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[2024-06-18]

.m

RITAEIR, NEPHASERNE, HERRITRRRNEGESE, 6 B 18 BLIFIERIRS TR 860 127t 7 RERFEIE
= EPWF'J%% 1.80%. Wind #dESEx, ZHHE 20 {ZTiEEWEIRE, RIS 840 {Z7T.

[Elfsx75 ™ 232D 240002 1.58; 306D 200005 1.6375-6425; 2.72Y 240003 1.89-1.896; 4.36Y 230022 2.04-2.048; 6.55Y
230028 2.175-2.1875; 9.47Y 230026 2.287-2.3025; 28.86Y 230009 2.501-2.515,

_

FEH E & ") 1.5950 1.9000 2.0500 2.1980 2.2880 25075
4 HE ") 1.5975 1.8900 2.0425 2.1860 2.2830 24925
L (%) 0.0025 -0.0100 -0.0075 -0.0120 -0.0050 -0.0150

L

ERMERE 336D 240411 1.775-1.78; 2.72Y 220203 1.985-1.99; 4.27Y 230415 2.12-2.1275; 6.73Y 210205 2.2525-2.26;
9.26Y 230215 2.36-2.3725,

rEH JEE FF SRR k%) 1.7800 2.0100 2.1525 2.2725 2.3750
4 BHIEEFFSRER®) 1.7750 2.0000 2.1425 2.2600 2.3660
TH(%) -0.0050 -0.0100 -0.0100 -0.0125 -0.0090
rE B E TR (%) 1.7400 1.9925 2.1025 2.2510 2.3710
4 BHEFFE®) 1.7400 1.9750 2.0925 2.2375 2.3640
THN(%) 0.0000 -0.0175 -0.0100 -0.0135 -0.0070
B eoms

S HIFTIERERMIZIGER, MREEEST Q3 iR, /Eiw/Aam, 21D 012481238.1B 24 FHE(bZ SCPOO6(RIBIENE) AAA 7£2.06%
FE3T (fHE+1A18) , ESHEEY; 31D 012480838.1B 24 TEH SCP005 AAA 7E2.08%mA (fb{E+8 ) , RITHLIRIT. Kk
@, 122D 012481610.1B 24 EBRI SCP024  AAA 7E£1.98%Fk3X (fffE+3 fIE) , RITHAES; 153D 012481634.1B 24 PIEH
SCPOO2(RIBIZESE) AAA 7E2.055%Rk3 (ffE-10IE) , RITHEES. Kik/SAHE, 213D 012481372.1B 24 fziksE SCPO0T  AAA 7 2.05%5%
T (HEME) , RHITHESES,; 255D 012481816.B 24 3KTE SCP003  AAA  7E2.04%p (fHE+3 (UB) $RITHAES, QIAMS, i
Wz H17, P RIRFHKIREEER T T.

A = N TN - N I
AAA 2.05 2.08 2.1 2.15 2.07

AA+ 2.07 2.1 2.12 2.16 2.16
EXFUTERER

AA 2.15 2.18 2.35 2.3 2.45

AA- 2.98 34 35 4 4.23
AAA 2 5 2 8 2.02 8 2.13 2 216 = -9
SRS AA+ 2.01 6 2.09 1 2.1 2 2.15 1 2.16 0
(BP) AA 2.1 5 2.15 3 2.33 2 233 -3 2.4 5
AA- 294 4 341 -1 348 2 3.98 2 42 3

B ou=me



SHPEIRBERINER. 1-3 FEIRPE, 22 75308 MTN005 (AAA, 1.17Y) 7£2.05%m3, =f4fE 1bp pas; 23 frEEig MTN004
(AAA, 1.74Y) 7£ 2.08%fHEMEMAT; 2435C& MTN002 (AAA, 2.85Y) 7E 2.1675%A%3Z, EitfE 1bp 3L, 3 2 5 FEHARR, 24 5C& MTNOOT1
(AAA, 4.78Y) 7£2.2875%., 2.29%p%3Z, BIH(E 1 bp LARRKAEE; 24 Y AI=AE MTNOO2B (AAA, 4.9Y) RRAZTE 2.40%, {Efh(E 2bp Bias, 5Y RLAE

HAPR, 24 ipi@ERA& MTNOOGA (AAA, 9.7Y) RRATE 2.63%, {Efh{E 3bp Fi3s; 24 K8 MTNO04B (AAA, 29.99Y) RRAZTE 2.54%, {Efh{E 3bp Az,

RS, SHYRKERES.

I Y S I I I T
2.16 2.3

AAA+ 2.04 2.46 None
AAA 2.1 2.22 2.39 None None
YU R
AA+ 2.16 2.3 2.59 None None
AA 2.27 2.44 2.87 None None
AAA+ 2.03 1 2.16 0 2.3 0 2.46 0 None None
S5iERISTS IR AAA 2.11 0 2.22 0 2.4 -1 None None @ None None
(BP) AA+ 215 1 231 | -1 26 | -1 None | None None None
AA 2.26 1 2.45 -1 2.88 -1 None |None | None None

B cum

SAEEWRZIRRER, BE, 5@, 17, RGISHEENESS5. ARESHE, 22 %% G1 AAA B 2.04%, BEEtH, BEEXLA, 23
i 02 AAA BREXTE 2.18%, BEEH, EELA, 24 Rk 02 AAA BERE 2.58%, EEEH, RIGEAN. Hi&AE, G20 78K 1 AAA pRFE 2.04%,
23 FH 02 AA FRAXTE 2.28%, s, RITIEMSIAN., 20 HREGEME AA+ FIRTE 2.35%, HasEH, ESTA. KiRHHE, 24 Bill K4 AAA BETE

2.57%, 24 REk 08 AAA pATE 2.61%, EEsEl, RIEIAN. 24 @1F 02 AAA BRX7E 3.15%.

|

SHIRTERARRBER, WaREX T, WL 1-5Y BIAITREEAE, 7Y+2RNHE, BEEMRREEDTRIDITIINET, &R
IR, S5Y 75H, ATREBEEMEIEME-1, BEHENTT, ARx—EXAEEE-2, WENZERE-1. 24 PITRAIAR
02A (4.81Y) SHAE 2.3125%-2.315%pZ, EE. FERQHEESMSEE. #k 24 EERITKER 01 (4.98Y) SHE 2415% (-1.5) RS
£, BEUNESHEEVNAEE, 3Y a—REe. BUS5NL, SARERE-1 LR, 22 TIT"REAMHE 04A (3.4Y) SKRE222% (-2) B
REE, BeMEFHHEAEN, BinAmE, 20 33BRITHR (337D) SKE 2.08% (+0) RXSE, ELMESHULALSHNES. Wb, 7Y+ RSHE-
2.5 B-3 (iEmMaE, ESMRICHGRE. BEhmE, 24 3T/ 01 (2.94Y) BEE 2.10% (-1) KR, BEEMAZEE] 2.11%, RITHESHIIES.

L

ERNEERBE LT, TARERESS. BiRiRR, 1 FLARESERIERYF, 2-3 FrExTBEMER, 25 FRIHFENIBHIAMAIE 5.97%, S
mRMREEAIES, (BLENTFED . M RIRAKEREIN, ik, . WmTFRoE 0.5-1pt, EREDHHLAREETER 1-1.5pt,

S EERA
BRR s BSRI (R1THH)
3D 012481084.1B 24 54 SCPO11 AAA 2.05%
5D({x 1) 012383617.1B 23 fpMEkts SCPOO05 AA 2.63%
7D 072410038.1B 24 $RiAfiEsS CPO01 AAA 1.91%
24 thiE =5 SCPO05(FIBIZE
7D 012481082.1B F ® AAA 2.01%
)
7D 012481196.1B 24 fAFIszdl SCPO12 AAA 2.02%
7D 012481195.1B 24 fFFIsEAl SCPO11 AAA 2.02%
8D 012481118.1B 24 L% SCP003 AAA 1.98%
8Dh 042380343.1B 23 fEEsREL CPO02 AA 2.13%
8D 042380343.1B 23 fEEsREk CPO02 AA 2.13%
10D 012480832.1B 24 FERRRHT SCP005 AAA 2.00%
10D 042380351.1B 23 EBAXRHE CPO0T AA 2.15%
24 iE=F SCPO06(RIEIZE
10D 012481185.1B TE=R (Fiel AAA 2.01%
)
24 iE=F SCPO06(RIEIZE
10D 012481185.1B TE=R (Fiel AAA 2.01%
)
13D 012480006.1B 24 55t SCP001 AA 2.12%
24 FHef= SCPO06(FIBIZE
21D 012481238.1B R (#el AAA 2.06%
)
24 FHef= SCPO06(FIBIZE
21D 012481238.1B R (el AAA 2.06%
)
24 FHef= SCPO06(FIBIZE
21D 012481238.1B R (el AAA 2.05%
)
24D 012480327.1B 24 B8 SCP003 AAA 2.00%
24D 012383804.1B 23 &% SCP012 AAA 2.05%
24D 012383778.1B 23 Eafinge SCP007 AAA 2.00%
24D 012383778.1B 23 Eafinge SCP007 AAA 2.00%

29D 012480271.1B 24 HEH# SCPO01 AAA 2.09%



31D
31D
31D
52D
52D
63D
70D
73D
73D
73D
85D
87D
87D
87D
93D
93D

94D

94D

97D
101D
101D
104D
104D
116D({k 2)
122D
122D
143D
146D
151D({k 2)

153D

153D

153D

153D

161D
179D (% 2)
192D
192D
213D
213D
213D
214D({% 2)
238D
255D
266D
283D
297D
297D
297D
303D

FIRKE
6D+NY
10D
35D
56D
62D
92D+1.99Y
92D+1.99Y
101D
115D
132D+NY({k 1)
132D+NY({k 1)
132D+NY(k 1)
132D+NY(fk 1)
134D

012480838.1B
012480838.1B
012384536.1B
012481737.1B
012481737.1B
012481626.1B
012480642.1B
042380507.1B
012384348.1B
012481688.1B
012481817.1B
012481108.1B
012481108.1B
012480917.1B
012480234.1B
012480234.1B

012481783.1B

012481783.1B

012481477.1B
012481663.1B
012481315.1B
012481719.1B
012481189.1B
012480177.1B
012481610.1B
012481610.1B
012481624.1B
012481830.1B
012480530.1B

012481634.1B

012481634.1B

012481634.1B

012481634.1B

012481685.1B
042480040.1B
042380761.1B
042380761.1B
012481372.1B
012481372.1B
012481372.1B
012481406.1B
012481598.1B
012481816.1B
012481842.1B
042480186.1B
042480200.1B
042480200.1B
042480200.1B
042480218.1B

RENEB

102200171.1B
102281420.1B
101900979.1B
102101527.1B
102101597.1B
102101874.1B
102101874.1B
102101965.1B
101901345.1B
102102138.1B
102102138.1B
102102138.1B
102102138.1B
101901479.1B

24 1T &M SCP005
24 1T &M SCP005
23 i®II7k$5 SCP002
24 ##2)\F5 SCP010
24 #§2)\F SCP010
24 EZREER SCP008
24 ¥B7§3 SCP003
23 HgEnE CP004
23 fREfis#EA SCPO10
24 EgiEiHEE SCP003
24 #EERZ SCPOOT
24 Elge&E2A SCP002
24 Elge&E2A SCP002
24 #7iz54% SCP006
24 {7 SCPOOT
24 {7 SCPOOT
24 thgE=J5 SCPO07 (RlpIZ=
)
24 thgE=J5 SCPO07 (RlpIZ=
)
24 #hipkZR73 SCP002
24 R TE&H SCP008
24 iR &R SCP002
24 FHa5E@ SCPO11
24 EF| SCPO02(RIBIZEHR)
24 FZithek SCPOOT
24 BB SCP024
24 BB SCP024
24 157 SCP002
24 1852 SCP002
24 =— SCPO02(RIBIEHE)
24 thRxgE SCPO02(RIBIZE
)
24 3352 SCPO02(RIEIZE
)
24 3z SCPO02(RIEIZE
)
24 F3zER SCPO02(RIEIZE
)
24 thfA% SCPOOT

24 =% CP003
23 =EE% CPO14
23 =EE% CPO14
24 388 SCPOOT
24 388 SCPOOT
24 388 SCPOOT
24 £k SCPO04
24 Ik SCPOO5
24 5K;T%& SCP003
24 EZ57E5 SCP002
FKEFF CP002
24 a]Fg CPOO1
24 a]Fg CPOO1
24 a]Fg CPOO1
24 FE5¢t& % CP003

RENE (R1TH13)
22 Jeipk e MTNOO3
22 =he% MTNOO3
19 RYI181#% MTNOO3
21 B5¥ MTNOO2A
21 £8& MTN007
21 ipiEEAE MTNOOS
21 ipiEEAE MTNOOS
21 ;14622 A MTNO002
19 BE;T1ERF MTNOO1
21 KESE MTN0O06
21 KESE MTN0O06
21 KESE MTN0O06
21 KESE MTN0O06
19 EHiNEZE MTN002

AAA
AAA
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

AAA

AAA

AAA

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

_

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

2.08%
2.08%
2.05%
2.02%
2.02%
1.96%
1.98%
1.98%
2.05%
2.02%
1.95%
2.01%
2.01%
1.95%
2.12%
2.12%

2.01%

2.01%

2.10%
2.02%
1.96%
1.96%
2.03%
2.06%
1.98%
1.98%
2.04%
2.10%
2.11%

2.06%

2.06%

2.06%

2.06%

1.95%
2.17%
2.14%
2.14%
2.05%
2.05%
2.05%
2.13%
2.00%
2.04%
2.20%
2.16%
2.07%
2.07%
2.07%
3.42%

2.11%
2.10%
2.13%
2.02%
2.05%
2.05%
2.05%
2.05%
2.08%
2.03%
2.03%
2.03%
2.03%
2.05%



138D({x 1)
152D({x 1)
160D
173D({x 1)
195D +NY({k 2)
212D+1Y
223D+NY
249D(fk 2)
255D
278D({k 1)
278D({k 1)
300D
308D+NY
308D+NY
308D+NY
313D({x 1)
314D+2Y
1.19Y+1Y
1.22Y({K 1)
1.34Y({K 1)
1.36Y+2Y

1.39Y+NY({k 1)

1.62Y+1Y({k 1)
1.64Y+2Y
1.67Y
1.7Y
1.74Y({k 1)

1.84Y+2Y

1.84Y
2.18Y({X 2)
2.33Y(fk 1)
2.33Y(fk 1)
2.55Y(fk 1)

2.61Y

2.61Y

2.73Y+2Y({K 1)

2.73Y+2Y({K 1)

2.74Y(1K 1)
2.74Y
2.75Y+NY
2.81Y(fk 1)

2.84Y

2.84Y

2.85Y
2.85Y
2.89Y(fk 2)
2.93Y
2.93Y
2.95Y({k 2)
2.96Y({X 2)

2.97Y({K 1)

4.78Y
4.91Y
4.92Y(fk 1)
4.92Y(fk 1)
4.92Y(fk 1)
4.92Y(fk 1)
4.95Y
4.95Y
4.95Y
4.95Y
4.97Y+NY
4.99Y+NY
4.99Y+NY
9.64Y(X 1)
9.64Y(X 1)
9.72Y+NY

102102200.1B
102102323.1B
102103083.1B
102103191.1B
102282786.1B
102380083.1B
102280224.1B
102280310.1B
102280392.1B
102000441.1B
102000441.1B
102000666.1B
102280896.1B
102280896.1B
102280896.1B
102280957.1B
102281010.1B
102382261.1B
102282039.1B
102282277.1B
102282361.1B

102282488.1B

102480372.1B
102100273.1B
102380205.1B
102480547.1B
102380521.1B

102380951.1B

102381009.1B
102382175.1B
102382751.1B
102382735.1B
102480005.1B
102480284.1B
102480284.1B
102480790.1B

102480811.1B

102480880.1B
102280516.1B
102480930.1B
102481422.1B

102481651.1B

102481651.1B

102481796.1B
102481796.1B
102481902.1B
102482044.1B
102482044.1B
102482086.1B
102482163.1B

102400788.1B

102481294.1B
102481959.1B
102481968.1B
102481968.1B
102481968.1B
102481968.1B
102400781.1B
102482106.1B
102482106.1B
102482106.1B
102482175.1B
102482278.1B
102482278.1B
102400615.1B
102400615.1B
102400646.1B

21 FZZEF= MTNOO
21 FBFF% MTNOOT
21 FEE3K MTNOO3
21 BRI MTNO10
22 #5373 MTNOO1
23 £E4 MTNOOT
22 I, MTNOO2
22 3AT5REE MTN002
22 %5 MTN003
20 E=MINFE MTNOO1
20 E=MINFE MTNOO1
20 KHEEE MTNOOT
22 E5iE MTN003
22 E5iE MTN003
22 E5iE MTN003
22 ZZ5H% MTNOOT
22 EbliFE MTNOO1
23 FFiEIRE MTNOO1
22 JAEIER MTN0O2
22 LLIZR#EO MTNOO2
22 Bzl MTNOO1
22 H5EE MTNOOS (BEIR{R
KRR
24 =iz MTNOOT
21 SEREHIR MTNOO
23 fZEER MTNOOT
24 7K AEEEHF MTN0O2
23 FrEEZ MTNO04
23 itAzzie MTNOO2(RI #5435+
)

23 =k MTNOO5
23 EB MTNOO07
23 EBX MTN009
23 LEfEHT MTNO14
24 7EigzE MTNOOT
24 =# MTNOO1B
24 =# MTNOO1B
24 BRFERET= MTN002
24 EhEETR MTNOO4A(RT45
SRIEH)

24 EREZ MTN002
22 BEEIE MTNOO5S
24 i MTNO0O3
24 BREA MTNOOTA
24 #53EsEKF MTNOOT (BT 434%
EE273))

24 #53iEsEKF MTNOOT (BT 434%
1449)

24 EfRFETRT MTNOO7
24 LfRFETRT MTNOO7
24 SNEK% MTNOOT
24 HRE; MTNOO2
24 HRE MTNOO2
24 =EFALHE MTNOO1
24 HBE; MTNOO3

24 JLEEREE MTNOO1 (R}HBIIEE
)
24 i€ MTNOO1

24 KFE/RFE MTNOO4
24 3C£ MTNO0O3
24 3C£ MTNO0O3
24 3C£ MTNO0O3
243C£ MTNO0O3

24 EPREZ MTNOO3A

24 XIRE# MTNO02

24 XIRE# MTNO02

24 XIRE# MTNO02

24 ;T78321% MTNOO7

24 F[EET MTNOOT

24 F[EET MTNOOT

24 F35H% MTNOO1B

24 F35H% MTNOO1B

24 F¢KEH MTN0O02

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

AAA

AA
AA+
AA+
AAA
AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

AA+
AAA
AAA
AAA

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

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

2.15%
2.07%
2.05%
2.07%
2.18%
2.18%
2.15%
2.15%
2.05%
2.13%
2.13%
2.10%
2.11%
2.11%
2.11%
2.165%
2.36%
2.24%
2.13%
2.12%
2.17%

2.12%

2.29%
2.31%
3.37%
2.50%
2.08%

2.20%

2.18%
2.20%
2.205%
2.35%
2.45%
2.70%
2.74%
2.42%

2.70%

2.50%
2.23%
2.28%
2.22%

2.26%

2.26%

2.38%
2.38%
2.25%
2.1875%
2.1875%
2.48%
2.1875%

2.225%

2.2875%
2.305%
2.295%

2.2975%
2.295%
2.295%

2.55%
2.44%
2.44%
2.44%
2.42%
2.44%
2.44%
2.65%
2.65%
2.66%



9.72Y+NY
9.77Y (1% 2)
9.83Y+NY/({k 1)
9.86Y ({k 2)
9.96Y(fk 1)
14.97Y

SHEIVRRER

BRRM s BSRB (RiTH)

38D
66D +2Y(fk 1)
76D+1.99Y
76D+1.99Y
77D
98D
104D +1.99Y
104D
104D
135D
135D
152D(fk 1)
157D
164D +2Y({k 1)
174D
174D
182D
184D
234D
234D
260D +6Y
260D +6Y
278D +3Y
287D +5Y
304D +3Y
312D(fk 2)
312D(fk 2)
332D
332D
334D(fk 1)
356D
358D
361D(fk 2)
363D +2Y
363D
1.01Y({k 2)
1.05Y+2Y
1.1Y({K 2)
1.17Y
1.19Y+NY
1.27Y
1.28Y+2Y
1.35Y
1.35Y
1.36Y+5Y(fk 2)
1.36Y+5Y(fk 2)
1.41Y({x 1)
1.42Y
1.74Y({x 1)
1.78Y({x 1)
1.78Y({K 1)
1.8Y+2Y
1.85Y+NY({k 2)
1.95Y
1.96Y
1.98Y
2.08Y+2Y({k 1)
2.1Y(1k 2)
2.13Y
2.16Y
2.16Y

102400646.1B
102481111.1B
102481519.1B
102481850.1B
102482147.1B
102482194.1B

188387.SH
188428.SH
188630.SH
196694.SH
196694.SH
112961.5Z
188804.SH
197260.SH
188809.SH
188809.SH
240142.SH
240142.SH
197594.SH
185020.SH
185033.SH
197675.SH
197675.SH
185141.SH
148554.5Z
114888.SH
114888.SH
151231.SH
151231.SH
250428.SH
2023005.1B
250689.SH
250923.SH
250923.SH
185768.SH
185768.SH
115371.SH
166948.SH
166987.SH
251089.SH
194677.SH
184432.SH
251450.SH
185968.SH
182315.SH
252050.SH
175032.SH
115996.SH
137679.SH
252774.SH
252774.SH
2023014.1B
2023014.1B
177111.SH
177115.SH
175820.SH
175907.SH
175907.SH
250615.SH
115305.5H
115431.SH
251177.SH
188173.SH
188402.SH
115693.SH
188479.SH
115805.SH
115805.SH

24 FEKEH MTN002
24 &EK32#2 MTNOO1
24 KFEE MTN003
24 2MiEE MTNOO1
24 3GIE® MTNOO1B
24 BXPFgaz1E MTNOOS

21 B3Ik G5
21 X501
21 FhZE G1
21 15 02
21 15 02
19 754% S1
21 /R 01
21 #1203
21 XX, C1
21 XX, C1
2371512
2371512
21 &5 01
GC %@t 01
21 i 21
21 #4201
21 #4201
21 214 01
23 K5I D3
23 1512 02
23 1512 02
19 8% 01
19 8% 01
23 BBi5; 01
20 L ANE
23 }51% 01
23 FFA 02
23 FFA 02
22 %% G1
22 %% G1
23 IE 08
20 A3Z 01
20840
23 Ef 01
22 [E#% 02
22 01
23 B&iH 02
22 B 02
2 8572 03
23 Eiz 01
20 ZRIE Y1
23 #kE 08
22 £7% 04
23 887 05
3 852 05
20 FEAEG
20 FEAEEG
20 3% 03
20 ;& 02
21 EE 01
21 EHE5 03
21 5&03
23 #& 01
G=fnY2
23 & 02
23 5803
21 #3301
21 78k 07
235403
21 K5 04
23 &9 03
23 &9 03

AAA
AAA
AAA
AAA
AAA
AAA

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

2.66%
2.645%
2.67%
2.63%
2.78%
2.75%

1.95%
2.15%
1.94%
2.01%
2.01%
2.07%
1.91%
2.08%
2.40%
2.40%
1.91%
1.91%
2.20%
2.07%
2.05%
2.18%
2.18%
1.95%
1.94%
2.30%
2.30%
2.10%
2.10%
2.30%
2.11%
2.30%
2.28%
2.28%
2.05%
2.04%
2.06%
2.22%
2.35%
2.30%
2.20%
2.17%
2.52%
2.52%
2.23%
3.00%
2.12%
2.24%
2.60%
2.23%
2.23%
2.13%
2.13%
2.35%
4.00%
2.60%
2.60%
2.60%
2.19%
2.22%
2.18%
2.93%
2.18%
2.20%
2.30%
2.18%
2.18%
2.19%



2.19Y+2Y 148438.5Z 23 TRt 01 AAA 2.45%
2.27Y(fk 3) 1980298.1 19 KNSR ETR AA+ 2.30%
2.47Y(fk 2) 240065.SH 23 137 K1 AAA 2.30%

2.47Y+5Y({k 2) 2123019.1B 21 KEANE AAA 2.18%
2.77Y(fk 2) 254359.SH 24 15 02 AA+ 2.55%
2.82Y+NY 240876.SH 24 FEEFT Y2 AAA 2.27%

2.84Y+2Y({k 2) 185694.SH 22 {FF 02 AAA 2.34%

2.85Y 2422018.1B 24 X FmfafR 02 AAA 2.24%

2.88Y+2Y({k 1) 254647.SH 24 5% 03 AA+ 2.38%
2.96Y(fk 2) 254917.SH 24 FF55 02 AA/AA+ 100.001

3.06Y+NY({k 1) 185388.SH 22 HZ Y2 AAA 2.24%

3.06Y+NY({k 1) 185388.SH 22 HZ Y2 AAA 2.24%
3.19Y+NY 137700.SH 22 EE Y6 AAA 2.35%

3.37Y 138520.SH 22 &% 03 AAA 2.33%
3.37Y 138520.SH 22 &% 03 AAA 2.33%
3.37Y 2080332.1B 20 ELZ Bl AA+ 2.35%
3.37Y 2080332.1B 20 EXF MR AA+ 2.35%
4.24Y+5Y 272380013.1B 23 BEAFE A4 TR 01 AAA 2.36%
4.7Y 148609.5Z 24 & 01 AAA 2.38%
4.97Y 241062.SH 24 (502 AAA 2.38%
7.5Y 185148.SH 21 E#7 06 AAA 2.47%
9.05Y 148364.5Z 23 & 03 AAA 2.91%
9.13Y 148413.5Z 23 R4 10 AAA 2.56%
9.7Y 148611.5Z 24 7% 02 AAA 2.58%
9.7Y 148611.5Z 24 375k 02 AAA 2.58%
9.92Y ({k 2) 241017.SH 24 B K2 AAA 2.56%
9.93Y 241032.SH 24 #T K2 AAA 2.54%
9.93Y 241032.SH 24 #T K2 AAA 2.54%
14.83Y(fk 1) 148702.5Z 24 374k 08 AAA 2.61%
12D({k 1) 032100726.1B 21 STREES PPNOOS AA+ 2.03%
35D 032100788.1B 21 IRMIHEE PPNOO2 AA+ 2.20%
71D 032380006.1B 23 EAkE PPN0O1 AA 2.33%
146D 032180022.1B 21 K& PPN0O7 AA 2.21%
149D 031900830.1B 19 B PPNOO1 AAA 2.06%
202D 032191519.1B 21 WA R PPNOO4A AAA 2.16%
202D 032191519.1B 21 WA R PPNOO4A AAA 2.16%
1.01Y 032300418.1B 23 j&BEHELZ PPNOOS AA+ 2.26%
1.06Y 032380638.1B 23 #ERgERIZ PPNOO1 AA+ 2.24%
1.2Y(fk 2) 032280777.1B 22 Z=34H3% PPN0O04 AA+ 2.27%
2.86Y 032480456.1B 24 &R PPN0O04 AA+ 2.37%
4.99Y 032480513.1B 24 R#EBEZFF PPNOO1 AA+ 2.83%
4.99Y 032480513.1B 24 R#EBEZFF PPNOO1 AA+ 2.83%
4.99Y 032480513.1B 24 R#EBEZFF PPNOO1 AA+ 2.83%
24D+5Y 1920046.1B 19 FRRIT R AAA 2.02%
24D+5Y 1920046.1B 19 FRIRIT R AAA 2.02%
63D 2120071.1B 21 BisR1T AAA 1.92%
94D +NY 1928025.1B 19 BRI TRERR AAA 2.035%
94D +NY 1928025.1B 19 BRI TRERR AAA 2.035%
94D +NY 1928025.1B 19 BRI TRERR AAA 2.035%
147D +5Y 1920066.1B 19 EiSIRIT—4R AAA 2.05%
163D +5Y 1920074.1B 19 FREERIT 4R AAA/AA+ 2.06%
171D 2128046.1B 21 BRRTT 02 AAA 1.90%
171D 2128046.1B 21 BRRTT 02 AAA 1.90%
171D 2128046.1B 21 BRIRIT 02 AAA 1.90%
171D 2128046.1B 21 BRIRIT 02 AAA 1.90%
184D +5Y 190311.1B 19 33 11 2.03%
191D +NY 1928038.1B 19 FLERITRER 01 AAA 2.07%
256D(fk 2) 2228015.1B 22 SEARIT 03 AAA 2.04%
269D 2228020.1B 22 3I4R1T 02 AAA 2.00%

287D+NY 2020016.1B 20 S TR TRER R AAA 2.11%

287D+NY 2020016.1B 20 STHRITRER R AAA 2.11%

287D+NY 2020016.1B 20 TR TIRER R AAA 2.11%

364D 2228037.1B 22 3BR{T/IME= 01 AAA 2.00%
1.03Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.125%
1.03Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.13%
1.03Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.12%
1.03Y+5Y({k 2) 2028022.1B 20 RAERIT "R AAA 2.12%

1.16Y+5Y 2028024.1B 20 PSRIT =R AAA 2.09%
1.16Y+5Y 2028024.1B 20 PERIT "R AAA 2.09%

1.44Y+NY 2028052.1B 20 fEFERITRER R AAA 2.18%

1.44Y+NY 2028052.1B 20 fEFERITRER R AAA 2.18%

1.44Y+NY 2028052.1B 20 fEFERITRER R AAA 2.18%




1.44Y+NY 2028052.1B 20 1BFRITKE xR AAA 2.18%
1.44Y+NY 2028052.1B 20 1BFRITKE xR AAA 2.18%
1.53Y+5Y({k 1) 200219.1B 20 EFF 19 2.10%
1.76Y+NY 2128011.IB 21 HPREERITKE R 01 AAA 2.15%
1.92Y+NY 2128019.1B 21 HERITKER 01 AAA 2.165%
1.92Y+NY 2128019.1B 21 FERITXER 01 AAA 2.165%
1.92Y+NY 2128019.1B 21 HERITKER 01 AAA 2.165%
1.92Y+NY 2128019.1B 21 FERITXER 01 AAA 2.165%
1.92Y+NY 2128019.1B 21 FERITXER 01 AAA 2.165%
1.97Y+NY 2128021.1B 21 TigRiTKxee® 01 AAA 2.17%
1.98Y+NY 2128022.1B 21 ALBRITKE =R AAA 2.17%
1.98Y+NY 2128022.1B 21 ALBRITKE =R AAA 2.17%
1.98Y+NY 2128022.1B 21 ALBRITKE =R AAA 2.17%
2.15Y+5Y({k 1) 2128025.1B 21 BIFRIT—4% 01 AAA 2.15%
2.44Y+NY 2120107.1B 21 AR TR ER R AAA 2.25%
2.49Y+5Y 2128051.1B 21 ITiSRIT—4% 02 AAA 2.155%
2.49Y+5Y 2128051.1B 21 TiSRIT—4% 02 AAA 2.16%
2.49Y+5Y 2128051.1B 21 TiSRIT—4% 02 AAA 2.16%
2.49Y+5Y 2128051.1B 21 TiSRIT—4% 02 AAA 2.165%
2.49Y+5Y 2128051.1B 21 TiSRIT—4% 02 AAA 2.165%
2.58Y+5Y 2228003.1B 22 YR 4% 01 AAA 2.18%
2.59Y+5Y 2228004.1B 22 TSR —%% 01 AAA 2.1675%
2.6Y+5Y({k 2) 2228006.1B 22 HERIT—4% 01 AAA 2.175%
2.69Y+5Y 2228014.1B 22 E@RIT 4% 01 AAA 2.175%
2.69Y+5Y 2228014.1B 22 E@RIT—4% 01 AAA 2.175%
2.69Y+5Y 2228014.1B 22 E@RIT 4% 01 AAA 2.175%
2.69Y+5Y 2228014.1B 22 E@RIT 4% 01 AAA 2.175%
2.69Y+5Y 2228014.1B 22 E@RIT 4% 01 AAA 2.175%
2.72Y+5Y({k 1) 2221006.1B 22 HiERE—4% 01 AAA 2.23%
2.72Y+5Y({k 1) 2221006.1B 22 FiERE—4% 01 AAA 2.23%
2.82Y+5Y 2228024.1B 22 TRSR1T—4% 03 AAA 2.195%
2.82Y+5Y 2228024.1B 22 TrsiRiT—4% 03 AAA 2.195%
2.82Y+5Y 2228024.1B 22 TrsiRiT—4% 03 AAA 2.195%
2.82Y+5Y 2228024.1B 22 TrsiRiT—4% 03 AAA 2.195%
2.92Y 2421001.1B 24 ch|| |7/ V= AA+ 2.26%
2.92Y 2421001.1B 24 ch|| |7/ V= AA+ 2.26%
2.93Y 2420019.1B 24 HrER1T 01 AAA 2.155%
2.94Y 212480013.1B 24 34713 01 AAA 2.11%
2.94Y 2420021.1B 24 FgFER1T 01 AAA 2.14%
2.94Y 212480013.1B 24 34715 01 AAA 2.11%
2.94Y 212480013.1B 24 34715 01 AAA 2.11%
3Y+5Y 2228039.1B 22 FRIRIT 4% 01 AAA 2.20%
3Y+5Y 2228039.1B 22 FRIRIT 4% 01 AAA 2.20%
3Y 2420026.1B 24 {LERBIRITRER AAA 2.20%
3.13Y+5Y 092280033.1B 22 FRRIT T REAE 01 AAA 2.25%
3.13Y+5Y 092280033.1B 22 FRRIT T RE AR 01 AAA 2.25%
3.2Y+5Y({k 1) 092280080.1B 22 WRIRIT—REA & 01A AAA 2.23%
3.35Y+NY({k 1) 092280105.1B 22 FAERITIKEER 01 AAA 2.29%
3.36Y+5Y 092280108.1B 22 RIT—REANE 02A AAA 2.235%
3.4Y+5Y 092280134.1B 22 THT4REAE 04A AAA 2.22%
3.4Y+5Y 092280134.1B 22 THT4REAE 04A AAA 2.22%
3.4Y+5Y 092280134.1B 22 THT4REAE 04A AAA 2.22%
3.4Y+5Y 092280134.1B 22 THT4REAE 04A AAA 2.22%
3.4Y+5Y 092280134.1B 22 TAT—REAR 04A AAA 2.22%
4.07Y+NY 242380012.1B 23 B iR 7K EE = 01 AAA/AA+ 2.395%
4.16Y+NY 242380016.1B 23 FhRIR Tk EE R 01 AAA 2.50%
4.16Y+NY 242380016.1B 23 FHRIR Tk EE R 01 AAA 2.50%
4.16Y+NY 242380016.1B 23 FhRIR Tk EE R 01 AAA 2.50%
4.24Y+5Y 232380052.1B 23 RIT_REARR 02A AAA 2.28%
4.36Y+5Y 232380069.1B 23 BT RE AR 02A AAA 2.29%
4.36Y+5Y 232380069.1B 23 BT RE AR 02A AAA 2.285%
4.84Y+5Y 232480010.1B 24 IFSIRIT &A% 01 AAA 2.40%
4.84Y+5Y({k 2) 232400013.1B 24 BERIT & AN &R 01 AAA 2.57%
4.85Y+5Y 232480011.1B 24 RITZIREAR 02A AAA 2.3175%
4.85Y+5Y 232480011.1B 24 RITZIREAR 02A AAA 2.3175%
4.85Y+5Y 232480011.1B 24 RITZIREAR 02A AAA 2.3175%
4.85Y+5Y 232480011.1B 24 RITZREAR 02A AAA 2.3175%
4.85Y+5Y 232480011.1B 24 RITZIREAR 02A AAA 2.3175%
4.85Y+5Y 232480011.1B 24 RIFTREAE 02A AAA 2.3175%
4.85Y+5Y 232480011.1B 24 RIFTREAE 02A AAA 2.3175%
4.85Y+5Y 232480011.1B 24 RIFTREAE 02A AAA 2.3175%
4.85Y+5Y 232480011.1B 24 RIFTREAE 02A AAA 2.3175%




4.85Y+5Y 232480011.I1B 24 RITTRE AR 02A AAA 2.3175%
4.85Y+5Y 232480011.I1B 24 RITTRBE AR 02A AAA 2.3175%
4.85Y+5Y 232480011.I1B 24 RITZRE AR 02A AAA 2.3175%
4.85Y+5Y 232480011.I1B 24 RITZRE AR 02A AAA 2.3175%
4.85Y+5Y 232480011.I1B 24 RITZTRE AR 02A AAA 2.3175%
4.85Y+5Y 232480011.I1B 24 RITZRE AR 02A AAA 2.315%
4.85Y+NY 242400007.1B 24 HRSERITKEL(R 01 AAA 2.39%
4.86Y+5Y({K 2) 232400014.1B 24 RESRIT"REA R 01 AAA 2.465%
4.86Y+5Y({K 2) 232400014.1B 24 RESRIT"REA R 01 AAA 2.47%
4.86Y+5Y({K 2) 232400014.1B 24 RESRITZREA R 01 AAA 2.47%
4.86Y+5Y({K 2) 232400014.1B 24 RESRITZREA R 01 AAA 2.47%
4.86Y+5Y({K 2) 232400014.1B 24 RESRITZREA R 01 AAA 2.47%
4.93Y+5Y 232480020.1B 24 SR T ZREALR 01 AAA 2.36%
4.93Y+5Y 232480020.1B 24 FRIT ZREEALR 01 AAA 2.36%
4.93Y+5Y 232480020.1B 24 FRIT —REALR 01 AAA 2.36%
4.93Y+5Y 232480020.1B 24 FRIT ZREEALR 01 AAA 2.36%
4.93Y+5Y 232480020.1B 24 FRIT ZREALR 01 AAA 2.36%
4.93Y+5Y 232480020.1B 24 FRIT ZREALR 01 AAA 2.36%
4.96Y+NY 242400009.1B 24 RATKER R 02 AAA 2.37%
4.96Y+NY 242400009.1B 24 RATKER R 02 AAA 2.37%
4.96Y+NY 242400009.1B 24 RATKER R 02 AAA 2.37%
4.96Y+NY 242400009.1B 24 RATKER R 02 AAA 2.37%
4.96Y+NY 242400009.1B 24 RATKER R 02 AAA 2.37%
4.96Y+NY 242400009.1B 24 RATKER R 02 AAA 2.38%
4.96Y+NY 242400009.1B 24 TATIRER 02 AAA 2.38%
4.98Y+NY 242480004.1B 24 HBHRITKER(R 01 AAA 2.415%
4.98Y+NY 242480004.1B 24 HBHRITKER(R 01 AAA 2.415%
4.98Y+NY 242480004.1B 24 HBHRITKER(R 01 AAA 2.415%
4.98Y+NY 242480004.1B 24 HBHRITKER(R 01 AAA 2.415%
5Y+5Y({k 2) 232400022.1B 24 PERRIT A AR 01 AAA 2.40%
7.59Y+5Y 2228005.1B 22 TrFtRIT—4% 02 AAA 2.40%
7.72Y+5Y({X 1) 2228018.1B 22 HpfEERIT— 4% 02 AAA 2.40%
8Y+5Y 2228040.1B 22 FRERIT R 02 AAA 2.40%
8Y+5Y 2228040.1B 22 FRERIT R 02 AAA 2.40%
8.39Y+5Y({% 2) 092280132.1B 22 SBITRE AR 02B AAA 2.40%
8.39Y+5Y({% 2) 092280132.1B 22 SBITRE AR 02B AAA 2.40%
8.39Y+5Y({% 2) 092280132.1B 22 SBITRE AR 02B AAA 2.405%
8.41Y+5Y({X 1) 092280140.1B 22 RATRE AR 02B AAA 2.405%
9.64Y+5Y({X 1) 232480005.I1B 24 RITZRE AR 01B AAA 2.43%
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