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= 1% k=3 ol &eld ol ok spread = ak7| 3 ol Meld O] %] FE e k)| spread
= 1118-3(02250-2106) 2021-06-10 | = | 2.205 -0.042 3,591,000 5 2+02140-2006-02 2020-06-02 | st| 2.115 —-0.025 O|E| 2.14 2,600,000
ZD17-6(01750-2012) | 2020-12-10 | = | 2.180 | —0.032 | 10,705,000 52F02120-2004-02 | 2020-04-02 | = | 2.092 | -0.023 | O[E| 2.12 13,240,000
=1117-2(01750-2006) 2020-06-10 | = | 2.084 -0.031 9,423,000 & 2H02160-2002-02 2020-02-02 | & 2.058 -0.022 Oo[E| 2.16 12,110,000 2Ed-14d
3¢l [F16-7(01250-1912) | 2019-12-10 | &F | 1.977 | —0.017 | 11,710,000 50102060-1912-02 | 2019-12-02 | & | 2.011 | —0.009 | O[¥| 2.06 12,440,000 | 0.27
=1116-2(01500-1906) 2019-06-10 | & 1.824 -0.009 11,868,000 £2t01850-1910-02 2019-10-02 | &= 1.955 —-0.004 OlFE| 1.85 11,970,000
=15-7(01750-1812) | 2018-12-10 | ® | 1.660 | —0.007 | 9,841,000 | 3 -2 E0101640-1908-02 | 2019-08-02 | =& | 1.906 | -0.007 | O[%| 1.64 11,900,000 [29-1.66
- 0.06 E0F01580-1906-02 | 2019-06-02 | & | 1.841 | —0.009 | ol%| 1.58 12,740,000 | 0.10
= 018-1(02375-2303) | 2023-03-10 | = | 2.472 | -0.050 | 9,879,000 £0101950-1905-01 | 2019-05-09 | & | 1.844 | -0.004 | O[%| 1.95 3,270,000
= 1117-4(02000-2209) 2022-09-10 | £ | 2.445 -0.042 9,626,000 £2H01600-1904-02 2019-04-02 | &t 1.794 -0.010 o[E| 1.60 12,200,000
= 116-10(01876-2203) | 2022-03-10 | = | 2.878 | —0.039 | 13,790,000 S0101960-1903-01 | 2019-03-09 | & | 1.799 | —0.005 | O[¥| 1.96 5,350,000
=1116-4(01375-2109) 2021-09-10 | & | 2.292 -0.042 10,077,000 £2H01900-1902-01 2019-02-09 | & 1.780 -0.007 olE| 1.90 2,320,000
=115-9(02000-2103) | 2021-03-10 | & | 2.2156 | —0.030 | 14,162,000 | 54-3¢ S0101640-1902-02 | 2019-02-02 | & | 1.760 | —0.009 | O[E| 1.64 10,690,000
54 [=1115-4(02000-2009) 2020-09-10 | = | 2.141 -0.024 14,966,000 0.29 £2H01850-1901-01 2019-01-09 | &= 1.750 —-0.001 O[FE| 1.85 2,340,000
= 1115-1(02000-2003) | 2020-03-10 | &F | 2.025 | -0.017 | 12,398,000 S0101820-1812-01 | 2018-12-09 | & | 1.711 | —0.001 | ol¥| 1.82 2,290,000
= 1114-4(02750-1909) 2019-09-10 | &t | 1.916 -0.008 11,553,000 5d-2d £2IDC018-1203-182| 2018-12-03 | & 1.675 0.000 aell 1.66 500,000
=14-1(03125-1903) | 2019-03-10 | & | 1.788 | —0.007 | 13,935,000 | 0.36 S0101720-1812-02 | 2018-12-02 | & | 1.674 | —0.001 | o[E| 1.72 7,780,000 |1.69-14
= 1113-5(0325-1809) 2018-09-10 | & 1.595 -0.004 5,408,059 E2IDC018-1121-182] 2018-11-21 | &= 1.674 0.000 el 1.71 530,000 0.17
S0101870-1811-01 | 2018-11-09 | = | 1.669 | 0.000 | ol¥| 1.87 1,700,000
= 1118-4(02625-2806) 2028-06-10 | £ | 2.706 -0.044 1,421,000 S2IDC018-1106-182] 2018-11-06 | & | 1.667 0.000 ol 1.71 500,000
S T17-7(02375-2712) | 2027-12-10 | = | 2.707 | —0.045 | 11,903,000 S9IDC018-1016-182] 2018-10-16 | = | 1.648 | 0.000 | &rel| 1.68 600,000
=1117-3(02125-2706) 2027-06-10 | = | 2.702 -0.046 12,572,000 £2t01610-1810-01 2018-10-08 | & 1.642 0.000 olE| 1.61 1,970,000
=116-8(01500-2612) | 2026-12-10 | = | 2.690 | —0.045 | 13,063,000 S0101330-1810-02 | 2018-10-02 | = | 1.621 | 0.000 | ol¥| 1.33 7,630,000
= 1116-3(01875-2606) 2026-06-10 | &= | 2.664 -0.045 12,212,000 & |S¢2tDC018-1002-182] 2018-10-02 | &t 1.621 0.000 gell 1.72 540,000
= 115-8(02250-2512) | 2025-12-10 | = | 2.642 | —0.045 | 12,870,012 | 1044-51 SoIDC018-0918-182] 2018-09-18 | &F | 1.614 | 0.000 | &ol| 1.67 430,000
= 1115-2(02250-2506) 2025-06-10 | =t | 2.615 -0.045 15,050,000 0.24 ot | S2+01500-1809-01 2018-09-09 | & 1.603 -0.002 O[FE| 1.50 1,870,000
= 114-5(03000-2409) | 2024-09-10 | &F | 2.5697 | —0.047 | 16,397,030 S oIDC018-0904-182] 2018-09-04 | = | 1.691 | 0.000 | &el| 1.63 470,000
= 1114-2(03500-2403) 2024-03-10 | & 2.579 -0.046 13,194,001 | |S°tDC018-0822-091| 2018-08-22 | &= 1.560 0.000 ael| 1.59 810,000
10W|=13-6(03375-2309) | 2023-09-10 | & | 2.546 | —0.047 | 12,430,026 SoIDC018-0821-182] 2018-08-21 | = | 1.560 | 0.000 | &el| 1.62 470,000
= 1113-2(03000-2303) 2023-03-10 | & | 2.506 -0.048 12,262,020 | 104-34 E2tDC018-0814-091| 2018-08-14 | 3} 1.550 0.000 gel| 1.53 910,000
= 112-3(03750-2206) | 2022-06-10 | = | 2.430 | -0.042 | 15,281,500 | 0.53 S0101520-1808-01 | 2018-08-09 | = | 1.548 | 0.000 | Ol¥| 1.52 2,560,000
=1111-3(04250-2106) 2021-06-10 | = | 2.255 -0.034 21,164,959 £2tDC018-0807-182| 2018-08-07 | &t 1.544 0.000 ael| 1.61 720,000
= 1110-3(05000-2006) | 2020-06-10 | & | 2.085 | —0.030 | 17,901,000 S 9fDC018-0807-091| 2018-08-07 | =f | 1.544 | 0.000 | &rol| 1.54 1,000,000
= 1108-5(05750-1809) 2018-09-10 | & 1.5695 -0.004 21,171,110 &2H01250-1808-02 2018-08-02 | = 1.539 0.000 O[FE| 1.25 7,520,000
=7T18-5(01750-2806) | 2028-06-10 | £ | 1.749 | -0.027 700,000 S oIDC018-0801-091] 2018-08-01 | & | 1.589 | 0.000 | &el| 1.55 1,000,000
E7H6-5(01000-2606) 2026-06-10 | = | 1.767 —0.040 4,053,020 £2IDC018-0724-182| 2018-07-24 | &t 1.539 0.000 ael| 1.56 500,000
27H5-5(01750-2506) | 2025-06-10 | =F | 1.402 | —0.035 | 1,135,030 | 104-21 S oIDC018-0724-091] 2018-07-24 | = | 1.589 | 0.000 | &el| 1.56 1,000,000
£7H3-4(01125-2306) 2023-06-10 | & | 0.991 -0.034 941,312 0.59 £2tDC018-0717-091| 2018-07-17 | &t 1.536 0.000 gell 1.57 1,200,000
=7H1-4(0150-2106) 2021-06-10 | = | 0.880 | —0.032 | 3,257,051 SoIDC018-0710-182] 2018-07-10 | &F| 1.685 | 0.000 | &el| 1.59 600,000
=7H0-4(0275-2006) 2020-06-10 | & | 0.587 -0.031 1,030,000 &2H01460-1807-01 2018-07-09 | & 1.535 0.000 O[E| 1.46 2,470,000
S 117-5(02250-3709) | 2037-09-10 | = | 2.690 | —0.042 | 7,332,000 S°fDC018-0703-091| 2018-07-03 | =F | 1.533 | 0.000 | &Fel| 1.54 1,300,000
= 1116-6(01500-3609) 2036-09-10 | &= | 2.692 -0.043 9,793,000 £2tDC018-0619-091| 2018-06-19 | &t 1.527 0.000 gell 1.57 620,000
= 15-6(02625-3509) | 2035-09-10 | © | 2.692 | —0.043 | 12,359,002 S oIDC018-0612-091] 2018-06-12 | & | 1.626 | 0.000 | &el| 1.54 790,000
=1113-8(03750-3312) 2033-12-10 | £ | 2.698 -0.042 17,673,540 | 204-104 0| 1900-01-00 | O 0.000 -1.526 gel| 0.00 -
= 311-7(0400-3112) 2031-12-10 | & | 2.699 | —0.042 | 19,875,560 | -0.017
20| =1110-7(0475-3012) 2030-12-10 | =} | 2.701 -0.043 11,352,300
= 9-5(0550-2912) 2029-12-10 | ® | 2.704 | —0.043 | 11,341,300
= 118-2(0550-2803) 2028-03-10 | & | 2.707 -0.045 10,927,000
= 317-3(0525-2703) 2027-03-10 | = | 2.694 | —0.045 | 5,191,000
= 116-1(0575-2603) 2026-03-10 | 3t | 2.651 -0.045 6,663,210
3011[=118-2(02625-4803) | 2048-03—10 | &F | 2.671 | —0.029 | 9,689,000 |30t1-20
=1117-1(02125-4703) 2047-03-10 | & 2.666 -0.029 21,413,000
= 3116-1(0200-4603) 2046-03-10 | & | 2.676 | —0.029 | 14,387,000 =
=1114-7(02750-4412) 2044-12-10 | £ | 2.686 -0.031 15,083,029 -0.019 ]EDO:‘ 3M 6M M 1Y 1.5Y 2Y 2.5Y 3Y 4Y 5Y Al 10Y
Z212-5(0300 4212) | 2042- 12710 [ ] 2,691 ] 0,035 | 20,278,021 207 |1.561 |1.664 [1.776 | 1.839 |1.973 | 2.069 |2.084 |2.180 |2.373 | 2.472 | 2.599 | 2.707
m‘%lW 6-9(01500-6609) 2066-09-10 | & | 2.659 -0.028 1,644,000
2% 15 |1.584 |1.696 |1.803 | 1.871 [2.003 |2.106 | 2.168 |2.304 [2.395 | 2.625 - -

=0 |2 0] B P AFEFOY (& oF,
S e ¥ | CWeT [SEICTE soread ] | s | 1670 |1.600 |1.872 |1.075 |2.101 |2.007 2,067 |2.370 [2.472 [ 2677 | 2716 [ 2787
HAUFE1E18-05 2023-05-31 | = | 2.626 | -0.049 1,616,241 | -=1059 | Py e R X341 636 [1.760 | 1.842 | 1.915 |2.057 |2.200 | 2.217 [2.340 |2.459 | 2.656 | 2.684 |2.749

2 [FUF1518-04 2023-04-30 | & | 2.605 | -0.048 1217574 0.15
FOFH1518-03 2023-03-31 | = | 2.583 | -0.046 1,528,448 S5 AAA] 1.670 | 1.800 | 1.873 | 1.977 |2.101 | 2.235 | 2.253 | 2.365 | 2.473 | 2.675 | 2.715 | 2.786

= |Zer=ar=1s ar 3 —

g el e o et 40t A+ 1,698 |1.838 | 1911 |2.011 |2.146 |2.287 |2.308 |2.414 |2.628 | 2.781 | 2.846 |2.971
SRS 711 2022-11-30 | = | 2506 | —0.044 1,256,716 A [1.639 |1.763 |1.851 |1.917 | 2.063 |2.204 |2.230 | 2.347 |2.463 |2.657 |2.723 | 2.817

7 |[BITN S F18-06 2023-06-30 | & | 2.676 | —0.049 73,808 | A= A154 -

of [Z71A57H2Z18-05 2023-05-31 | = | 2.669 | -0.049 39,210 | ~—= 154 Za2A |1.639 |1.763 |1.851 |1.917 | 2.063 | 2.204 | 2.237 |2.355 | 2.480 | 2.671 |2.749 |2.852

2 |Z71x124712H18-04 2023-04-30 | & 2.649 -0.049 34,083 0.20 EiE

—ToTE = z076= 5050137 T | 2253 | =0.055 580 000 28 AAA| 1.656 | 1.785 |1.878 | 1.952 |2.103 | 2.248 | 2.284 | 2.398 |2.494 | 2.683 | 2.787 [2.910

o |[TE&ETISM2017-1 | 2020-T1-01 | & [72.220 | -0.025 | 1,520,000 2aiif AA+[1.704 [1.844 |1.925 | 2.023 [2.156 | 2.316 | 2.357 | 2.470 |2.563 | 2.741 | 2.826 | 2.957
of 2 AMSH| 2] 2015-1 2020-11-25 | &= | 2.223 -0.026 880,000

o of 2 A2 3 2016-2 2019-08-09 | 2 | 1.968 —-0.009 1,300,000 AA+ [1.771 |1.886 |1.985 |2.095 | 2.241 |2.397 | 2.414 |2.549 |2.678 | 2.916 |3.023 | 3.341
of 2 AMEH| 2120161 2019-03-23 | £ | 1.852 —-0.005 670,000 ofl 234 7}

A TS AESA20156 2016-10-02 | &1 | 1.680 5001 Ta00.000]| =23 | | = AAO [1.807 |1.908 |2.004 | 2.122 |2.276 |2.449 |2.495 |2.673 |2.820 |3.103 |3.215 |3.570
2 4&7[342013-4 2018-07-30 | & | 1.588 | -0.001 880,000 | 0.07 bl AA-11.823 |1.920 |2.031 [2.136 |2.310 |2.479 | 2.559 |2.798 |2.984 | 3.280 | 3.400 | 3.823
T=20757 5055054 = | 2042 | 007 350000 A+ [2.008 |2.088 |2.199 | 2.315 | 2.455 | 2.838 | 3.097 |3.514 |3.623 | 3.875 | 4.036 | 4.445
0 £2017-4 2022-08-23 | =t | 2.530 -0.043 1,200,000
AE2017-3 025-06-T4 | = | 2480 | ~0.047 5000007 o125 AAA 11.769 | 1.878 | 1.953 | 2.053 |2.171 |2.332 | 2.384 |2.543 |2.607 | 2.786 | 2.862 | 2.998
o[ £2015-1 2022-01-21 | = | 2.440 | -0.038 600,000 | —=154 o | AA+[1.800 |1.904 [1.972 |2.076 | 2.188 | 2.357 |2.406 |2.580 |2.655 |2.873 |3.014 |3.285
0 £2018-3 2021-05-28 | = | 2.346 -0.033 400,000 0.17 T
E2017-2 2001-05-17 | = [ 2.863 | =0.034 900,000 & | AAD | 1.847 | 1.949 |2.017 | 2.107 | 2.220 | 2.399 | 2.447 |2.620 | 2.705 | 2.940 |3.171 | 3.676
520162 2021-02-21 | @ ] 2.822 | 0050 | 260000f cASSH | AA- |1.881 | 1.988 |2.051 |2.143 | 2.260 | 2.438 |2.490 |2.663 |2.778 | 3.049 | 3.376 |4.026

o 0 £2017-1 2021-01-18 | & 2.287 -0.028 440,000 | -=234 M
o £2017-5 2020-10-18 | & | 2.259 | -0.025 290,000 | o0.18 o | A+ ]2.030 |2.159 |2.223 |2.318 |2.434 |2.669 |2.730 |3.031 |3.218 [ 3.593 | 3.916 | 4.564

= |0152015-4 2020-04-29 | = | 2.219 -0.020 1,000,000 XH

= lor=soe3 20200318 | =1 2187 | 0017 T 1 210.000 A0 |2.177 |2.310 | 2.380 | 2.492 |2.612 | 2.839 | 2.934 | 3.288 |3.555 | 3.994 | 4.340 |5.008
o52015-2 2020-02-04 | =t [ 2161 | -0.013 920,000 A- |2.401 |2.551 |2.621 [2.748 |2.871 |3.127 |3.285 | 3.679 |4.005 |4.531 |4.826 |5.474
0 £2016-3 2019-12-08 | & 2.099 -0.010 600,000 =
0 £2016-2 2019-03-18 | & | 1.903 | -0.006 1,140,000 J89 1D 7D | 10D | 15D | 1M 2M 3M 4M 6M 1Y 2Y
0 £2016-1 2019-01-13 | & 1.882 —-0.003 890,000
0[52015-6 2018-09-03 | & | 1722 | —0.002 1,010,000 CDIAAA| 1.51] 1.53]- 1.56] 1.59] 1.62] 165 1.71) 1.79] 1.93] 2.17

P 6/11 1 6/8 6/7 6/5 6/4 6/1 ] 5/31 | 5/30 5/08 1 BJob | B/o4 | Bjo3 b/l | 5/18 [ 5/i7 [ 5/i6 1 5/15 T 5/14 1 5/11
=130&-=1) 105 [-0.036 |-0.052 [-0.035 |-0.038 [-0.035 [-0.015 |-0.005 ] 0.005
=204 - =108 [-0.017 [-0.020 [-0.007 [-0.010 |-0.012 | 0.000 | 0.010 | 0.020
20108 - =05 [0.236 230 | 0.217 [0.230 J0.220 [0.218 [0.210 [ 0.207
=054 - =34 .292 310 |0.298 [0.295 [ 0.205 [0.282 [0.293 [ 0.203
20108 - =03 [ 0.527 0.525 | 0.515 [ 0.500 | 0.508 | 0.500
20108 - =0 [ 0.502 0.615 |0.597 | 0.585 | 0.585 | 0.582

B - =0t .065 0.090 J0.082 ]0.085 | 0.082 | 0.082

- o .274 0.278 10.262 | 0.255 | 0.248 | 0.240
- =5 153 0.152 10.155 10.167 | 0.169 | 0.165
— EoHu 110 0.110 ]0.109 [0.107 ] 0.105 ] 0.104
- solod 133 Jo. . 0.143 10.143 10.145 [ 0.145 [ 0.145
- =234 .218 0.216 | 0.216 |0.216 | 0.216 | 0.216
- =54 .21 0.210 J0.210 J0.210 J0.210 J0.210
- =34 .185 0.185 J0.185 |0.185 | 0.185 | 0.185
- =54 .203 0.202 J0.202 ] 0.202 | 0.202 | 0.202

5 - =20104 | 0.079 0.079 0.079 ] 0.079 | 0.079 | 0.079
AAA-3E - =134 | 0.483 0.476 | 0.476 | 0.474 | 0.470 | 0.468
AHAA-BE - =154 | 0.577 0.574 | 0.574 | 0.571 | 0.568 | 0.568
JtER2E - 2034 [0.217 0.196 10.203 ]0.197 | 0.200 | 0.195
JIEM3E - =034 [0.369 | 0. . 0.361 | 0.361 | 0.361 | 0.361 | 0.359

03l 1430 6 0.002 ] 0.001 ] 0.002 0,001 ]-0.000]-0.004




