ 2.04%
363D+5Y 2028024.1B 20 PEHRIT "R AAA 2.00%
364D 2220062.1B 22 LRI AAA 2.02%
1.09Y+5Y 2028034.1B 20 ERIRIT=4% 03 AAA 2.00%
1.11Y+5Y 2028041.1B 20 TrstRT—4% 01 AAA 2.00%
1.11Y+5Y 2028041.1B 20 TrstRfT—4% 01 AAA 2.00%
1.11Y+5Y 2028041.1B 20 TrstRT—4% 01 AAA 2.00%
1.11Y+5Y 2028041.1B 20 TrstRT—4% 01 AAA 2.00%
1.11Y+5Y 2028041.1B 20 TrstRfT—4% 01 AAA 2.00%
1.25Y 2220078.1B 22 HuMERT TR 02 AAA 1.96%
1.25Y 2220078.1B 22 HuMERT TR 02 AAA 1.96%
1.25Y+NY 2028048.1B 20 FERITKEE K 02 AAA 2.01%
1.76Y+NY 2128019.1B 21 HERITKEER 01 AAA 2.05%
1.94Y({k 2) 212380009.1B 23 KPER1T(R 01 AAA 2.03%
1.98Y+5Y({k 1) 2128025.1B 21 BIRIRIT—4 01 AAA 2.04%
2.02Y+5Y({k 2) 2128028.1B 21 HBfEERIT—4% 01 AAA 2.04%
2.02Y+5Y({k 2) 2128028.1B 21 HBfEERIT—4% 01 AAA 2.04%
2.28Y+5Y 2128042.1B 21 Y RIT—4% 02 AAA 2.07%
2.28Y+NY 2120107.1B 21 ISR TR AAA 2.105%
2.28Y 222380009.1B 23 T174#{% 03 AAA 1.85%
2.28Y 222380009.1B 23 T174#{% 03 AAA 1.85%
2.75Y+1Y 312400001.1B 24 T47 TLAC JEEAE 01A AAA 2.07%
2.75Y 2420017.1B 24 FUMERIT VAR AAA 2.03%
2.75Y 2420017.1B 24 FUMERIT VAR AAA 2.03%
2.78Y 2420021.1B 24 FaFER1T 01 AAA 2.05%
2.84Y+5Y 2228039.1B 22 FRIRIT 4% 01 AAA 2.08%
2.85Y+5Y 2228041.1B 22 RAVRIT—4% 01 AAA 2.10%
3.05Y+NY({k 1) 092280086.1B 22 RAT7KEER 02 AAA 2.11%
3.05Y+NY({k 1) 092280086.1B 22 RAT7KEER 02 AAA 2.11%
3.1Y+5Y 092200008.1B 22 RAT "R AER 02A AAA 2.10%
3.1Y+5Y 092200008.1B 22 RAT "R AER 02A AAA 2.10%
3.19Y+5Y 092280108.1B 22 R B AfE 02A AAA 2.105%
3.25Y+5Y 092280139.1B 22 AT R AER 02A AAA 2.12%
3.25Y+5Y 092280139.1B 22 AT R AER 02A AAA 2.11%
3.25Y+5Y 092280139.1B 22 AT R AER 02A AAA 2.105%
3.25Y+5Y 092280139.1B 22 AT R AER 02A AAA 2.105%
3.99Y+NY 242380015.1B 23 BiEBIRE1TIKEE R 01 AAA 2.29%
4.03Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.175%
4.11Y+NY 242380021.1B 23 B{TKEER 02 AAA 2.19%
4.11Y+NY 242380021.1B 23 ETKEER 02 AAA 2.19%
4.19Y+5Y 232380069.1B 23 BT RE AR 02A AAA 2.175%
4.19Y+5Y 232380069.1B 23 BT RE AR 02A AAA 2.17%
4.21Y+5Y 232380073.1B 23 RIT_REAR 03A AAA 2.185%
4.21Y+5Y 232380073.1B 23 RIT_REAR 03A AAA 2.18%
4.25Y+5Y 232380076.1B 23 BT _REAR 03A AAA 2.17%
4.46Y+5Y 232480001.1B 24 hIT—REAE 01A AAA 2.185%
4.59Y+NY({k 1) 242400004.1B 24 pfiEsKER(R 01 AAA 2.235%
4.59Y+NY({k 1) 242400004.1B 24 mpfiEKER(R 01 AAA 2.235%
4.59Y+NY(@{k 1) 242400004.1B 24 HpfiEKER(R 01 AAA 2.235%
4.59Y 2420012.1B 24 NIRRT/ M= 02 AAA 2.11%
4.59Y 2420012.1B 24 JRRGERIT/ MM 02 AAA 2.11%
4.59Y 2420012.1B 24 HRRGERIT/ M= 02 AAA 2.11%
4.68Y+5Y({k 2) 232400013.1B 24 EERIT & A& 01 AAA 2.36%
4.68Y+5Y({k 2) 232400013.1B 24 EERIT & A& 01 AAA 2.365%
4.69Y+NY 242480002.1B 24 SO\ER1TK 4R 01 AAA 2.25%
4.69Y+NY 242480002.1B 24 3O3R 1TK R 01 AAA 2.25%
4.69Y+NY 242400007.1B 24 PFERITKER 01 AAA 2.23%
4.69Y+NY 242400007.1B 24 PFERITKER 01 AAA 2.23%
4.69Y+NY 242400007.1B 24 PFERITKER 01 AAA 2.225%




4.69Y+NY 242400007.1B 24 SERITKEL(R 01 AAA 2.22%
4.7Y+5Y({k 2) 232400014.1B 24 RESRIT—RE AR 01 AAA 2.315%
4.7Y+5Y({k 2) 232400014.1B 24 BRERIT - RE AR 01 AAA 2.315%
4.7Y+5Y({k 2) 232480014.1B 24 AT RENER 01A AAA 2.19%
4.7Y+5Y({k 2) 232480014.1B 24 AT RENE 01A AAA 2.19%

4.76Y+1Y 312410002.1B 24 h47 TLAC IEB AR 01B AAA 2.14%

4.76Y+1Y 312410002.1B 24 h47 TLAC IEB AR 01B AAA 2.14%

4.77Y+5Y 232480021.1B 24 TN T ZRE AR 01 AA+/AA 2.40%

4.85Y+NY 242400011.1B 24 [ RERATRER R 01 AAA 2.255%

4.85Y+NY 242400011.1B 24 [ RER1TKER(R 01 AAA 2.255%

4.85Y+NY 242400011.1B 24 [ RER1TKER(R 01 AAA 2.255%

4.85Y+NY 242400011.1B 24 [ RER1T/KER(R 01 AAA 2.255%
4.89Y+5Y (K 2) 232480033.I1B 24 BT RENR 02A AAA 2.195%
4.89Y+5Y (K 2) 232480033.1B 24 BT REMNR 02A AAA 2.188%
4.89Y+5Y (K 2) 232480033.1B 24 BT RENR 02A AAA 2.188%
4.89Y+5Y (K 2) 232480033.1B 24 BT RENR 02A AAA 2.185%

4.9Y+5Y 232480032.1B 24 SRIT - RE AR 02 AAA 2.225%
4.9Y+5Y 232480032.1B 24 SRIT—RE AR 02 AAA 2.225%
4.9Y+5Y 232480032.1B 24 SRIT - RE AR 02 AAA 2.20%
4.9Y+5Y 232480035.1B 24 PLARITREAR 01A AAA 2.25%
4.9Y+5Y 232480035.1B 24 PLARITREAR 01A AAA 2.24%
4.95Y+NY 242480008.1B 24 FhfTIKER R 01 AAA 2.22%
4.98Y+5Y 232480051.1B 24 FREIT REARRR 01 AAA/AA+ 2.38%
4.98Y+5Y 232480051.1B 24 FREIT —REARR 01 AAA/AA+ 2.38%
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