HEMB SR

WE BT
B{H=35H1%

R1T

O NEX tsamsmee

B ==

9B 24 H, FITAEIR, NHEHPERFITHRRARNEGETMA, 9 B 24 BLIEEFIZR,

fERIZR 1.85%. Wind #iERx, $HLFEIWRHA.

[2024-09-24]

HEBFHVITR T 4600 {27t 14 REBEEIMHERF, #

Ef&=75E 304D 240015 1.38-1.415; 2.89Y 240016 1.505; 4.81Y 240014 1.67-1.7325; 6.75Y 240013 1.8675-1.9375; 9.67Y 240011 2.00-
2.07; 29.06Y 230023 2.10-2.1875,

WE H #1453 (%) 1.3900
A H [E A5 (%) 1.4100
B 5 (%) 0.0200

L

1.4825

1.5000

-0.0175

1.7100

1.7300

-0.0200

1.8900

1.9350

-0.0450

ERMRE 304D 240421 1.66-1.68; 4.54Y 240405 1.86-1.89; 9.61Y 240210 2.085-2.15,

IR I U A A N

WE H AR E DT ki (%)
4 HARBEDT Emb i (%)

A5 (%)
W I = T157 (%)
4 H E 5 (%)
ABH(%)

B oomns

% BIRTIAERITIZA IR TSR,

(HEME) |

115D 012481413.1B 24 EFFEE SCPO0T AAA 7E 2.07%HAx (IHE-1 (AS) |,
SCP002 AAA 7 2.00%F3: (ff{E-3 (his) |,

) , ESHEES ; 244D 012482612.1B 24 RYIHBEL SCP002  AAA 7£ 2.00%pk3X (fhfE-3 i) |

mEISEAT AT,

1.6800

-0.0150

RITHLERIRTT, 37D 012482375.B 244

PRAZEREFT Q2 HAR.

1.7800

1.7850

0.0050

1.7600

1.7650

0.0050

1.8825
1.8875
0.0050
1.8375
1.8450

0.0075

#588 SCP008 AAA 7E 2.00%p83z (fH{E-3 fIE)

1.9900

1.9900

0.0000

2.0000

2.0300

0.0300

RimomE, 23D 012482211.1B 24 [EgE#rae SCP002

RiTHRES, PKIRSH,

2.0345

2.0675

-0.0330

2.1390
2.1890

-0.0500

2.1330
2.1550
0.0220
2.1125
2.1425

0.0300

AAA 7E 2.11%H32

IRITHLSTENS; 157D 012482643.1B 24 #IH%

HEHSBES,; KigAmE, 218D 012482380.1B 24 &4X SCP004 AAA 7E 2.03%m3r (f{E-4 {1
BEeHAES, BWNMsS, BimflPink

A = N TN - N I
AAA 2.05 1.96 1.99 2.0 2.01

B ERER

SHERIEEIRIER
(BP)

R

AA+

AA

AA-

AAA

AA+

AA

AA-

2.08

2.13

2.2

2.05 0

2.1 -2

2.15 -2

2.19 1

1.98

2.06

2.09

1.97 -1

2.0 -2

2.03 3

2.15 -6

2.0

2.1

2.15

2.0 -1

2.01 -1

2.1 -1

2.18 -3

2.04

2.1

2.16

2.03 -3

2.09 -5

2.09 2

2.2 -4

2.07

2.14

2.24

2.03 -2

2.11 -4

2.12 2

2.26 -2

SHTERRIBERINER, 1-3 FRRPE, 24 HSE MTNO14 (AAA, 1Y) 7£ 2.06%Efh{E 4bp ERAL; 23L& MTNOO7 (AAA,

PSS

2.22Y) 1£ 2.02%HERIBRRAT; 24 {FFIARE MTNOO3 (AAA, 2.5Y) £ 2.48%=14(E 11bp fIBALES; 3 5 FEHAMR, 23 Sz MTN002 (AAA

3.42Y) £ 214%MEREMKAS; 23 MBI MTNO02 (AAA, 4.24Y) BAFE 2.24%(Kfh{E 2bp (UE; 24 AHEMTNOOT (AAA, 4.81Y) BREZTE



2.11%, {EAAE 1bp &, 5Y REALHAIR, 24 JRERE MTNOO4B (AAA, 9.79Y) 7E£2.51%, BfhiE 1bp (&ML, 24 175 MTNO10 (AAA,

9.79Y) BY3ZTE 2.34%, {Ah(E 2bp (UE. SRS, SHTEREEMEMNIE, BE LT,

I N T I T T
2.0 2.14

AAA+ 2.05 2.31 None
AAA 2.09 2.14 2.27 None None
YU R
AA+ 2.2 2.28 2.38 None None
AA 2.28 2.36 2.76 None None
AAA+ 2.03 -3 2.06 -1 2.15 -1 2.31 0 None | None
SRS EhIEE AAA 2.1 -1 2.15 -1 2.27 0 None @ None @ None = None
(BP) AA+ 2.21 -1 2.28 0 2.37 1 None = None None ' None
AA 2.3 -2 2.35 1 2.75 1 None | None | None | None

B ocum

SRR ER, BE, 5@, 17T, REISHEENESS5. ARETHE, 227801  AAA BRRAE 2.08%, (RIGSEHH, EUSEA.
23 KRR 01 AAA BRRAE 2.10%, EEsEH, RITEN. 22)I3% 01 AAA pAZTE 2.09%, HsEH, BEEXA. WiRSHE, 2280K01 AAA BRI
2.05%, Be=, EUEN, 19 3% 27 AAA BRFE 3.25%, 22 KB V2 AA BRXAE 2.80%, 5RpsEtt, BEELA. KinJJmE, 24 412 AAA B

RIE241%, 5rsEH, FEEN, 24 BN 04 AAA BRRRE 2.515%, EEs==H, LA, 24 EFR 07 AA+ pERR7E 3.25%.

|

SHITEARZER, EX@ERLNaL. SHZMEEERNE, WamE T, —ERENE-4, MERHHRESIERBEK, BamEFin T,
WERRAEE+1.5. AERMREEDHTIRDTAINETT. 5Y HTHE, XMTUKREMRERE-2, —BXENE-4, 11 REAFRLT, RRERE-
1, WEIARIGE+2 (&, 24 TIT"REARO01ABC) (4.93Y) SHE 2.13% (-3.25) HIMIKZ, METTE 2.125% (-3.75) , IGOFE, WamZFT
IR E1T, £216%. 2.17%I98M3, WEILEI2.18% (+1.5) , 11T, B, FRHMESHEES. RS, BUNESE. 24 KITKEMR02 (4.7Y) &
217% (-4) FFepkaz, MEFHALEIT, WERERE 2.22% (+1) , BUMSFHHEEVIISERE. 3Y MESHMRRNER, RRSENE-2 2EE
+1 [, R17. ESTESHHAEY. RICMES. 22 TITTREAR 04A (3.13Y) £ 2.07%-2.10% (+0) R, ESMSFHHAEVIIES. Bind
BRGEEER, 21 TEgtRiT—4 01 (1.33Y) £2.01% (-2.75) pRZEB%E, MELITE 2.04% (+0.25) , (RGBS HLES, BEHE, SHEKRN
EER, 24 HESIRITER 01 (2.96Y) 7E 2.00%-2.03% (-0.5) B, SUMIIES.

L

SKREH—FFNEERFIFECRE, REREIRIBEIGE, BAKE 2-10bp, TMT iR, KinEH., MIESKERS, SRk, i+
178 21E reoffer fffi, X+60/58 (RO+59) ; FARIRFRRI 30 FEHR Tier 2 AL 10bp, THiAfE+126 (RO+135) . HZiRIR, SIKIH, EBIK
ERSEEK, 27 FEAREINTFE IR —Z oK, BRNIR 27 1358 ofr FRUERIHL. Bibr=iRik, SRFEMIEHRIBBCRIRER, ARL &
. E7k% LRk 0.5-1.5pt,

SHERR

3D 012482373.1B 24 77FE SCP014 AAA 2.15%
3D 012482183.1B 24 Hegg7KkEs SCPO05 AAA 2.20%
3D 012482073.1B 24 ARl SCPO18 AAA 2.30%
21D 012480260.1B 24 @A RE SCPOO0T AA+ 2.16%
23D 012482211.1B 24 [EgesTaE SCP002 AAA 2.11%
23D 012482211.1B 24 [EgesTaE SCP002 AAA 2.11%
23D 012482211.1B 24 [EgesTaE SCP002 AAA 2.11%
24D 012482272.1B 24 HEFHER SCP006 AAA 2.14%
24D 042380596.1B 23 =BE% CPO13 AAA 2.25%
24D 012482130.1B 24 &MEE SCP003 AAA 2.10%
28D 012481445.1B 24 Fh3zis SCPOO1 AAA 2.09%

29D 012483136.1B 24 Fh{LRE SCP004 AAA 100

29D 012483136.1B 24 Fh{yRE SCP004 AAA 100

29D 012483136.1B 24 Fh{yRE SCP004 AAA 100
37D 012482375.1B 24 88 SCP008 AAA 2.00%
59D 012480582.1B 24 B LNk SCP002 AAA 2.05%
59D 012481481.1B 24 K EGH#g SCPO01 AA+ 2.10%
81D(fF 2) 042480410.1B 24 EM3ziE CP002 AA 2.16%
81D(fF 2) 042480410.1B 24 jEM3ziE CP002 AA 2.16%
101D 042480001.1B 24 EhFEAZHE CPO01 AAA 2.13%
115D 012481413.1B 24 EHFEE SCPO01 AAA 2.07%
115D 012481371.1B 24 BRFEH SCP004 AAA 2.00%
116D (% 2) 012482505.1B 24 753218 SCP018 AAA 2.08%
116D({k 2) 012481394.1B 24 E;NpkEE SCPO03 AAA 2.05%
150D 012482485.1B 24 EEiEtsE SCP005 AAA 2.02%

157D 012482643.1B 24 #riIAN% SCP002 AAA 2.00%



161D
175D
175D
183D
195D
195D
195D
195D
196D
203D
210D
211D
216D
218D
218D
218D
228D (fk 2)
234D
238D
242D (fk 2)
244D
244D
248D
289D
319D({k 2)
326D(fk 2)
326D(fk 2)

BRFH BB BSRB (RiTH)

59D
64D
81D({k 2)
81D({k 2)
111D
112D
112D
113D
116D(f%k 2)

161D

162D
165D+NY(fk 2)
176D
176D
202D
202D
210D
210D+NY
214D+3Y
215D({AK 1)
224D
231D
238D
250D({A 2)
250D({A 2)
251D+2Y
257D({K 1)
258D
268D+1Y({k 3)
280D
301D+NY
301D+NY
306D(fA 1)
324D
328D
336D+2Y
336D
355D({K 1)
355D({K 1)

012481779.1B
012483101.1B
012483101.1B
042480173.1B
012482105.1B
012482105.1B
012482105.1B
012482105.1B
012482123.1B
042480210.1B
042480226.1B
042480230.1B
012482326.1B
012482409.1B
012482380.1B
012482380.1B
042480259.1B
012482499.1B
042480375.1B
012482583.1B
012482612.1B
012482612.1B
012482657.1B
072410114.1B
042480398.1B
042480409.1B
042480409.1B

102180021.1B
102103020.1B
101901616.1B
102103247.1B
102103247.1B
102280072.1B
102280080.1B
102280080.1B
102000056.1B
102280115.1B

102000214.1B

102480087.1B
102380417.1B
102000401.1B
102000415.1B
132280032.1B
102280780.1B
102000778.1B
102280896.1B
102300357.1B
102280957.1B
102281055.1B
102001000.1B
102001019.1B
102281173.1B
102281173.1B
102281189.1B
102281207.1B
102281210.1B
102381463.1B
102281457.1B
102281614.1B
102281614.1B
102281659.1B
102382042.1B
102001566.1B
102281930.1B
102001621.1B
102384253.1B
102384253.1B

24 ®iNHkzE SCP004
24 753538 SCP020
24 753538 SCP020
24 TRHNEFF CPOOT

4 BEEIR SCP004
24 BE[E¥E SCP004
4 BEEIR SCP004
24 BE[E¥E SCP004

24 B E% SCP003
24 HEEXIk CPOO1
24 IgRIH3ZHE CPOOT
24 [9) | |E&#F CPOO1T

24 1Br5EH8 SCP002
24 £4N4k SCPO09

24 B5¥ SCP004
24 B5¥ SCP004
24 FHEiE CPOOT
24 ;FEE}] SCPO17
24 B3 CPO15
B5PEE SCP002

24 77|IHbik SCP002

24 7|IHbsk SCP002

24 R IHF &R SCPOOT
24 IRNGiFES CPO02
24 B=EEE CP003
24 M3z CPO02
24 #8HZZiE CP002

21 %£;E MTNO004
21 J¢BAFE = MTNOO3
19 K& MTNOO1
21 HRHESFRIZ MTNOO3
21 HHESFRIZ MTNOO3
22 FEERF MTNOO1
22 S 3ZIE MTNOO1
22 FHNAZIE MTNOOL
20 H3EE MTN001
22 EMIRE MTNOO1
20 #HLS BB (R BRI
F)MTNOO1
24 ERAFF1E MTNOO1
23 FRERFRITZ MTNOOL
20 ;T54FF MTNOO1
20 HFEREF MTN002
22 %7K GNOoO1
22 ZRAnB& MTNOO1
20 TR MTNOO3
22 E51E MTN003
23 {FIAMF= MTNOO1
2 F3Z1 MTN0O1
22 H{LA& MTNOO2
20 RATUEEE MTNOOL
20 733218 MTNO03
22 FhEE3Z MTNO15
22 EPEE}Q MTNO15
22 FgEEIE MTNOO1
22 F{¥A& MTNOO3
22 7 EFR MTNOO1
23 £IRE A MTN001
22 FREEIE MTNO18A
22 K5 MTN002
22 K5 MTN002
22 #3231 MTNOO3
23 H31tA& MTN0O3
20 734132 MTN002
22 Fr&taEE MTNOOL
20 yEALFEIE MTNO002
23 FEGER MTN002
23 FEGER MTN002

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

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

AA+

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

2.05%
1.99%
1.99%
2.18%
2.04%
2.04%
2.04%
2.04%
2.13%
2.25%
2.20%
2.12%
2.00%
2.15%
2.03%
2.03%
2.13%
2.00%
1.95%
2.15%
2.00%
2.00%
2.00%
1.98%
2.21%
2.15%
2.15%

1.98%
2.31%
2.20%
2.25%
2.25%
1.98%
2.15%
2.15%
2.09%
2.08%

2.35%

3.25%
2.08%
2.10%
2.00%
2.09%
2.02%
2.08%
2.10%
2.500%
2.15%
2.01%
2.10%
2.00%
2.00%
2.00%
2.29%
2.03%
2.23%
2.20%
1.99%
2.08%
2.08%
2.00%
2.19%
2.01%
2.27%
2.21%
2.19%
2.19%



362D+NY({k 1)
363D+1Y
364D
364D
1Y
1Y
1Y
1Y
1Y
1.05Y+2Y
1.07Y({K 2)
1.07Y({K 2)
1.07Y
1.11Y+NY
1.17Y
1.2Y+2Y
1.3Y
1.3Y
1.41Y(fK 1)
1.48Y+2Y
1.48Y
1.68Y({k 2)
1.8Y+NY
1.8Y
1.92Y+1Y
1.97Y({K 1)
1.98Y
1.98Y
2.22Y
2.28Y
2.36Y
2.45Y
2.47Y
2.49Y

2.5Y(fk 2)
2.5Y(fk 2)
2.5Y(fk 2)

2.5Y(fk 2)
2.59Y

2.59Y
2.59Y
2.59Y
2.6Y
2.64Y
2.66Y
2.68Y({K 1)
2.68Y({K 1)
2.7Y+NY
2.7Y+NY
2.87Y+2Y
2.89Y
2.89Y
2.89Y
2.91Y
2.93Y+NY
2.93Y({XK 2)
2.95Y({K 1)
2.95Y({K 1)
2.95Y({K 1)
2.95Y({K 1)
2.99Y({K 1)
2.99Y
2.99Y
2.99Y
2.99Y
3y
3y
3.42Y
3.62Y
3.99Y+NY
3.99Y+NY
4.24Y

102300486.1B
102382553.1B
102282145.1B
102282150.1B
102484198.1B
102484198.1B
102484198.1B
102484198.1B
102484198.1B
102282242.1B
102282264.1B
102282264.1B
102282325.1B
102282470.1B
102002203.1B
102282642.1B
102380050.1B
102380067.I1B
102380254.1B
102380541.1B
102480980.1B
102482097.1B
102300399.1B
102381654.1B
102483818.1B
102484111.I1B
102101877.I1B
102101877.I1B
102383355.1B
102480040.1B
102480410.1B
102480782.1B
102400668.1B
102481090.1B
102481215.1B
102481215.1B
102481215.1B
102481215.1B
102481828.1B
102481828.1B
102481828.1B
102481787.1B
102481886.1B
102400752.1B
102400772.1B
102482095.1B
102482095.1B
102482182.1B
102482182.1B
102483386.1B
102483556.1B
102483556.1B
102483556.1B
102281881.1B
102483592.1B
102483857.1B
102483985.1B
102483985.1B
102483985.1B
102483985.1B
102484147.1B
102400963.1B
102484200.1B
102400963.1B
102400963.1B
102484209.1B
102484209.1B
102380298.1B
102381135.1B
102382561.I1B
102382561.I1B
102300570.1B

23 HEBE MTNO15
23 B E&RE MTN002
22 84 MTNOO1
22 [Elfi, MTNOO1
24 #HEIE MTNO14
24 #HEIE MTNO14
24 #HEIE MTNO14
24 #HEIE MTNO14
24 #HEIE MTNO14
22 1EPEE3E MTNOOA
22 ¥&73 MTN003
22 ¥&73 MTN003
22 BETEHTIRL MTNOOL
22 FEEFEIE MTNOO1
20 Mgz MTNOO1
22 [B)RFEIR MTNOOL

23 FBHAEE MTNO0O01
23 1RMEFF MTNOOL
23 73N&Id% MTNOO1
23 £FFE#= MTNOO1

24 $EE MTN0O1
24 $B; 13218 MTNOO1

23 #55H MTNOO1

23 Z=JMEEE MTNO0O02
24 {3/REE MTN0O5

24 HHEIR MTNO13
21 F53LL7K MTN002
21 F53LL7K MTN002

23 7[@ MTNOO7
24 fEIE3ZIE MTNOO1
24 EE"—E#&EE MTNO0O01
24 {RF)&RE MTN002

24 =% MTNOO1
24 52 [|E & MTNO02
24 {RF)&RE MTN0O3
24 {RF)&RE MTN0O3
24 {RF)&RE MTN0O3
24 {RF)&RE MTN0O3

24 ;C& MTN002

24 ;C& MTN002

24 ;C<& MTN002
24 EIEUBER MTNOO4

24 3¢BE MTN002

24 HREBI MTNOO1

TEPRFEL MTNOO1A
24 {RF) & FE MTNO04
24 {RF) & RE MTNOO4
24 FAEIE MTNO0O2
24 FAEIE MTNO0O2
24 BIAZHE MTNOO01
24 ST MTNOO4
24 SEfTHERR MTNOO4
24 ST MTNOO4
22 ;itEE I MTNOO1

24 KEEEE MTNOOS

24 BB MTN0O1

24 ;C& MTNOO6

24 ;C& MTNOO6

24 ;C& MTNOO6

24 ;C& MTNOO6

24 FhEEEE MTNOO6
24 HE$E MTN007
24 JA§NEE MTNO16
24 HE$E MTN007
24 HE$E MTN007
24 JEiREE ] MTNOOAA
24 JEiREE ] MTNOO4AA
23 ZHENAE MTN0O02
23 TRAGEEE MTNOO2
23 FFEINAE MTNOO2B
23 FFEINAE MTNOO2B
3 JHHIE MTNOO2

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

2.10%
2.32%
2.09%
2.01%
2.06%
2.06%
2.07%
2.09%
2.09%
2.17%
2.10%
2.10%
2.06%
2.08%
2.06%
2.22%
2.26%
2.19%
2.25%
2.26%
2.26%
2.29%
2.12%
2.14%
2.45%
2.12%
2.21%
2.21%
2.02%
2.20%
2.33%
2.48%
2.50%
2.23%
2.48%
2.48%
2.48%
2.48%
2.04%
2.04%
2.04%
2.09%
2.07%
2.05%
2.41%
2.485%
2.485%
2.65%
2.65%
2.20%
2.38%
2.38%
2.38%
2.20%
2.21%
2.04%
2.05%
2.04%
2.04%
2.04%
2.10%
2.41%
2.50%
2.40%
2.40%
2.10%
2.10%
2.14%
2.17%
2.38%
2.38%
2.24%



4.32Y
4.51Y
4.56Y
4.58Y({A 1)
4.58Y({A 1)
4.58Y({A 1)
4.65Y({A 1)
4.65Y({K 1)
4.65Y({A 1)
4.76Y
4.81Y(fk 1)
4.85Y+NY
4.85Y+NY
4.89Y
4.89Y
4.9Y
4.91Y
4.97Y
4.99Y
5Y(fk 1)
9.78Y
9.79Y
9.79Y
9.79Y
9.79Y
9.79Y
9.79Y
9.84Y({X 2)
9.84Y({X 2)
9.87Y
14.48Y(fK 2)
14.88Y
14.88Y
14.88Y
14.88Y
19.54Y

SHEI R

BRRL s BSRI (RITHH) _

17D
20D
23D
37D
37D
38D
52D
62D+1.99Y
87D+5Y
117D({k 1)
152D({%k 1)
157D
158D (% 2)
163D
173D({k 1)
174D
174D
174D
179D (% 2)
189D+5Y
189D+5Y
194D({%k 1)
194D({%k 1)
196D +2Y
236D(fK 1)
247D +1Y
1.01Y({k 1)
1.02Y+2Y
1.05Y
1.06Y
1.08Y({k 2)

102480214.1B
102481294.1B
102481533.1B
102481675.1B
102481679.1B
102481679.1B
102481968.1B
102481968.1B
102481968.1B
102281408.1B
102483016.1B
102400884.1B
102400884.1B
102483514.1B
102483514.1B
102483610.I1B
102483730.1B
102484052.1B
102484154.1B
102484217.1B
102482881.I1B
102400859.1B
102400859.1B
102400859.1B
102400859.1B
102482946.1B
102482946.1B
102483257.I1B
102483257.I1B
102483392.1B
102480955.1B
102483487.I1B
102483487.I1B
102483487.I1B
102483487.I1B
102481338.1B

188813.SH
252698.SH
182907.SH
188736.SH
1780348.1B
1780348.1B
182945.SH
197492.SH
197698.SH

091900029.1B

149785.5Z
149809.5Z
185427.SH
185436.SH
115003.SH
185543.SH
185476.SH
115078.SH
115078.SH
115104.SH
2023005.1B
2023005.1B
149869.57
149869.57
185642.SH
115371.SH
115432.SH
122885.SH
182835.SH
137904.SH
148085.5Z
137989.SH

24 TR
24 ;C& MTNOO1

24 TREgEHR MTN001

24 H;BESR MTN002B

5% MTN0OO3

24 HEMSZER MTNOO1A
24 HEMSZER MTNOO1A
24 ;C% MTNO03
24 ;C% MTNO03
24 ;C% MTNO03
22 J||BE¥R MTN002
24 FA;H MTN0O1
24 MRS MTNOO2
24 EMNEEE MTNOO2
24 B BESR MTN004
24 B BEHR MTN004
24 FEAEHE MTN00L
24 5225E MTNOO1
24 )||8E& MTNOO6
24 FHE{KE MTNOO3
24 ;L€ MTNOO7
24 FEKEH MTN004B
24 TNERZE MTNO04B
24 JRFEFZER MTN004B
24 TNERZE MTNO04B
24 TREIREE MTN004B
24 ;TFE3Z# MTNO10
24 ;TFE3Z# MTNO10
24 TIAEE MTNOO3
24 TIAEE MTNOO3
24 FEREE MTNOO4
24 HIEEEE MTNOO9A
24 FITHEIE MTNOO1
24 FITHEIE MTNOO1
24 FITHEIE MTNOO1
24 FITHEIE MTNOO1
24 \IETERE MTNO10A

21 k16
23 &3¢ D1
22 RE02
21EE 12
7 B EINE
7 DEEIMR
22 KPS V2
215102
21 2%k 02
19 'R K& R 01BC
2 587K 01
22 ERIE 03
22 R GT
22 F=Rh 01
2381803
22 E#B G1
22 %5 01
23 KR 01
23 KR 01
23 318 05
ARSI
20 FRANE
22 K= 01
22 K= 01
22 J11#2 01
23 JAHIE 08
23 Fzz K1
10 E35E
22 7RE£ 01
22 518 06
22k C1
22 E# 05

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

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

2.25%
2.1175%
2.31%
3.20%
2.30%
2.30%
2.105%
2.105%
2.105%
2.25%
2.11%
2.43%
2.43%
3.20%
3.20%
2.62%
2.94%
2.25%
2.27%
2.125%
2.31%
2.51%
2.51%
2.51%
2.51%
2.34%
2.34%
2.52%
2.52%
2.420%
2.52%
100
100
100
100
2.59%

1.95%
2.95%
2.65%
2.06%
2.54%
2.54%
2.80%
2.10%
2.26%
2.14%
2.05%
1.97%
2.08%
2.08%
1.97%
2.29%
2.11%
2.10%
2.10%
1.98%
2.08%
2.08%
2.02%
2.02%
2.09%
1.99%
2.00%
2.09%
2.66%
1.97%
2.04%
2.09%



1.09Y+NY
1.11Y
1.11Y
1.14Y+1Y(fk 1)
1.34Y
1.36Y+5Y({k 2)
1.37Y
1.45Y
1.49Y({% 2)
1.59Y+4Y({k 2)
1.59Y+4Y({k 2)
1.68Y
1.74Y({% 2)
1.83Y+6Y({k 2)
1.89Y({% 2)
1.89Y({% 2)
1.92Y+NY
1.93Y({k 1)
1.99Y({%k 1)
2.21Y+2Y
2.24Y+2Y
2.43Y
2.48Y+NY({k 2)
2.48Y+NY({k 2)
2.55Y+2Y
2.57Y
2.67Y
2.67Y+2Y({k 1)
2.7Y+2Y
2.72Y
2.74Y
2.79Y({k 1)
2.8Y+5Y
2.8Y+5Y
2.82Y
2.85Y({k 2)
2.86Y+2Y({k 1)
2.87Y+2Y
2.91Y({k 1)
2.91Y+2Y
2.95Y({k 1)
2.96Y({% 2)
2.96Y({% 2)
2.96Y({% 2)
2.97Y({k 1)
2.97Y({k 1)
2.97Y({k 1)
2.97Y
2.97Y
2.97Y
2.97Y
2.98Y({k 2)
3.72Y
3.8Y+5Y
4.18Y
4.33Y
4.36Y+NY
4.36Y+NY
4.36Y+NY
4.93Y
6.91Y({% 2)
9.7Y
9.91Y
292D(fk 1)
293D
293D
1.05Y
1.08Y({F 2)
1.08Y({% 2)
3D
65D+5Y
86D+5Y

138508.SH
137967.SH
137967.SH
133707.5Z
175688.SH
2123002.1B
138857.SH
185470.SH
115085.SH
2380110.1B
2380110.1B
251160.SH
148338.5Z
115678.SH
255543.SH
115797.SH
115859.SH
188664.SH
115994.SH
253112.SH
240426.SH
240642.SH
240775.SH
240775.SH
148683.5Z
240885.SH
252480008.1B
254820.SH
254948.SH
184426.SH
185909.SH
2422039.1B
2280309.1B
2280309.1B
255344.SH
241206.SH
255461.SH
255408.SH
255540.SH
137688.SH
148900.5Z
241627.SH
241627.SH
241627.SH
2422050.1B
2422050.1B
2422050.1B
2422052.1B
2422052.1B
2422052.1B
2422052.1B
241636.SH
148320.5Z
272380010.1B
184141.SH
148586.5Z
240572.SH
240572.SH
240572.SH
148889.5Z7
255657.SH
241070.SH
241472.SH
032280634.1B
032280631.1B
032280631.1B
032000861.1B
032280880.1B
032280880.1B
2120086.1B
1920074.1B
190311.1B

22 e Y1
22 J5IE G3
22 J3IE G3
23 FHit 04
21 832 01
21 #EAE 01
23 %2z G4
22 IR
23 2% 01
23 i%pEE=E 01
23 i%pEE=E 01
23 g 01
23 3245 01
23 ¥ 01
24 5K#2 03
23 {512 C8
i YKO2
21318 09
23 HhiE 21
23 Al 04
23 5 04
24 FFR 01
24 (L Y1
24 (L Y1
24TCLK2
24 %261 01
24 TH& /AR 01
24 FF 01
24 &= 03
G22 [E 01
22 ¥ 02
24 FlEZESRMR 05
22 HIREFBIR
22 HIREFBIR
24 $Rim F3
24 g G3
24 1% 02
24 2557 01
24 ITK K2
22 L 05
24 #g[ 03
24 347,02
24 347,02
24 347,02
24 FRERHZEERYR 02
24 FPERHZEERYR 02
24 HhHFHZRERYMR 02
24 FRIHEZEERER 05
24 FRIHEZEERER 05
24 FRIHEZEERER 05
24 FRIHEZEERER 05
24 33F K4
23 <155 08
23 AZHNE D4 7R 01
21 TR
24 1&1% 02
24 i@ Y2
24 i@ Y2
24 i@ Y2
24 3345 01
24 F1% 07
24 55X 04
24 iy 12
22 FAR%&fE PPNOO1
22 FHE; PPN002
22 FHE; PPN002
20 I % PPNOO1
22 ZgB{R PPNOO1
22 ZHEGFE{R PPNOO1
21 AEtRAT/IMAER 01
19 IR=HRIT 2R
19 B 11

f
f
f
f

AAA
AAA
AAA
AA
AAA
AAA
AAA
AAA
AAA
AA/AAA
AA/AAA
AA
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AA
AAA
AAA
AAA
AAA
AAA
AA+/AAA
AAA
AA+
AA+
AAA
AA+
AAA
AA+
AA+
AAA
AA+
AA+
AA+
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA/AA+
AA/AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AA/AA+
AA/AA+
AA
AAA
AAA
AAA
AAA/AA+
1.98%

2.15%
2.13%
2.13%
2.66%
2.03%
2.14%
2.00%
2.90%
2.11%
2.62%
2.62%
2.58%
2.18%
2.14%
2.23%
2.12%
2.26%
2.08%
2.03%
2.65%
2.28%
2.18%
2.20%
2.20%
2.27%
2.18%
2.13%
2.80%
2.43%
2.15%
2.29%
2.17%
2.30%
2.30%
2.075%
2.29%
2.22%
2.14%
2.22%
2.14%
2.38%
2.16%
2.17%
2.17%
2.18%
2.16%
2.16%
2.18%
2.18%
2.17%
2.17%
2.16%
2.15%
2.40%
2.75%
2.16%
2.34%
2.34%
2.34%
2.32%
3.25%
2.515%
2.41%
2.13%
2.22%
2.22%
2.32%
2.20%
2.20%
2.00%
2.05%



175D+NY 2028006.1B 20 HBfEERTTIKER R AAA 2.04%
175D+NY 2028006.1B 20 HBAEERITIKERTR AAA 2.04%
178D 2220025.1B 22 FUERITEREBR AAA 1.885%
224D+5Y 2028013.1B 20 FASRIT”4R 01 AAA 2.01%
230D+NY 2028017.1B 20 RIVERITIKER(R 01 AAA 2.045%
230D+NY 2028017.1B 20 RIVERITIKERfR 01 AAA 2.03%
230D+NY 2028017.1B 20 RIVERITIKER(R 01 AAA 2.02%
239D +5Y 2028018.1B 20 BRIT R AAA 2.00%
273D+5Y 2020036.1B 20 FELERIT 4R 01 AAA/AA+ 2.08%
278D +5Y(fk 2) 2028022.1B 20 BERIT”HR AAA 2.06%
288D+NY 2028023.1B 20 HEFEFHRITKERR 01 AAA 2.04%
320D+5Y(fk 2) 2020044.1B 20 FRRIT R AAA 2.04%
320D+5Y(fk 2) 2020044.1B 20 FRRIT R AAA 2.04%
324D+5Y 2028024.1B 20 PERITZHR AAA 2.02%
358D+5Y 2028034.1B 20 HARIT 4 03 AAA 2.035%
358D+5Y 2028034.1B 20 HARIT 4 03 AAA 2.035%
358D+5Y 2028034.1B 20 EARIT=% 03 AAA 2.035%
363D+NY 2028037.1B 20 FEARERITKER R AAA 2.03%
363D+NY 2028037.1B 20 FARERITKER R AAA 2.03%
363D+NY 2028037.1B 20 FARERITKER R AAA 2.03%
1Y+5Y 2028041.1B 20 TESRIT—4% 01 AAA 2.01%
1Y+5Y 2028041.1B 20 TESRIT—4% 01 AAA 2.01%
1.15Y+NY 2028048.1B 20 FERITKERR 02 AAA 2.05%
1.22Y+NY({k 1) 2028053.1B 20 FRERTTKERR 03 AAA 2.03%
1.22Y+NY({k 1) 2028053.1B 20 FERITIKER R 03 AAA 2.03%
1.26Y+5Y({k 1) 200219.1B 20 EFF 19 1.99%
1.33Y+5Y 2128002.1B 21 TERIT—4 01 AAA 2.01%
1.33Y+5Y 2128002.1B 21 TERIT—4 01 AAA 2.01%
1.48Y+5Y 2128008.1B 21 FERITZ 01 AAA 2.02%
1.49Y+NY 2128011.1B 21 HBEERITIKERTR 01 AAA 2.03%
1.49Y+NY 2128011.1B 21 HBEERITIKERTR 01 AAA 2.03%
1.57Y+NY 2128016.1B 21 RAERITKERR 01 AAA 2.16%
1.7Y+5Y({k 2) 2120047.1B 21 FRERIT 4R 01 AAA 2.06%
1.7Y+NY 2128021.1B 21 TRgtRITKER R 01 AAA 2.075%
1.7Y+NY 2128021.1B 21 TRgtRITKER R 01 AAA 2.04%
1.71Y+NY 2128022.1B 21 IBRITIKERIR AAA 2.07%
1.71Y+NY 2128022.1B 21 IBRITIKERIR AAA 2.04%
1.84Y({k 1) 212380013.1B 23 HAgtRITIR 01 AAA 1.98%
1.88Y+5Y({k 1) 2128025.1B 21 BIRRIT R 01 AAA 2.06%
1.88Y+5Y({k 1) 2128025.1B 21 BIRRIT R 01 AAA 2.06%
1.88Y+5Y(fk 1) 2128025.1B 21 BIRRIT R 01 AAA 2.03%
1.88Y+5Y({k 1) 2128025.1B 21 BIRRIT R 01 AAA 2.03%
2.01Y+5Y({k 2) 2128030.1B 21 RIBRIT "R AAA 2.06%
2.01Y+5Y({k 2) 2128030.1B 21 RIBRIT "R AAA 2.06%
2.15Y+NY 2128038.1B 21 RA$RITKERR 01 AAA 2.105%
2.17Y+NY 2120107.1B 21 HERITKER R AAA 2.14%
2.18Y 212380027.1B 23 HEIRITIR 05 AAA 1.98%
2.31Y+5Y 2228003.1B 22 34RITT4R 01 AAA 2.08%
2.33Y+5Y({k 2) 2228006.1B 22 FRERIT 4R 01 AAA 2.07%
2.33Y+5Y({k 2) 2228006.1B 22 FRERIT 4R 01 AAA 2.08%
2.33Y+5Y({k 2) 2228006.1B 22 FRERIT 4R 01 AAA 2.08%
2.33Y+5Y({k 2) 2228006.1B 22 FRERIT 4R 01 AAA 2.08%
2.33Y+5Y({k 2) 2228006.1B 22 FRERIT 4R 01 AAA 2.08%
2.33Y+5Y({k 2) 2228006.1B 22 FRERIT 4R 01 AAA 2.05%
2.45Y+5Y 2228017.1B 22 BRAERIT 4R 01 AAA 2.055%
2.45Y+5Y 2228017.1B 22 BRAERIT 4R 01 AAA 2.055%
2.55Y({k 1) 212480009.1B 24 HigiRITIR 01 AAA 2.02%
2.55Y({k 1) 212480009.1B 24 HigiRITIR 01 AAA 2.02%
2.55Y({k 1) 212480009.1B 24 HigiRITIR 01 AAA 2.01%
2.55Y({k 1) 212480009.1B 24 FigiRITIR 01 AAA 2.01%
2.59Y 2420016.1B 24 Jb5R1T 02 AAA 2.01%
2.64Y+1Y 312400001.1B 24 T17 TLAC &AL 01A AAA 2.08%
2.65Y+1Y({k 2) 312410001.1B 24 th1T TLAC IEEARE 01A AAA 2.08%
2.67Y 212480013.1B 24 X1{7{%R 01 AAA 1.95%
2.67Y 212480013.1B 24 X1{7{%R 01 AAA 1.95%
2.71Y 2420025.1B 24 B IRT/IMM1E 01 AAA 2.07%
2.73Y+5Y 2228039.1B 22 FERIT "R 01 AAA 2.06%
2.73Y+5Y 2228039.1B 22 FERIT "R 01 AAA 2.05%
2.91Y 212480050.1B 24 FEKIRITIR 02 AAA 2.00%
2.91Y+5Y({K 1) 092280065.1B 22 THTZHREEASR 03A AAA 2.07%
2.93Y+5Y({K 1) 092280080.IB 22 SERERIT—RAEAR O1A AAA 2.12%
2.93Y+5Y({K 1) 092280080.IB 22 SERERIT—RAEAKR O1A AAA 2.13%




2.93Y+5Y({K 1) 092280080.I1B 22 SERERIT—RAEAR O1A AAA 2.10%
2.93Y+1Y 312410005.1B 24T TLACHEERIR AAA 2.085%
01A(BC)
2.93Y+NY 092280083.I1B 22 FEATKERR 01 AAA 2.14%
2.96Y 212480021.1B 24 WS ERITIR 01 AAA 2.02%
2.96Y 212480021.1B 24 WS ERITIR 01 AAA 2.03%
2.96Y 212480021.1B 24 WS ERITIR 01 AAA 2.01%
2.96Y 212480021.1B 24 WS ERITIR 01 AAA 2.00%
2.97Y({k 1) 212480054.1B 24 ;£BEFE(R 01BC AAA 100
3.09Y+5Y 092280108.1B 22 th{T R RAMR 02A AAA 2.075%
3.09Y+5Y 092280108.1B 22 th{T R RAMR 02A AAA 2.07%
3.12Y+5Y({k 1) 092280131.1B 22 BT REALR 02A AAA 2.09%
3.12Y+5Y({k 1) 092280131.1B 22 BT REANR 02A AAA 2.09%
3.13Y+5Y 092280134.1B 22 T{T—HREALR 04A AAA 2.09%
3.13Y+5Y 092280134.1B 22 TIT ALK 04A AAA 2.08%
3.49Y+5Y 232380004.1B 23 RIT_REALRE 01A AAA 2.10%
3.73Y+NY 242380008.1B 23 FfTKER(R 01 AAA 2.15%
3.73Y+NY 242380008.1B 23 FfTKER(R 01 AAA 2.14%
3.93Y+NY 242380017.1B 23 RITIKERR 01 AAA 2.20%
3.93Y+5Y 232380036.1B 23 TATZREFASR 02A AAA 2.155%
4.18Y+5Y({k 1) 232380082.1B 23 IS IRIT AR R 02 AAA 2.19%
4.19Y+NY 242380033.1B 23 BITKERR 01 AAA 2.22%
4.24Y+5Y 232380089.1B 23 PIERITRENKRO1A AAA 2.21%
4.24Y+5Y 232380089.1B 23 PIERITZREANKRO1A AAA 2.20%
4.24Y+5Y 232380089.1B 23 PEFRITZREAROTA AAA 2.17%
4.24Y+5Y 232380089.1B 23 PEFRITZREAROTA AAA 2.17%
4.36Y+5Y 232480001.1B 24 PITZREAR 01A AAA 2.13%
4.36Y+5Y 232480001.1B 24 PITZREARR 01A AAA 2.13%
4.37Y+5Y 232480004.1B 24 RIT_REARR 01A AAA 2.155%
4.48Y+5Y({k 1) 1928003.1B 19 RASRIT 4% 01 AAA 2.13%
4.55Y+5Y 1928008.1B 19 RARIT 4 03 AAA 2.165%
4.58Y+5Y(fk 2) 232400013.1B 24 ShERIT AR R 01 AAA 2.45%
4.58Y+5Y 232480011.1B 24 RITRE AR 02A AAA 2.135%
4.58Y+5Y 232480011.1B 24 RITREALR 02A AAA 2.125%
4.58Y+5Y 232480011.1B 24 RITRE AR 02A AAA 2.125%
4.59Y +5Y({k 2) 232480014.1B 24 AT REARR 01A AAA 2.13%
4.64Y+1Y 312400002.1B 24 T1T TLAC IFEAR 018 AAA 2.115%
4.64Y+1Y 312400002.1B 24 T1T TLAC IF&AR 018 AAA 2.115%
4.7Y+NY 242400009.1B 24 RAITKER 02 AAA 2.22%
4.7Y+NY 242400009.1B 24 RAITKER 02 AAA 2.22%
4.7Y+NY 242400009.1B 24 RAITKER 02 AAA 2.22%
4.7Y+NY 242400009.1B 24 RAITKER 02 AAA 2.185%
4.7Y+NY 242400009.1B 24 RAITKER 02 AAA 2.185%
4.7Y+NY 242400009.1B 24 RAITKER 02 AAA 2.18%
4.71Y+NY 242480004.1B 24 HBRITKERE 01 AAA 2.29%
4.71Y+NY 242480004.1B 24 HBRITKERE 01 AAA 2.29%
4.71Y+NY 242480004.1B 24 HBRITKERE 01 AAA 2.235%
4.74Y+NY 242400011.1B 24 [T RIRITKER R 01 AAA 2.28%
4.76Y+NY 242400013.1B 24 A LERTTKER R 01 AAA/AA+ 2.41%
4.79Y+5Y({k 2) 232480033.1B 24 BT RE AR 02A AAA 2.135%
4.79Y+5Y 232480032.1B 24 SISRIT —RE AR 02 AAA 2.17%
4.8Y+NY 242480007.1B 24 T1T7KERK 01 AAA 2.185%
4.84Y+5Y 232480037.1B 24 AT RE AR 02A AAA 2.165%
4.84Y+5Y 232480037.1B 24 AT RE AR 02A AAA 2.16%
4.86Y+5Y({k 2) 232400032.1B 24 REBTRAT AR 02 AAA 2.355%
4.86Y+5Y({k 2) 232480039.1B 24 [T RIBITZREAR O0T1A AAA 2.22%
4.86Y+5Y({k 2) 232400032.1B 24 REBTRAT AR 02 AAA 2.355%
4.86Y+5Y({k 2) 232480039.1B 24 I RSRIT AR O1A AAA 2.22%
4.86Y+5Y({k 2) 232480039.1B 24 [T RIBITZREAR O0T1A AAA 2.20%
4.89Y+5Y 232480052.1B 24 HRIBITREAZKOTIA AAA 2.18%
4.89Y+5Y 232480052.1B 24 HRIBITREAZKOTIA AAA 2.18%
4.89Y+5Y 232480052.I1B 24 HRIBITREAZKOT1A AAA 2.18%
4.89Y+5Y 232480052.I1B 24 HRIBITREAZKOT1A AAA 2.18%
4.89Y+5Y 232480052.I1B 24 HRIBITREAZKOT1A AAA 2.18%
4.89Y+5Y 232480052.I1B 24 HRIBITREAZKOT1A AAA 2.18%
4.89Y+5Y 232480052.I1B 24 HRIBITREAZKOTIA AAA 2.18%
4.9Y+NY({k 1) 242400016.1B 24 FRAERITKER R 01 AAA 2.46%
4.9Y+NY({k 1) 242400016.1B 24 EAESRITKERR 01 AAA 2.46%
4.9Y+NY({k 1) 242400016.1B 24 RAERITKERR 01 AAA 2.45%
4.91Y+5Y 232480054.1B 24 BRIBITREA R 01 AAA/AA+ 2.35%
4.93Y+NY 242400020.1B 24 ZX{T7KERR 01BC AAA 2.22%
4.93Y+5Y 232480061.1B 24 TITZREASR 01A(BC) AAA 2.17%




4.93Y+5Y 232480061.1B 24 TAT"REARHR 01A(BC) AAA 2.17%
4.93Y+5Y 232480061.1B 24 TATREARfHR 01A(BC) AAA 2.17%
4.93Y+5Y 232480061.1B 24 TITZREAR 01A(BC) AAA 2.17%
4.93Y+5Y 232480061.1B 24 TITZREAR 01A(BC) AAA 2.135%
4.93Y+5Y 232480061.1B 24 TITZREAR 01A(BC) AAA 2.13%
4.93Y+5Y 232480061.1B 24 TITZREAR 01A(BC) AAA 2.125%
4.93Y+5Y 232480061.1B 24 TITZREAR 01A(BC) AAA 2.13%
4.93Y+5Y 232480061.1B 24 TITZREAR 01A(BC) AAA 2.13%
4.93Y+5Y 232480061.1B 24 TITZREAR 01A(BC) AAA 2.13%
4.93Y+5Y 232480061.1B 24 TITZREAR 01A(BC) AAA 2.13%
4.97Y+NY 242400025.1B 24 bR TKER R 01 AAA 2.28%
9.86Y+5Y 232480040.1B 24 [T RIRIT " REBEAFR 01B AAA 2.33%
9.93Y+5Y 232480062.1B 24 TITZREAR 01B(BC) AAA 2.27%
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