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HMB SR
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[2024-06-25]

B =

[l {57 /7 T 232D 240002 1.55-1.565; 2.72Y 240003 1.8325-1.855; 4.36Y 230022 1.99-2.00; 6.55Y 230028 2.12-2.14; 9.47Y 230026 2.2675-
2.276; 28.86Y 230009 2.473-2.49,

WE H E 5 (%) 1.5800 1.8600 2.0100 2.1450 2.2640 2.4550
A H E 5 (%) 1.5500 1.8325 1.9975 2.1325 2.2580 2.4415
A (%) -0.0300 -0.0275 -0.0125 -0.0125 -0.0060 -0.0135

. SR

Rl f5i 77T 336D 240411 1.68-1.72; 2.72Y 220203 1.93-1.95; 4.27Y 230415 2.07-2.08; 6.73Y 210205 2.222-2.23; 9.26Y 230215 2.3425-2.346.

WE H 4k EIT 4Rl i (%) 1.7300 1.9700 2.1050 2.2600 2.3600
A H AE FE T4 R (%) 1.7000 1.9400 2.0875 2.2600 2.3600
R 5H)(%) -0.0300 -0.0300 -0.0175 0.0000 -0.0100
WE H E J15i (%) 1.7000 1.9400 2.0575 2.2150 2.3430
4 H E 5 (%) 1.6700 1.9600 2.0450 2.2000 2.3370
B2 (%) -0.0300 0.0200 -0.0125 -0.0150 -0.0060
B eens

4 BIRTIENERIATIAAIGRIRE ST, BT EEST Q3 HifR. EikAmE, 17D 012481560.1B 24 ZRAnA& SCPO03 AAA 7£ 2.10%m3 (&
BERB) |, RITHLERS; 55D 012481914.0B 24 AR SCP002B  AAA £ 2.05%FA (fME+4 fi8) , RITHLES,; bKiEAE,
87D 012384581.1B 23 #FHLLAN1%H SCPO03 AAA 7£ 1.95%F3c ({HE-8 (\IE) , HrEHBES, 136D 012481624.1B 24 81 SCP002 AAA 7

2.04%mR (HE-1NE) , EESHEEY,; KimAHE, 241D 012481864.1B 24 EFfHEE SCP003 AAA 1£ 2.08%m432 (fMEME) , RITHLAE

WF; 259D 012481837.1B 24 /EalgEJR SCP003 AAA FRAX(E 2.10% (TEME-2 L) , RITHGEES, WISKE, &N, PRI TT,
| | M | M | M | oM | 1M
AAA 2.08 2.05 2.09 2.1 2.13
AA+ 2.12 2.14 2.15 2.15 2.18
GBI
AA 2.2 2.25 2.3 2.34 2.46
AA- 2.93 3.43 3.51 3.98 42
AAA 2.04 4 208 -3 2.1 -1 213 | -3 2.15 -2
SHERIEST AT AA+ 214 | -2 216 | -2 217 | -2 218 | -3 2.2 -2
(BP) AA 2.2 0 2.25 0 2.3 0 2.34 0 2.46 0
AA- 2.93 0 3.43 0 3.51 0 3.98 0 42 0

B ou=me



SHPENGISERATR, 1-3 FEiRTPE, 22 5T4t58 MTN003 (AAA, 1.06Y) 7 2.15%F%3%, {Ki&{E 1.5bp; 23 J11#8& MTNOOT
(AAA, 2.12Y) 7£2.19%B%3Z, {&fH{E 1bp A3z, 24 13582 MTNOOBA (AAA, 2.67Y) 1£2.33%pk3Z, {Rf&fE 2bp B3X; 3 EI5 FHAIR, 23CE
MTNOO6B (AAA, 4.34Y) 1£ 2.22%F%3Z, {&f&f& 1.5bp; 2435C& MTNOOT (AAA, 4.76Y) RYATFE 2.26%, {K{dfE 2bp A3, 5Y RLAEHARR, 19 6%
Rtz MTNOO02 (AAA, 5.41Y) BERTE 2.30%, {KfH(E 1bp BaL; 24 iiBIEAE MTNOTTA (AAA, 9.81Y) BRETE 2.60%, {Kf&H{E 2.5bp A3z, SMATD

=, SBEREKETA.

T e T, T, T, T, T,
2.14

AAA+ 2 2.27 243 None
AAA 2.09 2.19 2.37 None None
YU R
AA+ 2.14 2.28 2.56 None None
AA 2.2 2.4 2.86 None None
AAA+ 2.02 -2 2.15 -1 2.28 -1 2.44 -1 None = None
S5iERISTS IR AAA 2.1 -1 2.2 -1 2.38 -1 None None ' None ' None
(BP) AA+ 2.15 -1 2.28 0 2.57 -1 None None None ' None
AA 2.22 -2 2.4 0 2.86 0 None None @ None None

B cus

SAEEWRZRRER, BE, @, 17, RIGISHEENESS5. ARETHE, 21 58— AAA BRI 1.96%, EESEH, BEESLA, 22
EJT 01 AAA pRRTE 2.05%, EHEEH, RITEUIEN, $52 YK09 AAA paZTE 2.24%, #Hrastt, TRITEMIAN, HRIoE, 22775 03 AAA p3X1E
2.13%, 23 [ 03 AA+ pRTE 2.23%, HFRvREsR, RITEVEAN. 23 57 Y1 AAA BRZTE 2.37%, B, BN, Kin/SH, 24 S K4

AAA F3ZTE 2.545%, %E8E YK10 AAA BRAZTE 2.55%, 24 i&H, 04 AAA BAXTE 2.72%.

|

SRIFITEMRE—R, KRS ESGE, PEARTEIAKR, 3L 3-5Y NAITHER AL, BEEMREERN 1-3Y HigiT. 5Y Zkh
H, 2XESLEMIIRIE, 24 KIT_RIZAMHE02A (4.83Y) £2.28 ((HE-1) MEMRZEZE, 24 PITREAAXGKT 02A (4.79Y) £2.2775 (f4E-2)
RRZ%E, HEEE, RIS, KEHE, ESMERINAE, 24 T RIRITKER 01 (4.99Y) FHRTE 2.3825 (f4fE) ARSE, B/IME MIE
2.375 (f&fE-1) B3z, RB&EMEE2.3825 (fhfH) , . BUMSEEY, SEHNEESIN. SR TAERINERK, 24 17K 01 (2.92Y) &
2.095 (fHE-1) EMRRZSE, (RIG. SEFRITIAN, B, 8% 22 IEFRTIMR 01 (1.11Y) E£1.99 ([HE-1) NEMR, ESIEHERE

=, SRITSEA

L

IR RIRIBEEIRSSEENREE 5-8bps, & TENCNT/EE BIDU & TMT UERR, IWiRhRREAMSELEKIBSHEPTE 1-3 FHIR, LEXESHEM

bR, RURRIREEBESIANFTA. MR EEEE A RSS, HRIEIVE TERLY 0.5pt,

S g
HRFY B FESRI (RiFHU)

072310136.1B 23 {558 CPO13 AAA 1.95%

3D 012481229.1B 24 thgEtt SCPO01 AAA 2.10%
17D 012383757.1B 23 13RI SCP004 AAA 2.15%
17D 012481560.1B 24 inf& SCP0O03 AAA 2.10%
17D 012481560.1B 24 Tinf& SCP0O03 AAA 2.10%
23D 072410042.1B 24 EhiEgiEss CP003 AAA 2.04%
30D 012480567.1B 24 FERE SCPO01 AAA 2.10%
45D 012481183.1B 24 #HEER SCP003 AAA 2.01%

24 iE=F SCPO08(R|EIZE
45D 012481786.1B TR (®el AAA 2.06%
)

49D 012481575.1B 24 [E SCP003 AAA 1.98%
50D 012481673.1B 24 B SCP009 AA+ 2.12%
52D 012481871.1B 24 3L SCP005 AAA 2.07%
52D 012481871.1B 24 3L SCP005 AAA 2.07%
52D 012481871.1B 24 3L SCP005 AAA 2.07%
55D 012481914.1B 24 &R SCP002B AAA 2.05%
55D 012481914.1B 24 &R SCP002B AAA 2.05%
56D 012481625.1B 24 [EZREER SCP009 AAA 1.97%
58D 012481647.1B 24 [EzRgER SCP011 AAA 1.96%
58D 012481647.1B 24 [EzRgER SCP011 AAA 1.96%



73D
76D
79D
79D
79D
80D
81D(fk 4)
87D
87D
95D ({4 2)
95D ({4 2)
95D ({4 2)
111D
115D
115D
115D
115D
115D
115D
115D
136D
136D
164D
175D
176D

185D

205D
241D
250D (fk 1)
256D(fk 2)
259D
262D
331D

RIRKE

34D
34D
39D (1% 2)

44D+3Y({k 1)

58D
58D
67D({k 2)
69D+1.99Y
70D
71D
84D({k 1)
86D
109D (fk 2)
109D (fk 2)
117D(fk 1)
117D(fk 1)
119D
125D
125D
131D(fk 1)
144D (fk 2)
187D(fk 1)

188D +NY({k 2)

194D (f% 1)
213D

215D(fk 1)

215D(fk 1)

215D(fh 1)

215D(fk 1)

012480810.1B
012384465.1B
012480134.1B
012481844.1B
012481844.1B
012384501.1B
012480908.1B
012384561.1B
012384581.1B
012481171.1B
012481171.1B
012481171.1B
012481302.1B
012481605.1B
012481605.1B
012481605.1B
012481605.1B
012481605.1B
012481605.1B
042380596.1B
012481624.1B
012481624.1B
012481166.1B
012481026.1B
012481929.1B

012481936.1B(06.26

)
042480031.1B

012481864.1B
012481734.1B
012481787.1B
012481837.1B
012481887.1B
042480287.1B

RFENB

102101239.1B
102101422.1B
102101422.1B
102281692.1B
102281724.1B
102382097.1B
102382097.1B
102101748.1B
102101746.1B
102101787.1B
102380413.1B
132100114.1B
101456065.1B
102102025.1B
102102025.1B
102102076.1B
102102076.1B
102102113.1B
102102160.1B
102102160.1B
102102200.1B
102102313.1B
102103346.1B
102282792.1B
102380003.1B
132280005.1B

102280209.1B

102280209.1B

102280209.1B

102280209.1B

24 ;TF53%#% SCP002
23 1B{74% SCP026
24 KK SCPO01
24 EZREER SCP012
24 EZREER SCP012
23 ;T7a35#% SCP012
24 FrigiE SCPO01
23 RUAkEAT SCPO05
23 3% SCPO03
24 LB SCP005
24 LR EE SCP005
24 L% SCP005
24 FzZFEER SCPOO1
24 BB SCP023
24 BB SCP023
24 BB SCP023
24 BB SCP023
24 BB SCP023
24 BB SCP023
23 =HE% CPO13
24 H51 SCP002
24 H51 SCP002
24 B I SCPOO1
24 %1 SCPO01
24 B3 SCP002

24 RiTHdg SCP002

24 7y CPO01
24 EFFREE SCP003
24 R % F SCP003
24 JEFE% SCPO05
24 JEEREIR SCP003
24 1L SCPO01
24 —5FEEE CP005

= (R1TH149)
21 EZRE#R MTN002

21 itz MTNOO2A
21 itz MTNOO2A

22 &% MTNO08

22 feigsell MTNO02B

23 fRMIEHF MTNOOT
23 fRMIEHF MTNOOT
21 S=INEIE MTNOO7
21 BRiMEEZEE MTNO02
21 E4NEE MTNOOT
23 ZiTEFF MTNOO1

21 =l GNO12(BRebFIER)

14 &% MTNO02
21 FlItthek MTNOOS
21 FlItthek MTNOOS
21 FE7K#& MTNOO1
21 FE7K#& MTNOO1
21 Bk MTNOOT
21 EEE=#T MTNOO02
21 EEiE=#T MTNO02
21 HFzZEF= MTNOO1
21 Z34i% MTNOO2
21 HhEE% MTNOO2
22 (|75 MTNO10
23 B MTNOO1

22 = GNOO1

22 #1115MEk MTNOOT (AT 5L

)

22 #1115¥8% MTNOO1 (ATHF4L

)

22 8111508 MTNOO1 (RT#4L

FE14)

22 #1115k MTNOOT (AT $54E

FE14)

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

AAA

AA
AAA
AAA
AAA
AAA
AA+
AAA

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

AAA
AAA
AAA

AAA

1.97%
2.10%
2.04%
1.955%
1.955%
1.98%
2.17%
2.13%
1.95%
2.07%
2.07%
2.07%
2.03%
1.93%
1.93%
1.93%
1.93%
1.93%
1.93%
2.07%
2.04%
2.04%
2.00%
2.04%
2.11%

100

2.30%
2.08%
2.15%
2.17%
2.10%
2.11%
2.13%

2.10%
2.09%
2.10%
2.20%
1.40%
2.24%
2.24%
2.10%
2.11%
2.03%
2.08%
1.87%
1.97%
2.005%
2.005%
2.05%
2.05%
1.98%
2.07%
2.07%
2.18%
2.18%
2.10%
2.28%
2.20%
2.06%

2.10%
2.10%
2.10%

2.10%



215D(k 1)

215D(fk 1)

227D
236D(fk 1)
248D
248D
251D
258D
268D
274D
276D
315D
328D
336D
360D
1.05Y+NY

1.11Y

1.12Y
1.12Y
1.13Y+3Y
1.2Y+NY({k 2)

1.22Y

1.34Y
1.54Y+2Y({k 1)
1.59Y
1.68Y({k 1)
1.68Y
1.7Y({% 2)
1.72Y({k 1)

2Y

2.04Y
2.04Y
2.04Y
2.07Y+2Y
2.14Y(fK 1)
2.18Y
2.24Y
2.36Y
2.36Y
2.49Y
2.7Y({X 2)
2.7Y({K 2)
2.84Y
2.87Y({k 2)
2.95Y
2.96Y

2.97Y+NY

4.1Y+5Y(fk 2)
4.49Y+NY
4.73Y(fk 1)

4.84Y
4.9Y({k 1)
4.94Y
4.94Y
4.94Y
4.96Y+NY
4.99Y
4.99Y
9.84Y
9.99Y
19.99Y

SHEIRRERE

BRR BB BB (KiTH)

AA/AAA

17D

102280209.1B

102280209.1B

102380152.1B
102280270.1B
102280392.1B
102280392.1B
102280415.1B
102380448.1B
102000425.1B
102000503.1B
102200129.1B
102281055.1B
102001010.1B
102281136.1B
102281327.1B
102381680.1B

102281709.1B

102001481.1B
102001481.1B
102382018.1B
102282056.1B

102382476.1B

102481758.1B
102380021.1B
102100202.1B
102380344.1B
102100312.1B
102480719.1B
102380521.1B

102101182.1B

102381626.1B
102381626.1B
102381626.1B
132380051.1B
102382076.1B
102101753.1B
102382547.1B
102382969.1B
102382969.1B
102383412.1B
102480695.1B
102480695.1B
102481778.1B
102481893.1B
102482183.1B
102482226.1B

102482262.1B

131800014.1B
102383406.1B
102400677.1B
102481821.1B
102481968.1B
102482141.1B
102482141.1B
102482141.1B
102400784.1B
102482410.1B
102482419.1B
102481767.1B
102482400.1B
102482418.1B

127532.SH

22 R1115M%% MTNOOT (RT#542
tE273))

22 811158k MTNOOT (RT#542
EE273))

23 EREEEF MTNOO2
22 HH{¢E MTNOOTA
22 %5 MTNO003
22 %5 MTNO003
22 =EgRIE MTNOO1
23 ZRELG MTNOO
20 E3EfE MTNOO3
20 #IHI%H MTNOO1
22 B MTNOO2
22 H{¢E MTN0O02
20 3T J&i%8 MTNOO1
22 [FEERE MTN002
22 Z=H(= MTNOOT
23 FREE#E MTNO25
22 TaekEl MTNO18(RIBIZE
2)

20 183%## MTNOO1
20 183%## MTNOO1
23 E40k MTN004
22 Ep354% MTNOO3A
23 3tk MTNOO2 (FkF
%)

24 =RER MTNO10
23 BB MTNOO1
21 a1z MTN0O1
23 2F% MTN001
21 $kEEF= MTNOO1
24 EZFF % MTNOO3
23 e} MTN0O4
21 5#:lItek MTNOO3 (BseehF0
f&®)

23 {REUE MTNOO3
23 {REiE MTNOO3
23 {REiE MTNOO3
23 $#ERET GN002
23 S K¥ER MTNOO
21 EBEk& MTNOO4
23 183z MTN002
23 TIE% MTN004
23 TIE% MTNO04
23 HER MTN003
24 aTENEE MTNO02
24 aTENEE MTNO02
24 pEFEET MTNO02
24 KR&EHF MTNOO1
24 Bk MTNOO1BC
24 B2E MTNOO2(Z FHRY
24 EEEETHIEL MTNOO1 (RIEIZE
2)

18 EiNitbEk GNOO1
23 BRFEH MTNOO6B
24 #5iEE MTNOO3B
24 ERHA R MTNOO1
24 3C£ MTNO0O3
24 ;TZR¥ER MTNOO
24 ;TZR¥ER MTNOO
24 ;TZR¥ER MTNOO
24 Zgekl MTNOOS
24 tiitZ=z= MTNOO2
24 352 MTN003
24 5=1TFixk MTNOO1B
24 8 MTNOO1
24 ;179353 MTNOO8

PR £T3&1%

AAA

AAA

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

AAA

AA+
AA+
AAA
AAA

AAA

AAA
AAA
AA
AAA
AAA
AA+
AAA

AAA

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

AA+

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

2.10%

2.10%

2.08%
2.04%
2.04%
2.04%
2.23%
2.18%
2.15%
2.07%
3.34%
2.06%
2.18%
2.07%
2.21%
2.09%

2.12%

2.12%
2.12%
2.17%
2.20%

2.10%

2.28%
2.22%
2.27%
2.15%
2.24%
2.26%
2.05%

2.11%

2.28%
2.275%
2.275%

2.27%

2.20%

2.30%

2.31%

2.26%

2.26%

2.37%

2.39%

2.39%

3.55%

2.42%

2.24%

2.21%

2.38%

2.23%
2.37%
3.05%
2.48%
2.27%
2.41%
2.41%
2.41%
2.62%
2.44%
2.36%
2.67%
2.50%
2.62%

2.73%



45D 188534.SH 21 SEIE 09 AAA 1.93%
66D 184040.SH 21 ¢BE— AAA 1.96%
66D 184040.SH 21 ¢BE— AAA 1.96%
94D 133684.5Z 23 %61 D1 AA+ 2.40%
126D 149687.5Z 21 & 17 AAA 1.95%
127D 155801.SH 19 44 01 AA/AAA 2.17%
138D(f% 1) 188962.SH 21388 10 AAA 1.93%
174D +NY 138756.SH 22 FEK Y5 AAA 2.09%
256D (1K 2) 254098.SH 24 iz D2 AA+ 2.32%
256D (fk 2) 254098.SH 24 #iz D2 AA+ 2.32%
260D 163235.SH 20 75)% 02 AAA 2.07%
306D(fk 1) 149900.5Z 22 E5 01 AAA 2.05%
306D(fk 1) 149900.5Z 22 E5 01 AAA 2.05%
316D 166805.SH 20 & 01 AA+ 2.11%
319D(fk 2) 254715.SH 24 &% D1 AA+ 2.24%
334D(k 1) 185814.SH 22 EE G5 AAA 2.03%
334D(k 1) 185814.SH 22 @& G5 AAA 2.03%
334D(k 1) 185814.SH 22 @& G5 AAA 2.03%
351D 133854.5Z 24 7E D2 AAA 100
351D 133854.5Z 24 7E D2 AAA 100
354D+1Y({k 1) 148324.5Z 23i57% 01 AAA 2.14%
356D +2Y 194753.SH 22 iF = 02 AA+/AAA 2.33%
356D +2Y 194753.SH 22 iF = 02 AA+/AAA 2.33%
1.05Y+NY({k 1) 115117.SZ 20 EfE Y1 AAA 2.11%
1.13Y 137629.SH 22 EBL C2 AAA/AA+ 2.12%
1.14Y+NY({k 2) 1680325.IB 16 pMith ek ET4EHARR 03 AAA 2.20%
1.14Y+NY({k 2) 1680325.IB 16 pMith ek ET£EHARR 03 AAA 2.20%
1.16Y({k 2) 137669.SH 22 732 01 AAA 2.07%
1.16Y({k 2) 137669.SH 22 732 01 AAA 2.07%
1.22Y+1Y 252397.SH 23 A% 03 AA+ 2.23%
1.22Y+1Y 252397.SH 23 A% 03 AA+ 2.23%
1.22Y+1Y 252397.SH 23 E#% 03 AA+ 2.23%
1.26Y({k 1) 137881.SH 22 §ERL 02 AAA 2.15%
1.56Y 175629.SH 21 14€ 01 AAA 2.16%
1.67Y+2Y 138970.SH 23 i G3 AAA 2.16%
1.74Y 148217.5Z 23 E7t 01 AAA 2.10%
1.76Y({k 1) 175907.SH 21 EHE03 AAA 2.50%
1.76Y 250626.SH 23 £ 01 AA 2.26%
1.84Y 115255.SH 23 7532 V1 AAA 2.18%
1.96Y+5Y 2123010.1B 21 PIEFRBEAE AAA/AA+ 2.23%
1.99Y(f% 1) 133019.5Z 21 =& AA+ 2.28%
2.09Y 115733.SH 23 AIE 13 AAA 2.16%
2.2y 253998.SH 24 {51% F2 AAA 2.14%
2.34Y+NY 188942.SH 21 4% Y2 AAA 2.20%
2.39Y 240222.SH 23 3k C3 AAA 2.21%
2.43Y+2Y 253170.SH 23 At 03 AAA 2.27%
2.6Y 240550.SH 24 i K1 AAA 2.15%
2.73Y(tk 2) 254188.SH 24 BXfig 02 AA 3.00%
2.75Y 240805.SH 24 35 01 AAA 2.31%
2.94Y 148753.5Z 24 7535 02 AAA 2.20%
2.95Y+NY({k 1) 241095.SH #5% YKO09 AAA 2.24%
2.95Y 241089.SH 24 #4205 AA+ 2.29%
3.09Y+NY 148005.5Z 22 HHE Y1 AAA 2.25%
3.95Y+NY 148309.5Z 237K Y4 AAA 2.41%
4.18Y+NY 270108.SH 23 5L Y1 AAA 2.37%
4.18Y+NY 270108.SH 23 5L Y1 AAA 2.37%
4.71Y(fk 1) 240651.SH 24 3445 02 AAA 2.32%
4.9Y 155422.SH 19 #41% 12 AAA 2.82%
4.96Y+NY 148768.5Z 24 BiE Y3 AAA 2.38%
59D +2Y ({4 1) 032380787.1B 23 EAEAE PPN0OO3 AA+ 2.20%
59D +2Y ({4 1) 032380787.1B 23 EAEE PPN0OO3 AA+ 2.20%
173D({k 1) 032191443.1B 21 If5iT3%% PPNOO3 AA+ 2.15%
301D 032381008.I1B 23 1&An=S7% PPNO09 AAA 2.23%
348D(fk 1) 032280521.1B 22 1RINEFF PPNOOT AA+ 2.19%
1.23Y 032000799.1B 20 3EEHIG PPN0O2 AA+ 2.36%
35D+NY 1928018.I1B 19 TrptRIT/KEHR AAA 2.07%
35D+NY 1928018.I1B 19 TrptRIT/KEMR AAA 2.07%
52D+5Y 1928019.1B 19 RIBRIT 2% 01 AAA 2.02%
52D+5Y 1928019.1B 19 RIBIRIT 4K 01 AAA 2.02%
56D+NY 1928021.I1B 19 RUARITIKERR 01 AAA 2.07%
56D 2120071.1B 21 BiBR1T AAA 1.90%
63D+5Y 1928022.1B 19 IMRT 4% 01 AAA 2.02%




86D +5Y 1928026.IB 19 SUIARIT—4% 02 AAA 2.02%
86D +5Y 1928026.IB 19 SUIARIT—4% 02 AAA 2.02%
87D+NY 1928025.1B 19 RIBSRT1TIKER R AAA 2.06%
177D+5Y 190311.1B 19 #HH 11 --/-- 2.02%
238D 2220011.1B 22 LRIz 01 AAA 1.99%
242D ({k 2) 2228010.1B 22 18=E4R1T 01 AAA 2.06%
243D({k 1) 2228012.1B 22 FERITERESRE 01 AAA 1.83%
244D 2228013.1B 22 SR TIVMS AAA 2.01%
245D +NY 2028003.1B 20 FZLR1TKER 01 AAA 2.10%
245D +NY 2028003.IB 20 FLR1TK % 01 AAA 2.10%
259D 2220022.1B 22 ENRITEEE AAA 2.06%
265D 2220019.1B 22 BgER1T 01 AAA 2.02%
265D 2220019.1B 22 BgER1T 01 AAA 2.01%
266D +NY 2028006.1B 20 HBETRIToK &R AAA 2.075%
266D +NY 2028006.1B 20 HPETRI TR &R AAA 2.075%
280D +NY 2020016.1B 20 TASRITRER AAA 2.095%
306D({k 1) 2220035.1B 22 B IERREST/ M 01 AAA 2.06%
315D+5Y 2028013.1B 20 RAVRIT—4% 01 AAA 2.06%
321D+NY 2028017.1B 20 RAV5R1TK LR 01 AAA 2.08%
321D+NY 2028017.1B 20 RAV5RTTK LR 01 AAA 2.08%
338D +NY 2020033.1B 20 ZPERITKE R AAA/AA+ 2.22%
339D 2228033.1B 22 T RIR1T 01 AAA 2.00%
339D 2228033.1B 22 T R5R1T 01 AAA 2.00%
1.04Y+NY 2028023.1B 20 BRI ER R 01 AAA 2.095%
1.04Y+NY 2028023.1B 20 BRI EE R 01 AAA 2.095%
1.11Y({k 1) 2228045.1B 22 YJ5R1T 04 AAA 2.01%
1.11Y({k 1) 2228045.1B 22 YJ5R1T 04 AAA 2.01%
1.11Y+5Y({k 2) 2028025.IB 20 EAIRIT—% 01 AAA 2.09%
1.16Y+NY({% 1) 2028032.1B 20 ARMVER1TKEER 02 AAA 2.095%
1.22Y+5Y({k 2) 2028033.1B 20 ERIRIT R AAA 2.085%
1.51Y+5Y({k 1) 200219.I1B 20 EFF 19 -/-- 2.09%
1.58Y+5Y 2128002.1B 21 TRIT—4% 01 AAA 2.10%
1.76Y({k 1) 2328006.1B 23 BRI T/VAMR 01 AAA 2.03%
1.76Y({k 1) 2328006.1B 23 BRI T/)VAMR 01 AAA 2.03%
1.76Y 212380003.1B 23 HLERITE 01 AAA 2.04%
1.8Y 2328009.1B 23 {ZiR1T 01 AAA 2.04%
1.82Y+NY 2128016.1B 21 BERITKEER 01 AAA 2.20%
1.84Y(fk 1) 222380003.1B 23 MRITE4RER 01 AAA 1.92%
1.93Y({k 2) 212380006.1B 23 HBERITE 02 AAA 2.0525%
1.95Y+5Y({k 2) 2120047.1B 21 FERIT—4% 01 AAA 2.16%
1.95Y 2328018.1B 23 MSRITREE MR 02 AAA 1.92%
1.95Y 2328018.1B 23 MSRITREERMER 02 AAA 1.92%
1.95Y+NY 2128021.1B 21 TigtR1T7KeE = 01 AAA 2.145%
2.05Y+NY 2120064.1B 21 fBFRITKER AAA 2.22%
2.05Y+NY 2120064.1B 21 fBFRITKER AAA 2.22%
2.17Y 2320041.1B 23 FFERTT 01 AAA 2.08%
2.25Y({k 2) 212380021.1B 23 3X47{& 02 AAA 2.07%
2.25Y({k 2) 212380021.1B 23 3X47{& 02 AAA 2.07%
2.42Y+5Y 2128042.1B 21 MRIT”4% 02 AAA 2.16%
2.43Y+NY({k 1) 2128045.1B 21 HER Tk SR 02 AAA 2.18%
2.47Y+5Y({k 1) 2128049.1B 21 ERIRIT 4% 05 AAA 2.145%
2.47Y+5Y 2128051.1B 21 TtRIT—4% 02 AAA 2.14%
2.47Y+5Y 2128051.1B 21 TtRIT—4% 02 AAA 2.14%
2.57Y+5Y 2228004.1B 22 TRtRIT—4% 01 AAA 2.15%
2.76Y({k 1) 212480008.1B 24 HEAIRITIR 02 AAA 2.09%
2.91Y 2420019.1B 24 #rmiR1T 01 AAA 2.14%
2.92Y 212480013.1B 24 34715 01 AAA 2.095%
2.92Y 212480013.1B 24 34715 01 AAA 2.095%
2.92Y 212480013.1B 24 34715 01 AAA 2.095%
2.99Y+5Y 2228041.1B 22 RAVRIT—4% 01 AAA 2.185%
2.99Y+5Y 2228041.1B 22 RAVRIT—4% 01 AAA 2.185%
3.04Y+5Y 092280014.1B 22 HiERIT & A& 01 AAA 2.23%
3.04Y+5Y 092280014.1B 22 HiERIT—R&E A& 01 AAA 2.23%
3.18Y+5Y({x 1) 092280080.1B 22 KSR IT =B AR 01A AAA 2.22%
3.18Y+5Y({%x 1) 092280080.1B 22 MXERIT =B AR 01A AAA 2.21%
3.18Y+5Y({x 1) 092280080.1B 22 KSR IT =B AR 01A AAA 2.21%
3.18Y+5Y({x 1) 092280080.1B 22 KSR IT =B AR 01A AAA 2.21%
3.18Y+NY 092280083.1B 22 F{TKERR 01 AAA 2.24%
3.18Y+NY 092280083.1B 22 E KR 01 AAA 2.24%
3.18Y+NY 092280083.IB 22 E KR 01 AAA 2.24%
3.2Y+NY({k 1) 092280086.1B 22 IRIT7KEHFK 02 AAA 2.24%
3.25Y+5Y 092200008.1B 22 RIT_RE AR 02A AAA 2.205%




3.25Y+5Y 092200008.1B 22 RIT_RE AR 02A AAA 2.195%
3.34Y+5Y 092280108.1B 22 PIT TR AE 02A AAA 2.205%
3.34Y+5Y 092280108.1B 22 HIT R AR 02A AAA 2.20%
3.38Y+5Y 092280134.1B 22 T REAE 04A AAA 2.205%
3.39Y+5Y 092280139.1B 22 AT RER AR 02A AAA 2.20%
3.74Y+5Y 232380004.1B 23 RIT—REAE 01A AAA 2.23%
3.98Y+NY 242380008.1B 23 Ff{T7k&EE 01 AAA 2.2925%
4.44Y +NY 242380033.1B 23 BTk EE 01 AAA 2.33%
4.62Y+5Y 232480004.1B 24 RIT"EAE 01A AAA 2.275%
4.79Y+5Y({k 2) 232480008.1B 24 hiTR AR 02A AAA 2.2775%
4.83Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.28%
4.83Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.28%
4.83Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.28%
4.83Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.28%
4.83Y+5Y 232480011.1B 24 RITIEALE 02A AAA 2.28%
4.84Y+NY 242400007.1B 24 th{SHR1TK 8% 01 AAA 2.345%
4.84Y+5Y({k 2) 232400014.1B 24 RASRIT B AE 01 AAA 2.45%
4.84Y+5Y({k 2) 232400014.1B 24 RASRIT B AE 01 AAA 2.45%
4.84Y+5Y({k 2) 232480013.1B 24 SR ORITF a4 1= 01 AA+/AA 2.61%
4.91Y+5Y 232480020.1B 24 SOHRIT B A= 01 AAA 2.32%
4.94Y+NY({k 1) 242400008.1B 24 T HRITRER 01 AAA 2.38%
4.94Y+NY({k 1) 242400008.1B 24 TR 4R 01 AAA 2.39%
4.95Y+NY 242400009.1B 24 RAITKEEF 02 AAA 2.3475%
4.95Y+NY 242400009.1B 24 RAITKEEF 02 AAA 2.3475%
4.95Y+NY 242400009.1B 24 RAITKERE 02 AAA 2.3475%
4.99Y+NY 242480005.1B 24 HUMERT TR SR 01 AAA 2.39%
4.99Y+NY 242480005.1B 24 HUMERT TR SR 01 AAA 2.39%
4.99Y+NY 242480005.1B 24 HUMERT TR SR 01 AAA 2.39%
4.99Y+NY 242400011.1B 24 I RIRITIKELE 01 AAA 2.3825%
4.99Y+NY 242400011.1B 24 I RIRITIKEE 01 AAA 2.3825%
4.99Y+NY 242400011.1B 24 I RIRITIKELE 01 AAA 2.3825%
4.99Y+NY 242400011.1B 24 I RIR1TKEE R 01 AAA 2.3825%
4.99Y+NY 242400011.1B 24 I RIR1TKEE R 01 AAA 2.38%
4.99Y+NY 242400011.1B 24 I RIRITKEE R 01 AAA 2.38%
4.99Y+NY 242400011.1B 24 I RIR1TKEE R 01 AAA 2.38%
4.99Y+NY 242400011.1B 24 I RIR1TKEE R 01 AAA 2.38%
4.99Y+NY 242400011.1B 24 I RIR1TKEE R 01 AAA 2.38%
4.99Y+NY 242400011.1B 24 I RIR1TKEE R 01 AAA 2.38%
4.99Y+NY 242400011.1B 24 I RARITKER 01 AAA 2.3825%
4.99Y+NY 242400011.1B 24 I RARITKER 01 AAA 2.3825%
4.99Y+NY 242400011.1B 24 I RARITKER 01 AAA 2.3825%
6.73Y+5Y 2128009.1B 21 FERIT—=4% 02 AAA 2.355%
8.39Y+5Y({k 1) 092280140.1B 22 AT B AE 02B AAA 2.38%
8.49Y+5Y 232280008.1B 22 TR AAHR 058 AAA 2.38%
8.49Y+5Y 232280008.1B 22 TR &AAHR 058 AAA 2.38%
8.49Y+5Y 232280008.1B 22 TR AAHR 058 AAA 2.38%
8.49Y+5Y 232280008.1B 22 THT—4R&E A& 05B AAA 2.38%
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