WE BT
IRITERSFHIZ

HEMBSHRA

O NEX Lsamsmee

[2024-08-15]

L

8RB 15H, BARRTEMAS, AXpEHMEEF (MLF) ZH. HISELAR RS R TR SRR, HPRITRRRNMESE
748, 2024 £ 8 B 15 HARRTUBEREFNR, HERFSIFFRT 5777 (ZuiFEIWEE, BIERZEN 1.7%.

EfR7E 2.59Y 240003 1.735-1.76; 4.22Y 230022 1.85-1.90; 6.42Y 230028 2.03-2.06; 9.33Y 230026 2.165-2.178; 28.72Y 230009
2.37-2.3975,

| 1 3 5 7 10 30
WE H [ 1.5100 1.7100 1.8600 2.0750 2.1680 2.3600
4 H [ it 1.5200 1.7300 1.8900 2.0980 2.1850 2.3860
A5 E) 0.0100 0.0200 0.0300 0.0230 0.0170 0.0260

T

ERMRE 287D 240411 1.63-1.65; 2.58Y 240403 1.87-1.91; 4.13Y 230415 1.95-2.005; 6.6Y 210205 2.08-2.13; 9.13Y
230215 2.2-2.2475,

WE [ JE [ -4 Rl it 1.6650 1.8200 1.9200 2.0950 2.2100
A H AF T fib 53 1.6750 1.8200 1.9700 2.1300 2.2550
A5 0.0100 0.0000 0.0500 0.0350 0.0450
WE H BT it 1.7700 1.8400 1.9750 2.0650 2.2225
A H 1 53 1.6600 1.8500 2.0100 2.1100 2.2575
A5 -0.1100 0.0100 0.0350 0.0450 0.0350
B eouss

S HIRITIEERTIA IR, MREEEFT Q4 HilR. SR, 5D 012481625.1B 24 EZRREEIR SCP009  AAA 7E 1.96%Rk3 (fHlE
+ANIB) , HEWHISIRIT; 42D 012482081.1B 24 {AFUSCIL SCP019  AAA £ 1.94%F3Z ({HE-3 fI8) , RITHLEN, HKiRAmE,
92D 012482433 24iPEEFISCPO16 AAA TE1.95%MR (Fik) . RITHLAES; 155D 012481449 24 #73%#E SCPO08  AAA  7£ 1.94%p%
T ([HEHE) , BESHAES. KiESME, 211D 012482255 24;FEEJI1SCP014  AAA 7 1.98%mA (fHfE-1{IE) , RITHAES,

273D 042480267 24 7gEE CPO06 AAA 1£1.945%m32 (fhE+1 &) |, RITHEESE. SINMS, Bk, PREIIKEZEERSEES, H

BT,
| M [ M| M| M| M | 1M
AAA 1.92 1.9 1.95 1.95 1.93
AA+ 1.95 1.95 2.0 2.3 2.14
Y [l
AA 2.04 2.0 2.04 2.04 2.06
AA- 2.04 2.05 2.06 2.07 2.08
AAA 193 -1 192 -2 195 0 20 -5 193 0
SRS AA+ 20 -5 20 -5 2.0 0 2.3 0 214 0
(BP) AA 204 0 2.0 0 205 -1 204 0 206 O
AA- 2.0 4 207 -2 203 3 204 3 208 O

B ou=e



SHPEMGISER AR, 1-3 FEiETPE, 22 s MTN024 (AAA, 1.01Y) 1 2.04%=14(E 0.5bp fIBALES; 22 KEAE MTNOOS

(AAA, 1.04Y) 7E 2.05%fH{ERAE, 22 ZagE MTNO25 (AAA, 1.13Y) #£2.09%, {Ef&{E 0.5bp fIBALAS; 3 3 5 FFHARR, 24 #3548 MTNO0O3
(AAA, 4.47Y) FREZTE 2.37%, =ftfE 2bp (UE. 5Y RLALHR, 24 ikiEiEae MTNOO7A (AAA, 9.56Y) & 2.42%m3Z, SfhfE 3bp fIEMKES; 24

733518 MTNO10 (AAA, 9.92Y) MAZTE 2.40%=fE(E 2bp 18, SRS, SEFREEES, Bei—HEMLET.

2.06 2.33

AAA+ 1.96 None
AAA 2.04 2.16 2.28 None None
YU R
AA+ 2.1 2.21 2.4 None None
AA 2.15 2.31 2.73 None None
AAA+ 1.94 2 2.05 1 2.14 1 2.32 1 None None
SrERULZSTThXIER AAA 2.03 1 2.15 1 2.27 1 None None None | None
(BP) AA+ 2.08 2 2.2 1 2.38 2 None ' None ' None | None
AA 2.13 2 2.31 0 2.72 1 None | None None None

B cus

EIERRIRREER, BEE, 5/, BT, RENSHAENESS. AIRMAE, 23 5512 AAA BSXE 1.87%, BEXH, EEXA., 24
[7# ST AAA BEZTE 1.97%, B, EEXA. 24 P09 AAA BARTE 2.15%, EEEH, RITEMIA. BiRAH, 22 BX 01 AA+ BRI
2.00%, B2, HFEEN. 24 iP5 01 AA+ BRFE 2.18%. 24 )IIkig AA BRRFE 2.41%, FEE, RITIEVSIA. KinJJHE, 24 5% 04 AAA B

RIE 243%., 24 B3E K2 AAA FRZTE 2.50%., 24 & 02 AAA ATt 2.729%.

|
SHIRTERARBA—R, SRMREMELRR, BEEERK, WEMSEME4. MaZil 4-5Y BXITREHRAE. AEEMREESHTRID
1TFRLESTT, SY D, KT KBEMARAEGE-2 Wik, WamREhAth LT, BER2KRENREINEH VE. TR, WakRrECHalhE+S (L
, [EHI Tkn (5%, —EREGE+3 VB REENEREX LT, FRETHE+4 NE. 24 BIT"RENMRE 02A (4.92Y) $HE 2.15% (-2)
2.155% Az, Mle—ELEITE 2.17% (+0) , , RITHESEVRE. 5/, S5Y iaSEMR
BO9EER, RS TEME+3

RSB AER, ESFERHEES. 20 MPERITREER (215Y) 7£ 1.98%-1.995% (+0 +1.5) pRZE, &5, BErE,. SHK

2.18% (+1) , 22% (+2) WEEZE 2.20% (+3)

Bl+4 ML, 24 FLIMTREBAR 1A SHE 221% (+0) 2.245% (+3) 225 (+3) HRZE, FEHLEUIIRE,

D, 24 HEIRIT 01 (277Y) PEKEER, RAAE 2.04% (1.06) , ESMEFHESSA.
L
FIGELMF A RIFR4E. RERLE, LEFKIEE, XBEPERSER. WRIRR, HANARKRETE—BETTE 4.95%/4.90% (—REMN

5.10%) , FHERMIZARIE 3.22% (—REN 3.25%) . SlaSE, BERTAEN, ALMEam, mirEErBRFREERRRI/LATTE 50bps.
HFHRIR, IR LEK 0.5-1pt, ARIERZ TEK 0.1-0.25pt,

SBERRER
_

012481626.1B 24 EZRAEIR SCP008 1.96%

5D 012481626.1B 24 EZRAEIR SCP008 AAA 1.96%
5D 012481625.1B 24 EZRAEIR SCP009 AAA 1.96%
7D 072310249.1B 23 $RiafiEss CP006 AAA 1.92%
8D 012480569.1B 24 EFRE55 SCP00T AAA 2.02%
8D 012480569.1B 24 EFRE55 SCP00T AAA 2.02%
8D 012481073.1B 24 B8} SCPO16 AAA 1.96%
8D 012481798.1B 24 jPEE}) SCPO12 AAA 1.96%

24 FhEE)\B SCPO11(RIBIE

8D 012482008.1B 1E) AAA 1.97%
12D 012480662.1B 24 i ibEk SCPOO1 AAA 1.96%
12D 012480662.1B 24 [ ibEk SCPOO1 AAA 1.96%
21D 042380525.1B 23 jEIgEE CP014 AAA 2.05%
21D 042380525.1B 23 jEIgEE CP014 AAA 2.05%
24D(fk 1) 012480824.1B 24 IREgE# SCP003 AAA 2.08%
36D 012482037.1B 24 BRIk SCPO15 AAA 1.96%
36D 012482037.1B 24 BRIk SCPO15 AAA 1.96%
36D 012482037.1B 24 BRIk SCPO15 AAA 1.96%
36D 012481393.1B 24 E8RJ SCP022 AAA 1.89%
36D 042380546.1B 23 JIRBIE#E CPOOT AA+ 2.00%
40D 012481135.I1B 24 E8% SCP003 AAA 1.92%
41D 042380566.1B 23 ¥fin=is CP006 AAA 2.05%
42D 012482055.I1B 24 fRFISCAk SCPO17 AAA 1.96%
42D 012482081.1B 24 fAFIsCdl SCPO19 AAA 1.94%
42D 012482081.1B 24 fAFIsCdl SCPO19 AAA 1.94%
42D 012482081.1B 24 fAFIsCdl SCPO19 AAA 1.94%



42D

58D(fk 2)
71D

127D
201D
201D
225D
273D
309D
309D

BRRM s BSRB (RiTH)

8D+2Y({K 1)
18D
24D({K 1)
26D
29D
40D
61D
67D
75D
104D
137D+NY({k 2)
145D
152D
155D+2Y({k 1)
157D({k 1)
158D +2Y
158D +2Y
179D
206D ({4 1)
211D
214D +NY
218D
223D
223D
250D
268D({4 2)
298D +NY
298D +NY
298D +NY
333D+NY
344D +2Y(fk 1)
1.01Y+NY
1.01Y+NY
1.02Y
1.02Y+NY
1.04Y+NY
1.06Y
1.06Y
1.1Y
1.12Y
1.13Y
1.16Y+NY({K 1)
1.2Y
1.24Y
1.43Y+NY({k 1)
1.43Y+NY({k 1)

1.49Y+NY

1.49Y+NY
1.51Y+2Y

1.53Y+NY

1.55Y+NY
1.59Y
1.59Y

012482081.1B

012482264.1B
012482089.1B

012481212.1B
072410080.1B
072410080.1B
012400359.1B
042480267.1B
042480313.1B
042480313.1B

102101620.1B
102101779.1B
102282062.1B
102101845.1B
102101848.1B
102101952.1B
102102046.1B
102102098.1B
102102185.1B
101901623.1B
102282786.1B
102280032.1B
102280106.1B
102280112.1B
102280135.1B
102280155.1B
102280155.1B
102380176.1B
102000269.1B
102382564.1B
102380546.1B
102382511.1B
102000503.1B
102000503.1B
102000779.1B
102281073.1B
102381360.1B
102381360.1B
102381360.1B
102281555.1B
102281619.1B
102281835.1B
102281835.1B
102001586.1B
102382007.1B
102200209.1B
102282036.1B
102282036.1B
102282129.1B
132280097.1B
102282202.1B
102382677.1B
102282394.1B
102282503.1B
102480197.1B
102480197.1B

102380184.1B

102380184.1B
102300287.1B

102380277.1B

102380376.1B
102380556.1B
102380556.1B

24 fFFsEdk SCPO19
24 ) \F SCPO13(RIgIZE
)

24 3F SCPOT1
24 #5250 SCPO02(RIQIIZE
12)

24 TR CPOO7

24 TR CPOO7

24 FE#fE#E SCP003
24 EgF8 CPO06
24 B3 CPO03
24 E8) CPOO3

21 BEBE MTNOOT
21 BT#% MTN002
22 5z MTNO13
21 JEEBE MTNOOS
21 ZiTEFF MTNOO1
21 HREEYSEE MTNOO1
21 EE#H135 MTNO02
21 ¥Eg=# MTNOO3
21 SFREHE MTNOO2
19 E3E MTN002
22 tE53E8 7 MTNOO1
22 JLERE MTNOO1
22 =Tl MTNOO1
22 F23XEEH MTNOO1
2 B3R MTNOO1
22 A3 MTNOOT
22 3% MTNOO1
23 IEE MTNOO1
20 TEHEK MTNOO1
23 Bz MTNO14
23 d1;8 MTNOO7
23 ARz MTNO13
20 #fiiIH3% MTNOO1
20 #iiIH3% MTNOO1
20 %S5 MTNOO4
22 Eimi% MTNOOT
23 jiRgA&F8 MTNOO3
23 jiRgA&F8 MTNOO3
23 jiRgA&F8 MTNOO3
22 KepEF MTNO13
22 iENP=4 MTNOOT
22 HhEE MTN024
22 HhEE MTNO024
20 T=FE MTNOO1
23 KFE&E MTNOO7
22 KRE&RE MTNO08
22 ;FAMZE MTNO04
22 ;FMZE MTNO04
22 E7k5% MTNOO1
22 &5 GNOO03
22 ZaeEIl MTNO25
23 FREE MTNO41A
22 #EEHF MTNOO1
22 ;C€ MTNO04
24 BZjk MTNOO1
24 533} MTNOOT
23 #RE MTNOOR2 (BER{Ri:

BR)
23 485 MTNOO2 (B E{RHS
BUR)

23 HElH#E MTNOO1
23 88 MTNOOA (RSB St
AR
23 HgE MTNOOS (BER{RHE
AR
23 HEfEFRA MTNOO4
23 HEfEFR4 MTNOO4

AAA

AAA
AA+

AA+
AAA
AAA
AA+
AAA
AAA
AAA

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

AAA

AAA
AA+

AAA

AAA
AAA
AAA

1.94%

1.97%
2.07%

2.62%
1.93%
1.93%
2.05%
1.945%
1.94%
1.94%

2.12%
2.06%
2.14%
2.02%
2.01%
1.99%
2.00%
1.98%
2.06%
2.05%
2.10%
2.05%
2.14%
2.12%
2.12%
1.99%
1.99%
2.07%
2.07%
2.07%
2.05%
2.05%
1.99%
1.99%
2.09%
2.12%
2.10%
2.10%
2.10%
2.20%
2.12%
2.05%
2.04%
2.00%
2.04%
2.05%
2.02%
2.01%
2.30%
2.16%
2.09%
2.04%
2.10%
1.97%
2.25%
2.25%

2.06%

2.06%
2.15%

2.06%

2.06%
2.23%
2.23%



1.61Y
1.65Y+NY
1.7Y+1Y
1.79Y+NY (& 2)
1.79Y
1.9Y
1.9Y
1.97Y
1.97Y
1.97Y
1.97Y
2.06Y+2Y
2.29Y
2.41Y
2.56Y
2.67Y+2Y({K 1)
2.82Y
2.86Y
2.87Y({x 1)
2.97Y
4.47Y
4.65Y
4.67Y
4.73Y
4.73Y
4.88Y
4.88Y
4.9Y
9.56Y
9.67Y
9.92Y
19.86Y(X 1)
29.97Y

SHEI R

FIRKE
11D
38D({X 1)
77D
77D
85D
89D +2Y
117D
148D
149D (% 2)
156D +4Y
157D(fk 1)
163D ({k 2)
165D
165D
165D
189D
189D
190D +2Y({K 1)
193D +2Y
205D(fk 2)
207D
219D(1k 2)
222D +2Y
267D
273D
306D
326D
332D(fk 1)
332D(fk 1)
333D+2Y
338D(fk 2)
339D(fk 1)
361D
1.04Y+2Y (1K 1)
1.1Y

102481225.1B
102481363.1B
102281040.1B
102381268.1B
102381284.1B
102101266.1B
102101266.1B
102381913.1B
102381913.1B
102381913.1B
102381913.1B
102382377.1B
102383218.1B
102480126.1B
102480761.1B
102481488.1B
132480051.1B
102482716.1B
102482776.1B
102483310.1B
102480419.1B
102481403.1B
102481506.1B
102481933.1B
102481933.1B
102482851.1B
102482851.1B
102482933.1B
102480674.1B
102481556.1B
102483072.1B
102482730.1B
102483342.1B

RFENB

1922034.1B
197148.SH
240142.SH
240142.SH
188972.SH
197477.SH
197859.SH
162917.SH
149775.5Z
185237.SH
185232.SH
185350.SH
241187.SH
241187.SH
241187.SH
138912.SH
138912.SH
185368.SH
196450.SH
185481.SH
149833.5Z
115104.SH
194177.SH
194510.SH
163544.SH
149947.57
115584.SH
115647.SH
115647.SH
185990.SH
137549.SH
194934.SH
137654.SH
185265.SH
133316.5Z

24 =5 MTN0O08
24 %R MTNOOT
22 KEE#E MTN002
23 chEE}s MTNO18B
23 184 MTN002
21 pEBF=1% MTN002
21 pEBF=1% MTN002

23 ERgE L MTNOO3
23 ERgE L MTNOO3
23 ERgE L MTNOO3
23 ERgE L MTNOO3
23 B 153 MTNOO1
23 #k3MitszE MTNOOS
24 S LEEIE MTNOO
24 THEEX MTNOO4
24 ERA)I MTNOO2
24 4tHE7K GNOO1
24 3C& MTNOO4
1egess MTNOO2
24 EhigtEg MTNOO3
4 1EZZH MTNOO3

24 HKFEE MTNOO1B

24 FEamE MTNO002
24 {378 MTNOO1
24 1875 MTNOO1
24 FLIE MTNOO1
24 FLHIE MTNOO1
24 B A MTNOO1

24 piEER MTNOO7A
24 ipEtEg MTNOT1A

24 75358 MTNO10

24 E=iER MTNOO1B

24 LR MTNOO4

=AM (R1TH43)
19 B {EERR 02

21 k% 01
23R S12
23R S12
21 501
21 #4202
21 5Kz 03
20 gkig 02
22 [Ef5 01
22 H3 01
22 E%k 01
22 T 01
24 Itk ST
24 [ S1
24 Itk ST
23 %% G1
23 %% G1
22 345 01
22 £i501
22 Hlif G1
22 245 01
23 /318 05
22 atr; 02
22 & 01
20 7=2= 01
22 7% 02
23 HhifF 13
23 13 G5
23 3 G5
22 IfFE 02
22 #£H3 03
22 FhZz F1
22 1B3iE G4
22 #4501
22 2505

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

AA/AAA

AAA/A-1

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

2.28%
2.18%
2.26%
2.07%
2.17%
2.10%
2.10%
2.14%
2.14%
2.14%
2.14%
2.30%
2.22%
2.19%
2.15%
2.40%
2.11%
2.04%
2.04%
2.25%
2.37%
2.45%
2.36%
2.31%
2.31%
2.33%
2.33%
2.68%
2.42%
2.42%
2.40%
2.54%
2.60%

_

1.94%
2.25%
1.87%
1.87%
2.03%
2.13%
2.08%
2.03%
1.93%
2.00%
2.02%
2.00%
1.97%
1.97%
1.97%
1.94%
1.94%
2.50%
2.03%
1.93%
2.04%
1.96%
2.00%
2.05%
2.10%
2.05%
1.94%
1.94%
1.94%
2.08%
1.98%
1.98%
1.94%
2.00%
2.00%



1.54Y({k 1)
1.57Y+2Y
1.81Y+NY
1.93Y+1Y
1.95Y
2.12Y+2Y
2.25Y
2.48Y
2.48Y
2.56Y({x 1)
2.59Y
2.6Y({K 1)
2.67Y+NY
2.7Y+2Y

2.77Y+NY({k 2)
2.77Y+NY({k 2)

2.81Y+2Y
2.95Y
2.96Y
2.98Y+2Y
4.37Y+NY
4.69Y
4.82Y
4.84Y({K 1)
4.85Y
4.91Y
4.92Y
4.92Y+NY
4.96Y
4.97Y({K 1)
4.97Y({K 1)
9.94Y({X 1)
9.98Y
172D({K 1)
172D({K 1)
1.02Y({x 1)
1.48Y({x 1)
1.85Y({x 1)
1.95Y
2.88Y({K 1)
4.94Y

4.98Y+2Y({K 2)

5D
7D+5Y
28D +5Y
35D+5Y
43D+5Y
43D+5Y
43D+5Y
43D+5Y
85D
85D
85D
85D
87D({X 1)
92D+NY
99D +5Y
99D +5Y
99D +5Y
99D +5Y
104D +5Y
123D
187D
215D+NY
215D+NY
215D+NY
215D+NY
229D +NY
229D +NY
258D +NY
258D +NY
258D +NY

250144.SH
115014.SH
115454.SH
194911.SH
188358.SH
115911.SH
240222.SH
252480002.1B
252480002.1B
254013.SH
152412.SH
240789.SH
240869.SH
240980.SH
241016.SH
241016.SH
254948.SH
2422043.1B
255453.SH
2280352.1B
282380006.1B
1980143.1B
241092.SH
241130.SH
255020.SH
255248.SH
241247.SH
282480002.1B
255443.SH
241351.SH
255431.SH
241251.SH
241378.SH
032380081.1B
032380081.1B
032000730.1B
032100221.1B
032100669.1B
032380690.1B
032480692.1B
032480801.1B
032480849.1B
2120071.1B
1920049.1B
1921030.1B
1928026.1B
1920059.1B
1920059.1B
1920059.1B
1920059.1B
2120094.1B
2120094.1B
2120094.1B
2120094.1B
2128035.1B
1928032.1B
1928033.1B
1928033.1B
1928033.1B
1928033.1B
1920071.1B
1920087.1B
2220011.1B
2028006.1B
2028006.1B
2028006.1B
2028006.1B
2020016.1B
2020016.1B
2028014.1B
2028014.1B
2028014.1B

23 EHE F1

23 &K 01

23 B8 YK02

22 HE 01

21 33% 01

23 =% 01

23 3k C3
24 ZREFER 01
24 ZREFER 01

24 3w A K1

20 3P4z 01

24 7215 05

BiM YKO6

24 K, 01

24K Y2

24K Y2

24 1= 03

24 RHREZEERMR 01

24 133 01
22 HtifER 02

23 E{EAFIKEL(R 01

19 pEhZR{R
24 KT K3
24 F{R 03
24 3K 03
24 HJE 02
24 1t 09

24 ZRRAFSIKEL(R 01

24 )I|&3%
24 %22 G3
24 3¥7= 02
24 ik K3
24 THEE K2
23 E3%#% PPNOO1
23 E3%#% PPNOO1
20 #piEEE PPN0O0O3
21 EFEI%E PPNOO1
21 BEEHIR; PPNOO1
23 Z{4#% 88 PPNOO2
24 HpEREER: PPN002
24 EEI%E PPNOOS
24 T5TE% PPNOO2
21 EiBRIT
19 BEBERIT 2R
19 R 2% 01
19 XRIT—%% 02
19/ THRIT 2R
19/ THRIT 2R
19/ THRIT 2R
19 THRIT 2R
21 HPEHRTT/IMMIR 01
21 HPEHRTT/IMMIR 01
21 HPEHRTT/IMMIR 01
21 HBPEHRIT/IMIR 01
21 HBR1T 02
19 EBISIRITREMR
19 PERIT”E 03
19 PERIT”E 03
19 PERIT”E 03
19 PERIT”EK 03
19 ZPERIT LR

19 B BRIT/VRAfER 04

22 JLEFERTT/MAIER 01
20 AR TAKERIR
20 AR TAKERIR
20 AR TAKERIR
20 AR TIKERIR
20 TR TIRER R
20 ;T ERITRERIR

20 ERITKELSR 01
20 FERITKELSR 01
20 FERITKELSR 01

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

2.06%
2.22%
2.08%
3.00%
2.20%
2.31%
2.09%
2.07%
2.07%
2.25%
2.18%
2.32%
2.10%
2.13%
2.43%
2.43%
2.36%
2.15%
2.24%
2.16%
2.34%
2.70%
2.13%
2.15%
2.50%
2.23%
2.15%
2.36%
2.41%
2.17%
2.47%
2.39%
2.40%
2.40%
2.40%
2.15%
2.34%
2.22%
2.12%
2.30%
2.46%
2.31%
1.95%
1.97%
1.94%
1.95%
1.91%
1.91%
1.91%
1.91%
1.90%
1.88%
1.88%
1.88%
1.90%
1.94%
1.92%
1.93%
1.93%
1.92%
2.10%
1.85%
1.89%
1.995%
1.995%
1.995%
1.98%
2.00%
2.00%
1.98%
1.98%
1.98%



264D +5Y 2028013.1B 20 RAVRIT—4% 01 AAA 1.965%
264D +5Y 2028013.1B 20 RAVRIT—4% 01 AAA 1.96%
270D +NY 2028017.1B 20 KRR 1TK R 01 AAA 2.00%
270D +NY 2028017.1B 20 RAMER1TX R 01 AAA 2.00%
270D +NY 2028017.1B 20 KRR 1TK R 01 AAA 2.00%
270D +NY 2028017.1B 20 RAMER1TK R 01 AAA 2.00%
270D +NY 2028017.1B 20 KRR 1TK R 01 AAA 1.99%
270D +NY 2028017.1B 20 KRR 1TK R 01 AAA 1.98%
270D +NY 2028017.1B 20 RMER1TK R 01 AAA 1.98%
279D +5Y 2028018.1B 20 RIBIRIT R AAA 1.98%
318D+5Y({k 2) 2028022.1B 20 BESRIT R AAA 2.05%
318D+5Y({k 2) 2028022.1B 20 BESRIT R AAA 2.05%
318D+5Y({k 2) 2028022.1B 20 BESRIT R AAA 2.06%
318D+5Y({k 2) 2028022.1B 20 BESRIT R AAA 2.06%
318D+5Y({k 2) 2028022.1B 20 BESRIT R AAA 2.06%
318D+5Y({k 2) 2028022.1B 20 BERIT R AAA 2.05%
318D+5Y({k 2) 2028022.1B 20 BRERIT—% AAA 2.02%
1.02Y+NY({k 1) 2028032.1B 20 RIVSRTTK &= 02 AAA 2.00%
1.11Y+5Y 2028041.1B 20 TrgR17—4 01 AAA 2.01%
1.11Y+5Y 2028041.IB 20 TrgR17—4 01 AAA 2.01%
1.13Y+NY 2021028.1B 20 T TR 4R 01 AAA/AA+ 2.07%
1.17Y+NY 2028042.1B 20 3 VERITIX MR AAA 2.03%
1.26Y+NY 2028048.1B 20 FERITKEEL R 02 AAA 2.01%
1.51Y+5Y 2120007.1B 21 W TERIT—4% 01 AA+/AA 2.56%
1.62Y+NY 2120022.1B 21 FER1TKExR AAA/AA+ 2.11%
1.66Y({k 1) 2328010.1B 23 EARITIMSE AAA 1.965%
1.7Y(K 1) 222380003.1B 23 MRIT4RER 01 AAA 1.81%
1.82Y 292480006.1B 24 BRSNS 02 AAA 2.10%
1.91Y+NY 2120064.1B 21 1BFRITKER AAA 2.12%
2.02Y 2328021.1B 23 3R 1T/VAMER 01 AAA 1.99%
2.02Y 2328021.1B 23 3R 1T/MAMR 01 AAA 1.98%
2.03Y+NY 2121038.I1B 21 BRI KER AAA 2.15%
2.07Y 2321028.1B 23 FALlREs 01 AA+ 2.10%
2.12Y(k 1) 2320051.1B 23 3EMERTT/NMSHE 01 AAA 2.08%
2.19Y+5Y({k 2) 2128032.1B 21 2RI —4% 01 AAA 2.07%
2.19Y+5Y({k 2) 2128032.1B 21 2RI —4% 01 AAA 2.07%
2.28Y+NY 2120107.1B 21 ISR T ER AAA 2.14%
2.42Y+5Y 2228003.1B 22 3VRIT—4% 01 AAA 2.08%
2.52Y+NY 2228011.1B 22 RAVER1T7KEER 01 AAA 2.10%
2.56Y+5Y({k 1) 2221006.1B 22 EiERE_—4%% 01 AAA 2.11%
2.66Y+5Y 2228024.1B 22 TrtR1T—4% 03 AAA 2.08%
2.66Y+5Y 2228024.1B 22 TrgtR1T—4% 03 AAA 2.08%
2.75Y+1Y 312400001.1B 24 T47 TLAC IEEAE 01A AAA 2.05%
2.75Y+1Y 312400001.1B 24 T47 TLAC IEEAER 01A AAA 2.04%
2.77Y 2420019.1B 24 HrEER1T 01 AAA 2.04%
2.77Y 2420019.1B 24 HrEER1T 01 AAA 2.04%
2.92Y 2420031.1B 24 FERTT 01 AAA 2.07%
2.97Y+5Y 092280033.1B 22 PRRIT—RE A& 01 AAA 2.10%
2.97Y+5Y 092280033.1B 22 PRIT & A& 01 AAA 2.10%
3.02Y+5Y({%x 1) 092280065.1B 22 T REAIE 03A AAA 2.11%
3.02Y+5Y({kx 1) 092280065.1B 22 T REAIE 03A AAA 2.11%
3.02Y+5Y({kx 1) 092280065.1B 22 T REAIE 03A AAA 2.11%
3.02Y+5Y({%x 1) 092280065.1B 22 T REAIE 03A AAA 2.11%
3.11Y+5Y 092200008.1B 22 RIT_RE AR 02A AAA 2.09%
3.63Y+5Y 232380008.1B 23 NIRRT KRB ANER 01 AAA/AA+ 2.23%
4.04Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.165%
4.04Y+5Y 232380036.1B 23 TAT—REAfR 02A AAA 2.17%
4.08Y+5Y 232380052.1B 23 RIT_REARR 02A AAA 2.13%
4.17Y+NY 242380019.1B 23 mpfiEIKEER 01 AAA 2.17%
4.17Y+NY 242380019.1B 23 hpfiEsKEER 01 AAA 2.17%
4.17Y+NY 242380019.1B 23 mpfiEsKEER 01 AAA 2.165%
4.21Y+5Y 232380073.1B 23 RIT B A= 03A AAA 2.145%
4.25Y+5Y 232380076.1B 23 BT B A= 03A AAA 2.155%
4.47Y+5Y 232480001.1B 24 h{TTREAE 01A AAA 2.195%
4.47Y+5Y 232480001.1B 24 h{TTREAE 01A AAA 2.20%
4.48Y+5Y 232480004.1B 24 RITTHEARE01A AAA 2.195%
4.48Y+5Y 232480004.1B 24 RIT"HEARE01A AAA 2.195%
4.48Y+5Y 232480004.1B 24 RITTHEARE01A AAA 2.195%
4.58Y+NY 242400005.1B 24 RAITKEH 01 AAA 2.22%
4.59Y+NY(@{k 1) 242400004.1B 24 mBfiEsKLEER 01 AAA 2.22%
4.59Y+NY(@{k 1) 242400004.1B 24 mBfiEsKLEER 01 AAA 2.20%
4.69Y+5Y 232480011.1B 24 RIT B AIE 02A AAA 2.20%




4.69Y+5Y 232480011.1B 24 RIT_REAR 02A AAA 2.20%
4.69Y+5Y 232480011.1B 24 RIT_REAR 02A AAA 2.20%
4.7Y+5Y 1928012.1B 19 TRSIRIT—4Rk 04 AAA 2.155%
4.7Y+5Y({k 2) 232400014.1B 24 BRARITZREANR 01 AAA 2.30%
4.81Y+NY 242400009.1B 24 RAITKER R 02 AAA 2.235%
4.81Y+NY 242400009.1B 24 RAITKER R 02 AAA 2.23%
4.81Y+NY 242400009.1B 24 RAITKER R 02 AAA 2.23%
4.81Y+NY 242400009.1B 24 RATKER R 02 AAA 2.22%
4.81Y+NY 242400009.1B 24 RATKER R 02 AAA 2.19%
4.81Y+NY 242400009.1B 24 RATIKER R 02 AAA 2.19%
4.9Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.20%
4.9Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.20%
4.9Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.205%
4.9Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.20%
4.9Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.18%
4.9Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.18%
4.9Y+5Y({k 2) 232480033.1B 24 FIT_RAAR 02A AAA 2.16%
4.9Y+5Y({k 2) 232480033.1B 24 FIT_RAAR 02A AAA 2.16%
4.9Y+5Y({k 2) 232480033.1B 24 FITRAALR 02A AAA 2.15%
4.9Y+5Y({k 2) 232480033.1B 24 FIT_RAAR 02A AAA 2.15%
4.9Y+5Y 232480032.1B 24 SRIT—RE AR 02 AAA 2.22%
4.9Y+5Y 232480035.1B 24 FLARITREAER 01A AAA 2.245%
4.95Y+5Y 232480037.1B 24 AT RAANR 02A AAA 2.19%
4.96Y+NY 242480009.1B 24 FEFERITIKER(R 01 AA+/AA 3.26%
4.97Y+5Y({k 2) 232480039.1B 24 T RSRIT—RESR 01A AAA 2.25%
4.97Y+5Y({k 2) 232400032.1B 24 RREBRIT A AR 02 AAA 2.28%
4.97Y+5Y({k 2) 232400032.1B 24 RREBRIT —RE AR 02 AAA 2.28%
4.97Y+5Y({k 2) 232480039.1B 24 T RSRIT—RESR O1A AAA 2.20%
4.99Y+1Y 312410004.1B 24 #2217 TLAC IEE AR 01B AAA 2.16%
4.99Y+1Y 312410004.1B 24 #2217 TLAC IEE AR 01B AAA 2.16%
7.25Y+5Y (K 1) 2128040.1B 21 FERIT "4 04 AAA 2.22%
9.65Y+5Y 232480009.1B 24 TR EAR 02B AAA 2.35%
9.95Y+5Y 232480038.1B 24 AT TIREASR 02B AAA 2.31%
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