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SRITAEIR, NEHPRITHRRRIMSIETE, 2024 F 6 B 11 BRITHRE 20 (27T 7 REBFEEIEERE, FiRFIZA 1.80%, FE
RITAFHIRE " FEIEEIRE 40 27T, A=2FA&E 20 {Z75ERIWEES, 19797 KEf. 55, KERGER 350 127T 50 FHARF!
EfR. FEERBERIERLT 4490 {Z7T.

ElfR75THE 232D 240002 1.55; 306D 200005 1.63; 2.72Y 240003 1.87-1.875; 4.36Y 230022 2.035-2.0425; 6.55Y 230028
2.19-2.1975; 9.47Y 230026 2.3115-2.316; 28.86Y 230009 2.551-2.56,

- ]/ ' . | _“

rEH Ef5=(%) 1.5950 1.8750 2.0450 2.2025 2.3060 2.5380
SBER®Y) 1.5900 1.8750 2.0425 2.1970 2.3040 2.5310
T (%) -0.0050 0.0000 -0.0025 -0.0055 -0.0020 -0.0070

T

ERMRE 336D 240411 1.775-1.78; 2.72Y 220203 1.9825-1.99; 4.27Y 230415 2.13; 6.73Y 210205 2.26-2.2675; 9.26Y
230215 2.3925-2.395,

REB IEEF SR fHR(%) 1.7625 2.0100 2.1500 2.2900 2.3975
S HIEEF %) 1.7750 2.0075 2.1500 2.2900 2.3930
L 51(%) 0.0125 -0.0025 0.0000 0.0000 -0.0045
rEH EFF5R%) 1.7500 1.9700 2.0975 2.2475 2.3900
5 BEF5%) 1.7700 1.9675 2.0950 2.2425 2.3830
TH(%) 0.0200 -0.0025 -0.0025 -0.0050 -0.0070
B euuss

S HRRITIENERITIZAISER, A EEEPT Q3 HifR, Sin/5mE, 9D 012480747.1B 24 7HRE SCP003 AAA  7£ 1.90%m3E (fHENE) |
STHIAES; 36D 012480391.1B 24 EBR SCPO07 AAA 7E 2.00%E3 ({HfE+8 (IE) , {RITHAES, TS E, 94D 012481643.1B 24
JEIREES SCPO10  AAA 7£ 2.00%A83 (fHEME) , {RITHEES; 147D 012481577.1B 24 @IS SCPO0T AAA  7£ 2.05%p838 (fAfE-1 il
B) , RITHAES., KiKAE, 221Dk 2) 012481406.B 24 £4WEk SCP004 AAA 1 2.14%M% (HEME)  RITHAEES;
265D 012481751.1B 24 LUZRsRE SCP003  AAA  1£2.13%mAL, fhfE-3 I8, RITHLARIT. SAMS, ERKETH T, PRIBIHKHIEE
AKX,

A = N TN - N I
AAA 1.95 2.0 2.01 2.06 2.1

AA+ 2.01 2.08 213 2.18 2.21
IR

AA 2.12 2.2 2.3 234 2.39

AA- 2.87 3.42 34 3.98 4.22
AAA 193 2 2.0 0 201 0O 21 -4 213 3
SHERIEST TR AA+ 2.0 1 209 -1 211 2 219 -1 2.2 1
(BP) AA 2.1 2 218 2 228 2 234 0 @ 238 1
AA- 288 -1 | 342 0 3.4 0 398 0 42 0

B o=z



S HTPERRIEETR, 1-3 FEHFE, 22 REIEMTNOT7 (AAA, 1.03) 7E2.04%m38, MEMIEMAL; 22 48% MTNOOS(AIHFEHE) (AAA,
111Y) 7E 2.12%B838, HEMRE; 23 KEARE MTNO02 (AAA, 1.68Y) 7E2.15%H3, {EfG(E Tbp ML, 325 SEHAIR, 23 BEFER MTNOO3 (AAA,
5Y RLALHARR, 24 shZEEE MTNOO2

4 BB

4.47Y) 1£ 2.31%FK3s, {RME1E 2 bp ALEE; 24 #5E MTNO04 (AAA, 4.98Y) BRATE 2.41%, {KfH(E 2bp FRAZ.
(AAA, 9.85Y) FRAZTE 2.58%, {KfhfE 1bp AiES. 24 W& MTNOOTA (AAA, 9.98Y) FRATE 2.62%, {Kf4fE 2bp A, SYATIS,

AI—BB T,

2.31 2.48

AAA+ 2.01 None
AAA 2.09 2.27 243 None None
YU R
AA+ 2.18 2.34 2.64 None None
AA 2.3 2.5 29 None None
AAA+ 2.02 -1 2.2 -1 2.32 -1 2.49 -1 None = None
S5iERISTS IR AAA 2.1 -1 2.28 -1 2.44 -1 None = None None | None
(BP) AA+ 2.19 -1 2.34 0 2.66 -2 None None None ' None
AA 2.3 0 2.52 -2 29 0 None | None | None | None

B cum

SHEPWFRAIRRAERK, B, 58, BT, RENSHEAENESS. uREAE, 1918E 01 AAA BAE 2.06%, (RIESEH, RITEAN. 19
K 02 AAA RRAZTE 1.97%, Sl , HEEA, 21T Y2 AAA BRRTE2.11%, Hrset, RESEAN., WiIRAE, 2238 17 AAA BISTE 2.10%,
23217 19 AAA BRITE 2.07%, 20 fE1x 01 AA+ RRAZTE 2.42%, IBMSEH, HEEAN. KinAE, 24 Bl K2 AAA R 2.62%., 21 Eig 02 AAA B

RIE 2.44%, (RBQSEH, FEEAN. 24)11% 02 AAA BAZTE 2.42%, FMERH, RIGSEA.

|

SHFTERARBAER, WEmREXR T, BEZA 1-5Y NXITREEAE, BEEARERESHTROGITAEET. RRPFESH, RIT°58
FoRRMEANE-1.5 B, FEETTEMGE-2, WENAEME-. 75 ffif, BERSREBEMZEME-1.75 ik, 2F—ETIEME-2, WEAREM
{B-1 MHE, 20 RAMRIT—4R 01 (329D) 1£2.06% (-2) MXESE, ESHBER, 20 TRRITR0T (1.29Y) SHKEE 2.08% (-1) MRSE, W&
2.33% (-1.5) EMK, &

AT 2.09% (+0) , ERFHAEIATIRI, 24 RITHRANEO1A (466Y) J6E 2335% (-1) A, BEMETE 2.3325%.

SRAG(ETE 24325 F1 2.42 [Blia. 5258 1-3Y, 20 Y RERITREER (1.28Y) £ 2.13F02.

EFERITHEE SN, 24 RITKEYR 02 IRENFERALE,
135 pRREE. BEAE, 1-3Y X7, RIDITHBEINERZ. IRESTREITAE, RITTF25XE. £XEEHEER-2 ZER%. 24 BERiRT 01

(2.96Y) 7E£ 2.165 N EBEMARZE, HESFRITSEY, HFEFRITIA

L

KBS 2 WAERD, ZHWIM BTG HRE, T BAER, BRPRIAEE, MEER 1-2bps, RXUETFES: EATH /N E

WT7 Rz, KA 2 MR P 1-3 IR . MR AR e, AR SRR /IMIE BTk 0.5pts.

o IRPARERLSE

SHERER
_

012384547.1B 23 #fSiEE SCPO15 1.90%
3D 012384547.1B 23 @& SCPO15 AAA 1.90%
9D 042380334.1B 23 #fSiEE CP003 AAA 1.90%
9D 012480747.1B 24 HIRE SCP003 AAA 1.90%
13D 012481459.1B 24 #ee8 SCP002 AAA 1.78%
13D 012481459.1B 24 #ee8 SCP002 AAA 1.78%
31D 012481556.1B 24 %588 SCP003 AAA 1.95%
31D 012481556.1B 24 H588 SCP003 AAA 1.95%
31D 012481556.1B 24 %588 SCP003 AAA 1.95%
31D 012481617.1B 24 FrgE)\F SCP009 AAA 2.00%
31D 012481617.1B 24 FrgE)\F SCP009 AAA 2.00%
35D 012383828.1B 23 JEEHE SCP034 AAA 2.06%
36D 012480394.1B 24 B3y SCP008 AAA 2.00%
36D 012480391.1B 24 B[y SCP007 AAA 2.00%
36D 012480391.1B 24 B3y SCP007 AAA 2.00%
38D 042380408.1B 23 =hek CPO09 AAA 2.10%
52D 012480479.1B 24 K% SCPO01 AA+ 2.10%
59D 012481737.1B 24 1§/ \ /5 SCPO10 AAA 2.00%
59D 012481737.1B 24 1§/ \ /5 SCPO10 AAA 2.00%
59D 012481737.1B 24 hg2)\/5 SCPO10 AAA 2.00%
59D 012481737.1B 24 152/ \/5 SCPO10 AAA 2.00%
59D 012481737.1B 24 hg2)\/5 SCPO10 AAA 2.00%
70D 012480556.1B 24 =@ SCPO02(RIBIZEHE) AA+ 5.30%



70D
71D
73D
73D
74D(f% 2)
77D
94D
94D
94D
101D
101D
111D

143D
144D (fk 2)
144D ({k 2)

147D
159D(fk 1)
159D(fk 1)

171D

184D
221D({k 2)
221D({k 2)
264D({k 1)
264D({k 1)

265D

RIRKE

7D
27D+NY
27D+NY
63D
66D
66D
70D
81D(fk 2)
89D({% 1)
148D
148D
160D
169D
175D +2Y
179D (% 2)
213D
274D
276D
285D({% 1)
288D
307D
307D
307D
313D(fk 1)
313D(fk 1)
321D+2Y
343D +2Y

348D +NY({% 1)

351D
363D+NY
1.04Y+2Y
1.18Y
1.19Y
1.19Y
1.36Y({k 1)

1.36Y({k 1)
1.39Y(1k 2)
1.45Y+NY
1.49Y+NY
1.6Y

042380559.1B
012480592.1B
042380482.1B
042380482.1B
012481492.1B
012480648.1B
012481108.1B
012481643.1B
072310195.1B
012481396.1B
042380556.1B
012481719.1B

012481736.1B
012481466.1B
012481466.1B
012481577.1B
042380644.1B
042380644.1B
012480668.1B

012481291.1B
012481406.1B
012481406.1B
012481735.1B
012481735.1B
012481751.1B

RFENB

101900795.1B
102101117.1B
102281498.1B
102281498.1B
102101543.1B
101901070.1B
101900644.1B
102101612.1B
102282006.1B
102101828.1B
101901508.1B
101901508.1B
102103016.1B
101901623.1B
102103166.1B
102103185.1B
102280044.1B
102000327.1B
102382564.1B
102000446.1B
102382610.1B
102000665.1B
102000656.1B
102000656.1B
102280831.1B
102280831.1B
102280995.1B
102281096.1B
102381227.1B
102001077.1B
102381343.1B
102281391.1B
102281796.1B
132000026.1B
132000026.1B
102282283.1B

102282279.1B
102382955.1B
102383107.1B
102383283.1B
102300283.1B

23 /@iEEH CP005
24 38#14% SCPO05
23 =Hek CPO11
23 =Rek CPO11
24 EgeE4A SCP003
24 75MI7KS5 SCPOO1
24 Elge&E7s SCP002
24 JoiEER ] SCPO10
23 {SE CPO14
24 BB SCPO19
23 ZEFEE CP002
24 75358 SCPO11
24 332N, SCPO03 (RIBIZE
1)
24 f@MiteEk SCPOO1
24 @Mtk SCPOO1
24 {EIEHTE SCPOOT
23 H#PEE CP002
23 H#PEE CP002
24 #7MIz2iE SCPOO1T
24 FEXIME SCPOOT (R}BIE
)

24 £tk SCP004
24 £tk SCP004
24 ERYpiAR SCPO01
24 ERYpiAR SCPOO01
24 l|ZR<ER SCPO03

RENE (R1TH13)
19 [#@#& MTNO003
21 S K¥=R MTNOO
22 [A MTNOO3
22 [A MTNOO3
21 ZRRiE MTNO02
19 & MTNOO1
19 =3 MTNO02
21 2ep2% MTN004

22 EfeEss MTNO09
21 EgEJE MTNOO1
19 % 55H MTNO06
19 % 55H MTNO06
21 WWZRERE MTNOO2
19 F#XHA MTNOO2
21 ipiEiza MTNOO7
21 EFER MTNOO4
22 %9 MTNOO1
20 BB MTNOO1
23 Bz MTNO14
20 %£5 MTNO002
23 iFEgE3Z MTNOO1
20 j&'E MTNO002
0 BEE% MTN002
0 EEE% MTN002
22 HeE3fg MTNOO2A
22 HeE3f MTNOO2A
22 Fi k% MTNOO2
22 )||3&%8ER MTNOO1
23 £FE MTNO002
20 ZE¥AE MTNOOT
23 FFiZE MTNOO1
22 1EBHEHEEE MTNOO3
22 MU MTNOO2A
20 ZipEA3Z GNO02
20 ZipEA3Z GNO02
22 KE# MTN004
22 =Eatim MTNOOT (RJHF4E
tE273))

23 IREEHE% MTNOO3
23 £ MTNO006
23 iR R MTNOOGA
23 £ MTNOO1

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

AAA
AAA
AAA
AAA
AA
AA
AA+

AA+
AAA
AAA
AA+
AA+
AAA

_

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

AAA
AA+
AAA
AAA
AAA

2.02%
1.98%
2.09%
2.09%
2.11%
2.07%
1.99%
2.00%
1.88%
1.95%
2.15%
1.98%

99.9
2.06%
2.06%
2.05%
2.21%
2.20%
2.10%

2.15%
2.14%
2.14%
2.16%
2.16%
2.13%

1.80%
1.90%
2.10%
2.10%
2.14%
2.04%
2.13%
2.05%
2.10%
2.01%
2.10%
2.10%
2.02%
2.12%
2.05%
2.04%
2.05%
2.14%
2.18%
2.07%
2.09%
2.13%
2.13%
2.13%
2.01%
2.01%
2.16%
2.11%
2.18%
2.12%
2.40%
2.14%
2.25%
2.03%
2.03%
2.23%

2.40%
2.30%
2.20%
2.27%
2.13%



1.6Y
1.6Y
1.72Y({k 1)
1.72Y({k 1)
1.76Y+2Y
1.87Y
1.91Y+NY
1.91Y+NY
1.99Y+1Y
2.04Y
2.1Y+2Y
2.13Y
2.59Y+2Y
2.65Y+NY
2.76Y
2.85Y
2.88Y
2.88Y
2.91Y+2Y
2.91Y+2Y
2.91Y+2Y
2.95Y({x 1)
2.97Y({K 1)
2.97Y(fk 1)
2.98Y+NY
2.98Y (1% 2)
2.99Y
2.99Y
3.73Y
4.19Y
4.19Y
4.21Y
4.74Y
4.85Y

SHEI R

RIRKE

6D+1Y
8D
9D
13D +4Y
16D +2Y(fk 2)
16D +2Y(fk 2)
16D +2Y(fk 2)
31D
31D
31D
31D
38D
38D
46D (% 2)
69D
76D
80D
85D
90D
97D (% 2)
97D (% 2)
108D
157D+NY
166D({X 1)
181D+3Y
181D+2Y
194D({% 1)
194D({% 1)
196D +2Y
242D({k 2)
242D({k 2)
271D({k 1)
271D({k 1)

102300283.1B
102300283.1B
102380344.1B
102380344.1B
102380547.1B
102100793.1B
102481909.1B
102481909.1B
102482217.1B
102381520.1B
102381697.1B
102101413.1B
102480147.1B
102480407.1B
102280516.1B
102481658.1B
102481886.1B
102481886.1B
102481924.1B
102400748.1B
102400748.1B
102482008.1B
102482103.1B
102482103.1B
102482117.1B
102482128.1B
102482183.1B
102482183.1B
102380394.1B
102382159.1B
102382159.1B
102382263.1B
102480725.1B
102481602.1B

RFENB

148630.5Z
167042.SH
1780114.1B
151734.SH
152909.SH
251571.SH
251571.SH
251571.SH
188387.SH
188387.SH
115481.SH
115481.SH
152227.SH
194967.SH
137569.SH
1480457.1B
149614.5Z
188663.SH
155674.SH
115905.SH
197135.SH
197135.SH
196834.SH
188983.SH
185045.SH
177269.SH
185116.SH
138737.SH
138737.SH
184178.SH
138871.SH
138871.SH
185477.SH
185477.SH

23 3L MTNOO1
23 3L MTNOO1
23 EF%E MTNOO1
23 EF%E MTNOO1
23 MfEiEdz MTNOO1
21 B3ERI% MTNOO3
24 EEE#EI MTN002
24 EEE#EI MTN002
24 BT E MTNO04
23 [EEX MTNOO02
23 S KIK5E MTNO02
21 FEai3az MTNO002
24 BREE MTNOO1
24 F[EIAME MTNOO1
22 FiEk s MTNOOS
24 5¢BF MTNOO1
24 588 MTNO002
24 588 MTNO002
24 7=iasEg MTNOO3
24 FEFF MTNOO2A
24 FEFF MTNOO2A
24 75EFhiEk MTNOO2
24 K58 MTNOO1
24 K58 MTNOO1

24 1711 3538 MTNOO3A
24 FFREBEH MTNOO1BC

24 BEHfk MTNOO1BC
24 BEHfk MTNOO1BC
23 %79 MTNOO3
23 C& MTNOO5S
23 C& MTNOOS
23 ££75 MTNOO5
24 &M% MTNOO1
24 )11#22& MTNOO1

RENRE (R1TH1E)
24 & D1
20 &= 01

17 BMERER
19 7&#% 01
21 ¥pits 02
23 £%03
23 £%03
23 £%03
21 $BiE G5
21 $BiE G5
23 %= C1
23 %= C1
19 /842 01
22 7 05
22 Fg 17

14 E®f5 04
21 ERE 10
21 i31@ 08
19 18 02
23 #8819
21 [E#% 02
21 [E#% 02
21783 03
21 #Y2
21 HRiE 20
20 Bz 01
21 3& 04
22 1522 12
22 1522 12
21857 01
23 HHilE G1
23 HHilE G1
22 imFhR
22 imFRR

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

AAA/A-T
AA+
AA+
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

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

AA
AAA
AAA

AA
AAA
AAA
AAA

AA/AAA
AAA
AAA
AAA
AAA

2.13%
2.13%
2.19%
2.19%
2.21%
2.18%
2.26%
2.26%
2.53%
2.19%
2.20%
2.18%
2.35%
2.34%
2.22%
2.19%
2.20%
2.20%
2.92%
2.42%
2.42%
2.32%
2.33%
2.33%
2.40%
2.47%
2.28%
2.30%
2.32%
2.25%
2.25%
2.34%
2.40%
2.40%

1.90%
2.42%
2.05%
2.08%
100.25
2.26%
2.26%
2.26%
1.91%
1.91%
1.90%
1.90%
2.06%
2.90%
2.10%
1.93%
1.90%
1.90%
1.97%
2.07%
2.18%
2.18%
2.35%
2.11%
1.98%
4.00%
2.05%
1.965%
1.965%
2.17%
2.02%
2.02%
2.28%
2.28%



274D +2Y
275D +NY
295D +2Y
306D +5Y({k 2)
333D(fk 2)
336D +5Y
336D +5Y
344D
344D
348D(fk 1)
353D
1.04Y+1Y({k 2)
1.27Y
1.42Y
1.45Y+NY
1.45Y+NY
1.45Y+NY
1.56Y+5Y
1.57Y+NY
1.6Y
1.63Y+1Y
1.7Y+NY({k 1)
1.77Y
1.79Y
1.96Y
1.96Y
1.96Y
1.97Y
1.97Y
1.97Y
1.97Y
1.98Y
2Y
2Y+3Y({K 1)
2.07Y+2Y
2.49Y
2.58Y+2Y
2.71Y
2.88Y
2.96Y
2.96Y
2.96Y
2.98Y+NY({X 2)
3.13Y
4.3Y
4.83Y+5Y
4.93Y
4.93Y
4.93Y
4.94Y+NY({Kk 1)
4.94Y
4.94Y
4.97Y
4.97Y
4.97Y
6.84Y({X 2)
105D +2Y
105D
146D
157D
291D(fk 2)
322D +2Y
1.29Y+1Y({k 2)
1.39Y({x 1)
1.5Y
1.5Y
1.76Y+2Y
2.11Y
2.4Y
15D+NY
15D+NY
15D+NY

163258.SH
149059.5Z7
163322.SH
163409.SH
149912.5Z
2023010.1B
2023010.1B
163558.SH
163558.SH
185814.SH
252480009.1B
251561.SH
182704.SH
2080339.1B
175196.SH
175196.SH
175196.SH
2080416.1B
114587.SH
152089.SH
196366.SH
138968.SH
250424.SH
175895.SH
188155.SH
149487.5Z
149486.5Z
149494.57
188171.SH
149494.57
149494.57
1680253.1B
178742.SH
152180.SH
148355.5Z
240390.SH
253469.SH
148603.5Z
2080121.1B
2422028.1B
252480008.I1B
2422028.1B
241083.SH
152526.SH
252611.SH
240854.SH
133837.5Z
133837.5Z
133837.5Z
155930.SH
254767.SH
254767.SH
254885.SH
254885.SH
133851.5Z
175966.SH
032101055.1B
032101070.1B
032300468.1B
032101068.1B
032380293.1B
032200182.1B
032380952.1B
032000921.1B
032480482.1B
032480482.1B
032380239.1B
032300441.1B
032381056.1B
1928014.1B
1928014.1B
1928014.1B

20 ¥k#% G2
20 5k Y2
2083 01
20HBSTO1
22 37 02
20 FHHEANE
20 FHHEAE
20 135 G4
20 135 G4
22 E& G5
24 B iR 02
23 3% 03
22 % 01
20 RIS R
20 $RiA] Y1
20 $RiA] Y1
20 $RiAJ Y1
20 BEERIR
23 #5301
PRE&ILO1
22 K 01
23 FEFRT Y3
23 2% 01
21 iz 02
21 ¥ G3
21 83 02
21 3 01
21 BRAE 02
21 £7F 05
21 BRAE 02
21 BRAE 02
16 T2FEETR
21 K52 01
19 IEER
23 ERl 02
23 E& K2
24 FE 01
24 Ik 04
20 BEEW IR
24 BIREFER 02
24 ;T E/MfR 01
24 BIREFER 02
24T # Y3
20 BEfR
23 5 04
24 & 04
24 58% 06
24 754 06
24 754 06
19CHNG4Y
24 {74z 02
24 {74z 02
24 245 01
24 245 01
24 )11%& 02
21 E# 02
21 Sigds PPNOO1
21 S4E#E% PPNOO1
23 YA E PPN0O0O3
21 E1EZFF PPN0O02
23 iERER PPN002
22 3ER5E1% PPNOOT
23 T E# PPNOO3
20 & FAEIE PPN0O04
24 EBEZE PPN0O3
24 EBEZE PPN0O3
23 F7=521% PPNOO1
23 £4453% PPNOO1
23 EhEF PPNOOT
19 HERITREMR
19 HERITREMR
19 HERITREMR

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

2.15%
2.24%
2.10%
2.11%
2.12%
2.10%
2.10%
2.02%
2.02%
2.03%
2.27%
2.80%
2.31%
2.24%
2.13%
2.13%
2.13%
2.40%
2.40%
2.32%
2.50%
2.18%
2.24%
2.16%
2.16%
2.19%
2.20%
2.40%
2.27%
2.40%
2.40%
2.24%
2.17%
2.32%
2.22%
2.25%
2.38%
2.19%
2.36%
2.21%
2.23%
2.21%
2.27%
2.44%
2.42%
2.43%
2.69%
2.69%
2.69%
2.37%
2.70%
2.70%
2.78%
2.78%
2.42%
2.44%
2.10%
2.06%
2.25%
2.30%
2.35%
2.25%
2.40%
2.22%
3.37%
3.37%
2.30%
2.27%
2.33%
1.92%
1.92%
1.92%



49D +NY 1928018.1B 19 TigtR1TKER R AAA 2.01%
49D +NY 1928018.1B 19 TigtR1TKER R AAA 2.01%
70D+NY 1928021.1B 19 RAVsR1T7KEER 01 AAA 2.015%
70D+NY 1928021.1B 19 RAVR1T7KEER 01 AAA 2.01%
70D+NY 1928021.1B 19 RAVsR1T7KEE R 01 AAA 2.01%
86D+NY 1928023.1B 19 RAVSRTTIKEE(R 02 AAA 2.01%
86D+NY 1928023.1B 19 RAVSRTTIKEE(R 02 AAA 2.01%
86D +NY 1928023.IB 19 RAVSRTTIKEER 02 AAA 2.00%
101D+NY 1928025.1B 19 BRI TIKERR AAA 2.00%
101D+NY 1928025.1B 19 BRI TKEER AAA 2.00%
101D+NY 1928025.1B 19 BRI TIKEER AAA 2.00%
101D+NY 1928025.1B 19 BRI TIKEE R AAA 2.00%
101D+NY 1928025.1B 19 BRI TIKEE R AAA 2.00%
220D 2220003.1B 22 B IRI TR AA+ 2.05%
263D(fk 2) 2228015.1B 22 iEAR1T 03 AAA 2.04%
278D(fk 1) 2020008.1B 20 At R T/)MVAR 02 AAA 2.01%
323D+NY 2028014.1B 20 FERITKELR 01 AAA 2.095%
323D+NY 2028014.1B 20 FERITKER 01 AAA 2.095%
329D+5Y 2028013.1B 20 RAVSRIT—4% 01 AAA 2.06%
329D+5Y 2028013.1B 20 RIVRIT—4% 01 AAA 2.06%
335D+NY 2028017.1B 20 RMAER1T7K % 01 AAA 2.0925%
1.03Y({k 2) 2228043.1B 22 hERRIT/IMSHE 01 AAA 1.96%
1.03Y({k 2) 2228044.1B 22 hEERIT/MYE 02 AAA 1.96%
1.03Y({k 2) 2228043.1B 22 hERRIT/IMSHE 01 AAA 1.96%
1.03Y({k 2) 2228043.1B 22 hERFT/MEHE 01 AAA 1.96%
1.08Y+NY 2028023.IB 20 BRI EE R 01 AAA 2.10%
1.26Y+5Y({k 2) 2028033.1B 20 ERIRIT R AAA 2.085%
1.26Y+5Y({k 2) 2028033.1B 20 ERIRIT R AAA 2.085%
1.28Y+5Y({k 2) 2028038.1B 20 FER1T—4% 01 AAA 2.085%
1.29Y+5Y 2028041.1B 20 TrRR1T—4% 01 AAA 2.08%
1.29Y+5Y 2028041.1B 20 TrRR1T—4% 01 AAA 2.08%
1.29Y+5Y 2028041.1B 20 TrtR1T—4% 01 AAA 2.08%
1.29Y+5Y 2028041.1B 20 TrtR1T—4% 01 AAA 2.08%
1.3Y+5Y({k 2) 2020065.1B 20 HERIT—4% 01 AAA 2.13%
1.42Y 2220076.1B 22 JbEER1T/)VA= 03 AAA 2.02%
1.43Y+5Y({k 2) 2028049.1B 20 TrtR1T—4% 02 AAA 2.085%
1.43Y+5Y({%k 2) 2028049.1B 20 TtR1T—4% 02 AAA 2.085%
1.43Y+5Y({k 2) 2028049.1B 20 TrtR1T—4% 02 AAA 2.085%
1.43Y+5Y({k 2) 2028049.1B 20 TrtR1T—4% 02 AAA 2.085%
1.43Y+5Y({k 2) 2028049.1B 20 TrgtR1T—4% 02 AAA 2.085%
1.45Y+NY 2028052.1B 20 fBFIRI1TKER AAA 2.18%
1.51Y 222200001.1B 22 A ERITERR 01 AAA 2.03%
1.51Y 222200001.1B 22 A RITERR 01 AAA 2.03%
1.55Y+5Y({% 1) 200219.I1B 20 EFF 19 2.10%
1.78Y+NY 2128011.1B 21 HBfEER oK &L= 01 AAA 2.155%
1.83Y 2320013.1B 23 is$R1T 01 AAA 2.085%
1.94Y 2320017.1B 23 RERTT 02 AAA 2.08%
1.97Y({k 2) 212380006.1B 23 HBERITIE 02 AAA 2.065%
1.99Y+NY 2128021.1B 21 TigtR1ToKeE= 01 AAA 2.1675%
1.99Y 2328018.1B 23 MSRITRESRNME 02 AAA 2.015%
1.99Y+NY 2128021.1B 21 TigtR1ToKeE= 01 AAA 2.165%
2.1Y(1k 2) 212380007.1B 23 EiEER1T/)MMIER 01 AAA 2.08%
2.1Y(1k 2) 212380007.1B 23 iR 1T/)MM%R 01 AAA 2.08%
2.11Y 212380008.1B 23 3%47f& 01 AAA 2.07%
2.14Y({k 2) 212380010.1B 23 #LBERITFE 03 AAA 2.09%
2.2Y+5Y({k 2) 2128028.1B 21 HRESRIT—4% 01 AAA 2.155%
2.2Y+5Y({k 2) 2128028.1B 21 HRESRIT—4% 01 AAA 2.155%
2.29Y({k 3) 212380020.1B 23 FEKRIRITIR 02 AAA 2.095%
2.36Y+NY 2120089.1B 21 LR oK ER 01 AAA 2.23%
2.36Y+NY 2120089.1B 21 LR oK ER 01 AAA 2.23%
2.36Y+NY 2120089.1B 21 LR oK ER 01 AAA 2.23%
2.36Y+NY 2120089.1B 21 LR KR 01 AAA 2.24%
2.38Y 212380024.1B 23 F{7f% 01 AAA 2.08%
2.41Y(1k 2) 2328023.1B 23 RS RIT/IVEE 02 AAA 2.13%
2.43Y+5Y({k 1) 2128039.1B 21 FERIT—4% 03 AAA 2.17%
2.46Y 212380027.1B 23 H£B5R1T1%K 05 AAA 2.105%
2.46Y 212380027.1B 23 H£B5R1T{%K 05 AAA 2.105%
2.7Y+NY 2228011.1B 22 RAAR1TKER 01 AAA 2.23%
2.72Y 212480001.1B 24 #Z1T= 01A AAA 2.11%
2.72Y 212480001.1B 24 #Z1T= 01A AAA 2.11%
2.76Y 2420008.1B 24 i TA4RITR &R 01 AAA 2.145%
2.77Y 212480004.1B 24 EERIT& 01 AAA 2.135%




2.77Y 212480004.1B 24 HLBIRITIR 01 AAA 2.135%
2.77Y 212480004.1B 24 HLBIRITIR 01 AAA 2.135%
2.79Y+5Y(k 1) 2220030.1B 22 ERIRIT R AAA/AA+ 2.27%
2.79Y+5Y(k 1) 2220030.1B 22 ERIRIT R AAA/AA+ 2.27%
2.79Y+5Y(k 1) 2220030.1B 22 EXRIRIT R AAA/AA+ 2.27%
2.79Y(1k 1) 212480008.1B 24 HERIRITIE 02 AAA 2.13%
2.79Y(1k 1) 212480008.1B 24 HERIRITIE 02 AAA 2.13%
2.87Y(1k 1) 212400004.1B 24 SEAERIT/INSE AAA 2.1375%
2.87Y(1k 1) 212400004.1B 24 SEAERIT/IMSE AAA 2.1375%
2.87Y(1k 1) 212400004.1B 24 SEAERIT/IVSE AAA 2.135%
2.87Y(1k 1) 212400004.1B 24 SEAERIT/IVSE AAA 2.135%
2.87Y(1k 1) 212400004.1B 24 SEAERIT/IVSE AAA 2.135%
2.88Y+NY 2228029.1B 22 thERITKEF 02 AAA 2.24%
2.93Y 212480011.1B 24 JFESERIT/NVSIES 03 AAA 2.165%
2.93Y 212480011.1B 24 JFESERIT/NVSIES 03 AAA 2.16%
2.94Y+1Y({k 2) 312410001.1B 24 t1f7 TLAC &A= 01A AAA 2.19%
2.94Y+1Y({k 2) 312410001.1B 24 1147 TLAC IEEAZ 01A AAA 2.19%
2.94Y+1Y({k 2) 312410001.1B 24 1147 TLAC IEEAZ 01A AAA 2.19%
2.94Y+1Y({k 2) 312410001.1B 24 1147 TLAC IEEAZ 01A AAA 2.19%
2.95Y 2420019.1B 24 #rgiR1T 01 AAA 2.18%
2.95Y 2420019.1B 24 #rgiR1T 01 AAA 2.18%
2.96Y 2420021.1B 24 FgEUR1T 01 AAA 2.165%
2.96Y 2420021.1B 24 FgEUR1T 01 AAA 2.165%
2.96Y 2420021.1B 24 FgEUR1T 01 AAA 2.165%
3.07Y+5Y 092280014.1B 22 BERIT T REAE 01 AAA 2.28%
3.2Y+5Y({k 1) 092280065.1B 22 THF—4REAE 03A AAA 2.24%
3.2Y+5Y({k 1) 092280065.1B 22 THF—4REAE 03A AAA 2.24%
3.2Y+5Y({k 1) 092280065.1B 22 THF—4REAE 03A AAA 2.24%
3.2Y+5Y 092280069.1B 22 HERIT T REAE 01 AAA 2.25%
3.42Y+5Y 092280134.1B 22 THF 4R EAE 04A AAA 2.25%
3.8Y+5Y 232380008.1B 23 INREIT - REAE 01 AAA/AA+ 2.40%
4.22Y+5Y 232380036.1B 23 T &EAHR 02A AAA 2.305%
4.39Y+5Y 232380073.1B 23 RIT AR R 03A AAA 2.32%
4.44Y+NY 242380028.1B 23 BI4RITKEE 01 AA+/AA 2.90%
4.47Y+NY 242380033.1B 23 1B{T7KEER 01 AAA 2.395%
4.47Y+NY 242380033.1B 23 1BA{T7KEER 01 AAA 2.395%
4.47Y+NY 242380033.1B 23 1B{T7KEER 01 AAA 2.40%
4.66Y+5Y 232480004.1B 24 RITHREARFRO1A AAA 2.335%
4.76Y+NY 242400005.1B 24 RIT7KEER 01 AAA 2.405%
4.82Y+5Y({k 2) 232480008.1B 24 TR AE 02A AAA 2.335%
4.83Y+5Y 1928008.IB 19 &RMER17—%% 03 AAA 2.34%
4.87Y+NY 242480002.1B 24 2R 1TIKEER 01 AAA 2.425%
4.87Y+NY 242480002.1B 24 2R 1TIKEER 01 AAA 2.425%
4.87Y+5Y 232480011.1B 24 RIT”RAEARR 02A AAA 2.34%
4.87Y+NY 242400007.1B 24 PFR1TKER 01 AAA 2.42%
4.87Y+NY 242400007.1B 24 FRFER1TKER 01 AAA 2.42%
4.88Y+5Y({k 2) 232400014.1B 24 BERIT—REA & 01 AAA 2.50%
4.88Y+5Y({k 2) 232400014.1B 24 BERIT—REA 1R 01 AAA 2.50%
4.88Y+5Y({k 2) 232400014.1B 24 BERIT—REA & 01 AAA 2.50%
4.88Y+5Y({k 2) 232400014.1B 24 BERIT—REA & 01 AAA 2.50%
4.94Y+1Y 312410002.1B 24 &7 TLAC &A= 01B AAA 2.30%
4.95Y+5Y 232480020.1B 24 SUHRIT—RE A= 01 AAA 2.385%
4.95Y+5Y 232480020.1B 24 SUHRIT—RE A= 01 AAA 2.385%
4.95Y+5Y 232480020.1B 24 YARIT = IR AN E 01 AAA 2.385%
4.96Y+NY 242480003.1B 24 TN TKE R 01 AAA/AA+ 2.62%
4.96Y+NY 242480003.1B 24 TN TKE R 01 AAA/AA+ 2.62%
4.98Y+NY({k 1) 242400008.1B 24 S TA%R1ToKEE = 01 AAA 2.455%
4.98Y+NY({k 1) 242400008.1B 24 S TA4R1ToKEE = 01 AAA 2.455%
4.98Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.42%
4.98Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.4225%
4.98Y+NY 242400009.1B 24 RAITKEER 02 AAA 2.4225%
4.98Y+NY 242400009.1B 24 RIT7KEHFK 02 AAA 2.4225%
4.98Y+NY 242400009.1B 24 RIT7KEHFK 02 AAA 2.4225%
5Y+NY 242480004.1B 24 HEERITKER 01 AAA 2.46%
7.41Y+5Y(k 1) 2128034.1B 21 BRIRIT 4% 04 AAA 2.4475%
7.41Y+5Y(k 1) 2128034.1B 21 BRIRIT 4 04 AAA 2.4475%
7.84Y+5Y 2228025.1B 22 TRStRIT—4% 04 AAA 2.4525%
8.02Y+5Y 2228040.1B 22 FRIR1T 4% 02 AAA 2.455%
8.02Y+5Y 2228040.1B 22 BIFIRIT 4% 02 AAA 2.455%
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