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Shanghai CFETS-NEX Intersatiseal Money Broking

Wind #iEE7x, 2\ 942 {Z7ui#EEIEF0 900 {ZcEEM & EF2IEA.

Ef=75mE 280D 240015 1.41-1.425; 2.82Y 240016 1.565-1.605; 4.74Y 240014 1.74-1.79; 6.68Y 240013 1.95-2.00; 9.6Y 240011

2.08-2.118; 29Y 230023 2.245-2.29,

-/ . ] /' |/ | “

2.0950

FE B E5(%) 1.4200
4 B E®R %) 1.4250
T 5(%) 0.0050

T

1.5800

1.5625

-0.0175

ERMRSE 280D 240421 1.685-1.715;

2.2225,

FEE JEEFF SRR M%)
5 BIFEFERG®)
(%)
rE B E FH5R(%)
4 B EFR®)

(%)

B eouss

SBIRITIENERMIAIZER, EMNREEEH 2025 F Q2 HifR,
B-708) , ESHAEN; 70D 012482468.1B 24 thz3EEHT SCPOO2(RIGIZENE) AAA 7E2.00%3 (fffE-2 (I8) |
140D 012483033.IB 24 KEHEEE SCPO08 AAA 7E 2.12%RE3% (fEMIS)
2.07%m3 (HERIE)  FEMEES, Kin/sHE, 273D 042480363.1B 24 B

206D 012482441.1B 24 F{F45 SCP012 AAA 1F 2.40%FK3: (fH{E-8 (fiE) ,

1.6700

1.6800

0.0100

1.7000

1.7000

0.0000

4.35Y 240203 1.825-1.875;

1.7600

1.7800

0.0200

1.7900

1.8200

0.0300

1.7750

1.8000

0.0250

1.8800

1.9000

0.0200

1.8455

1.8750

0.0295

1.9650

1.9900

0.0250

PEEPFTRITARRRNEGESE, 10 B 18 HLEREAR, HERIFSIUTRT 1084 {Z7t 7 XEfFE]

6.01Y 200215 2.01-2.03 ;

2.1700

2.1700

0.0000

2.0650

2.0800

0.0150

[2024-10-18]

2.1150

0.0200

9.71Y 240420 2.1875-

2.2050

2.2200

0.0150

21775

2.1970

0.0195

*Eim/SE, 5D 012483136.1B 24 F{Lfg SCP004 AAA 7£1.90%m32 (f&

BeHBsH, PKimoH,

, SRITHAES; 95D 012481478.1B 24 41 SCP003 AAA &

ZBE+itE CPO0T AA+ 7E 3.06%p3r (fhfE-2 fIs)

B AN,

Him, PRIRERETT.

A = N TN - N I
AAA 1.96 1.95 2.01 2.01 2.06

B ERER

SHERIEEIRIER
(BP)

B ou=e

AA+

AA

AAA

AA+

AA

AA-

1.97

1.98

2.15

2.08

SHPERRIBETX, 1-3 FERTERE, 23

1.51Y) 1£2.17%{&A{E 0.5bp (ZERAZ; 24 BB/ MTNOOT (AAA, 2.86Y) 7£ 2.14%=f4(E 1bp MEMAZ;

4.24Y) 1 2.28%=fhE 1bp fIEMAS; 24 #ETE MTNOO1T (AAA, 4.58Y) BYAITE 2.58%, fHEIBEMXK;

1.99

2.01

2.13

qEZ L6
=]z]5

2.0

2.03

2.22

2.0

2.03

2.05

2.23

2.02

2.1

2.18

2.02

2.18

2.15

2.16

2.06

2.13

2.25

2.0 1

2.09 -3

2.18 -5

2.2 5

2.13

2.13

2.3

2.01 5

2.18 -5

2.2 -7

2.2 10

Bl MTNOO9 (AAA, 1.06Y) £ 2.18%{Ffh{E 2bp BIMIEMZR; 23 JIIEE MTN004 (AAA
3 3 5 FFHARR, 24 tutgdis MTNOOT (AAA,

24 352 MTNO032 (AAA, 4.84Y) RRE

WaiE, BAFRIZR 1.50%,

BEESHEES;



2.91%, f&fd 6bp &, 5Y REALHAR, 24 EFE MTNO02 (AAA, 9.67Y) £ 2.55%f[fA(E Sbp BIVEMA; 24 TRERE MTNO04B (AAA,

9.73Y) BAZTE 2.75%, {HERINERRR. SRS, S HPERE ™T.

2.26 2.45

AAA+ 2.01 None
AAA 2.14 2.25 244 None None
YU R
AA+ 2.26 2.39 2.6 None None
AA 2.38 2.52 2.95 None None
AAA+ 2.01 0 2.13 1 2.25 1 2.44 1 None None
SRS EhIEE AAA 2.15 -1 2.24 1 2.43 1 None = None None | None
(BP) AA+ 2.28 -2 24 -1 2.6 0 None None None ' None
AA 24 -2 2.53 -1 2.95 0 None None None ' None

B cus

IR, BE, 5@, BT RENSHREWESS. IfsmE, 237

X5 01 AAA FRRFE 2.22%, 1+

HERKIR

01 AA+ FRTE 2.50%, HEHERE

2 02 AAA BRRTE 2.15%, $RITEH, EELA, 22

Gset, BEXA. 24 182 01 AAA pIRXTE 2.25%., 1IRT5TH, 20 HE 03 AAA B3ZTE 2.09%, EEEH, EEXA, 22

AAA BEZTE 2.72% &5k, REGSEN. 24 TRE K4 AAA BETE 2.71%.

|

SHIRTERAZER, TiaSLET, BEEBERE, SHRISRFRS. SY KMTTREETRNERK, BEMEGE2,
FREMNEMERIT, THFRRE
B, €. FEEY. SRS 3y 3
RRSEMEBERENREL2 Z2E, ESMRTHESEIES.

, IR,

BAIGIEME-2, BEEBETEMAE+2

Wi, EEIIHE,

L

BEERRTEEES,

17, EEWENREGE2, ]/T
KM, BEARGE2 £6, BELITER/E2, BSMERES

S, BE2XAN. 20 BEKMR AA+ BRE 2.44%, Kin/IH, 24 Ek 04 AAA BaZfE 2.80%, 24 HiE 04

—ET™MTEME-
. SRS ES. RIGHSE. 3Y i

EREERBE LT, mNBSEHERE. RERSH, fRNESHEEREZHIOESRE, 10 FHISHIHMRIE reoffer (100) Mk, =/, HEEZER
REFERELYF, 3 FHIPEIEFHZRIRMIE+74.5, WIRIRR, HIANTIRSE—SFHEK, ERTHISENIESRRERL, - RIRBERE, Fik L

Bk 0.5-1pt, BRL . IwZEF LK 0.25-0.5pt,

SHERR

ijazaw s BSRI (RITHH) _

012481438.1B 24 EIEA SCP002 1.93%
5D 012483136.1B 24 th{kp& SCP004 AAA 1.90%
7D 012480376.1B 24 ;7R SCPO01 AA+ 2.25%
11D 012481365.1B 24 7EfS SCP0O10 AAA 1.85%
13D 042480005.1B 4 1384 CPOO1 AAA 2.01%
54D 012481281.1B 24 FrEKSS SCPO01 AA+ 2.05%
70D 012482468.1B 24 th3ZERHT SCPO02(FIBIZE AAA 2.00%
)
70D 012481936.1B 24 ZTHF#E SCP002 AAA 2.00%
88D 012481343.1B 24 &8 SCP002(Z Fitfr>¥ AA+ 2.26%
88D 012481343.1B 24 &3 SCP002(Z Fitfr>¥ AA+ 2.26%
93D(f%k 1) 012482194.1B 24 228 SCP002 AAA 2.07%
95D 012481478.1B 24 H&$= SCP003 AAA 2.07%
140D 042480121.1B 24 BRREIEZ CPOO1 AA+ 2.30%
140D 012483033.1B 24 KpFEEE SCP0O08 AAA 2.12%
140D 012483033.1B 24 KpFEEE SCPO08 AAA 2.12%
140D 012483033.1B 24 KpFEEE SCPO08 AAA 2.12%
147D 012481847.1B 24 fE)Hihgk SCP002 AAA 2.04%
148D({k 2) 042480146.1B 24 [{IFEEFF CP0O02 AA 2.35%
156D (1% 1) 012481948.1B 24 B3k SCP002 AA+ 2.32%
175D 012482142.1B 24 ¥ [=rgis SCPO03 AAA 4.65%
178D 012483317.1B 24 EBIGREFN SCPO02 AAA 2.05%
206D 012482441.1B 24 3R SCP012 AAA 2.40%
252D 012483226.1B 24 K1&2E SCP004 AAA 100
252D 012483226.1B 24 K1&2E SCP004 AAA 100
252D 012483226.1B 24 K1&2E SCP004 AAA 100
252D 012483226.1B 24 K1&2E SCP004 AAA 100
273D 042480363.1B EBA1th CPOO1 AA+ 3.06%
306D 042480490.1B 24 By CP024 AAA 1.98%
SERERR
AT B BRI (RITH)



10D+NY
19D+NY
35D
35D
47D
51D({k 1)
67D
67D
79D+2Y
87D
111D+NY
115D
115D
122D
125D
126D
128D +2Y
135D({k 1)
142D(fk 1)
144D
144D
160D
163D({k 1)
172D
178D
185D
186D
189D
189D
190D +2Y
207D
207D

219D+NY({X 1)

240D ({k 1)
243D
261D({k 1)
275D+2Y
295D (K 2)
311D+NY
311D+NY
326D+NY
359D(fk 1)
359D(fk 1)
360D
1Y+2Y
1Y+2Y
1.02Y+1Y
1.06Y({k 1)
1.06Y({k 1)
1.06Y({k 1)
1.1Y({k 1)
1.35Y
1.4Y+NY
1.4Y+NY
1.42Y
1.5Y({k 2)
1.51Y
1.51Y
1.64Y
1.66Y
1.74Y
1.91Y+2Y
2.04Y+2Y
2.07Y
2.21Y
2.35Y+NY
2.35Y+NY
2.36Y(fk 1)
2.36Y(fk 1)
2.63Y(fk 2)
2.63Y({k 2)
2.67Y({k 1)

102102157.1B
101901521.1B
102103046.1B
102103046.1B
101901649.1B
102103195.1B
102103330.1B
102103330.1B
102280002.1B
102382693.1B
102380149.1B
102380169.1B
102380169.1B
102000120.1B
102380239.1B
102280303.1B
102280335.1B
102280403.1B
102280461.1B
132280020.1B
132280020.1B
102300323.1B
102000525.1B
102383431.1B
102380872.1B
102000749.1B
102280901.1B
102280918.1B
102280918.1B
102200147.1B
102481920.1B
102481920.1B
102281115.1B
102281278.1B
102001206.1B
102381594.1B
102281588.1B
102281738.1B
102281908.1B
102281908.1B
102282064.1B
102282229.1B
102282229.1B
102282233.1B
102282287.1B
102282287.1B
102382876.1B
102383020.1B
102383020.1B
102383020.1B
102383132.1B
102380270.1B
102480813.1B
102480813.1B
102480980.1B
102380938.1B
102380991.1B
102100793.1B
102383282.1B
102101084.1B
102101310.1B
102382474.1B
102382953.1B
102383035.1B
102480012.1B
102280340.1B
102280340.1B
102480599.1B
102480630.1B
102482158.1B
102482158.1B
102482388.1B

21 7KFJPg MTNOOT
B2/ MTNOO1
21 Fafinik MTNOO3
21 Fafinik MTNOO3
19 BEIEL, MTNOO7
21 g MTNO04
21 fIKFE#E MTNOO2
21 fIKFE#E MTNOO2
22 FFEiki% MTNOOT
—5FEEE MTNOO2
23 [HiZE K MTN002
23 BLZFF MTNOOT
23 BEZFF MTNOOT
20 HEHI#Z MTN002
23 75EZE MTNOOT
22 Rrhii% MTNOOT
22 FMiREE MTNOO3
22 173 MTN002

22 B THE MTNOO2(56)

22 #EEx GNOO1
22 #EEx GNOO1
23 H37#% MTNOOT
20 BEMItEE MTNOO1
23 73Z=i% MTNOO3
23 553 MTNOOT
20 I3t 8 MTNOO1
22 E=FEEHF MTNOO1A
22 REZ MTNO0O1
22 REZ MTNO0O1
22 &R MTNOO4
24 EBAtitE MTNOO1
24 BB+t MTNOO1
2 =L E MTNOOT
22 EfE#%E MTNOO1
20 ZSHEME; MTNOO
23 £FRHiR MTN0O2
22 |#425F MTNOO1
22 FT=3UHIE MTNOO
22 FELLIFF & MTNO04
22 FELLIFF & MTNO04
22 BRFE#H MTNOO3
22 EREEIR MTNOO1
22 EREEIR MTNOO1
22 K& E MTNOO1
L7 MTNOO4
2 228 MTNOO4
23 KB&RE MTN003
23 ZAREkE MTNOO9
23 ZREkE MTNOO9
23 ZAREkE MTNOO9
23 =A% MTNOO4
23 EIIE MTNOO1
24 FIEFEE MTNOO1
24 FIEFEE MTNOO1
24 HER MTNOO1
23 FREEE MTNO11
23 )IIEiE MTN004
21 B3kt MTNOO3
23 jEizE MTNO14
21 EElIE N MTN002
21 ERE# MTNOOT
23 EpHi%E MTNOO1
23 JtEEER MTNOO4
23 THRHEE MTNOO3
24 1E1%E MTNOOT
22 BN 3Z MTNOO2
22 BN 3Z MTNOO2

24 BE1k, MTNOO1 (ET3548EH)

24 BERERH MTNOO1B
24 efzE MTNO21
24 #efzE MTNO21

24 LR MTNOO1

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

2.40%
2.50%
1.94%
1.94%
2.00%
2.04%
2.08%
2.08%
2.15%
2.12%
2.17%
2.30%
2.30%
2.18%
2.28%
2.17%
2.17%
2.10%
1.98%
2.00%
2.00%
3.40%
2.37%
2.30%
2.28%
2.90%
2.11%
2.15%
2.15%
2.17%
3.05%
3.05%
2.39%
2.19%
2.20%
2.30%
2.06%
2.31%
2.43%
2.43%
2.11%
2.24%
2.24%
2.09%
2.07%
2.07%
2.60%
2.18%
2.18%
2.18%
2.37%
2.26%
2.25%
2.25%
2.32%
2.06%
2.17%
2.17%
2.45%
3.15%
2.23%
2.26%
2.38%
2.40%
2.45%
2.25%
2.23%
2.40%
2.9528%
2.65%
2.62%
2.45%



2.76Y
2.86Y({X 2)
2.87Y
2.87Y
2.88Y
2.98Y
2.99Y+2Y({K 1)
4.24Y
4.24Y
4.9Y
9.4Y
9.4Y
9.6Y+5Y
9.67Y
9.68Y({X 2)
9.71Y
9.71Y
9.73Y
9.86Y
14.82Y
29.8Y
29.8Y

SHEEIVEREER

BRR s FEHRIB (R1THH) _

35D
35D
52D+1.99Y
64D(fk 2)
89D
113D({% 2)
113D({% 2)
113D({% 2)
113D({% 2)
126D
131D
131D
135D+NY({k 1)
137D
141D({% 2)
141D({% 2)
144D+2Y
151D
151D
161D+1Y({X 2)
161D+1Y({X 2)
170D +2Y
185D
185D
187D+2Y
190D+1Y({K 1)
199D({k 1)
199D({k 1)
246D (fk 2)
263D
263D
267D(fk 2)
268D+NY({X 1)
272D
275D(fK 1)
283D
292D
296D +1Y
307D
310D({x 1)
318D +3Y
336D
336D
343D +NY
1Y({k 2)

102483136.1B
102483857.1B
101771009.1B
101771009.1B
102483925.1B
102484363.1B
102484387.1B
102480129.1B
102480129.1B
102484083.1B
102480840.1B
102480857.1B
102482016.1B
102482394.1B
102482671.1B
102482831.1B
102482831.1B
102400859.1B
102483816.1B
102483487.1B
102483342.1B
102483342.1B

197593.SH
185010.SH
197593.SH
188025.SH
114534.SH
162987.SH
138869.SH
138869.SH
138871.SH
138871.SH
185367.SH
148929.57
148929.57
163943.SH
185458.SH
254098.SH
254098.SH
185494.SH
166325.SH
166325.SH
250521.SH
250521.SH
149871.5Z
163449.SH
196333.SH
2080112.1B
250978.SH
250712.SH
185742.SH
251523.SH
185986.SH
185986.SH
194831.SH
194908.SH
167237.SH

092280020.1B

163780.SH
152531.SH
133607.5Z
252043.SH
137714.SH
252239.SH
148066.5Z
148066.5Z
148076.5Z
182972.SH

22 TSR 01(f

24 ;X5 MTNO11
24 B3R MTNOO1
17 $r&R5EE MTNOO1
17 $r&R5EE MTNOO1

24 a1 MTNOO4(RI B E4R)

24 (REUN MTNOO1
24 FZ3EEZ MTNOO1
24 fUEE% MTNOO1
24 fUEE% MTNOO1
24 FfiffE MTNOO1
24 R ER=#T MTNOOT
24 BXFIHR#E MTNOO1
24 HEARE MTNOO3
24 FEAE MTNO02
24 12JHEZFF MTNOO5
24 E8erB 1 MTNOO6

24 ZREEEF MTNOO6

24 JREEREER MTNOO4B
24 7 EfE MTNOO6 (R BIZEHER)

24 Fhimigiz MTNOO1
24 Hh{i& MTNOO4
24 Hh{i& MTNOO4

21 =Bk 07
21 /3@ 11
21 =Bk 07
21 42 01
22 Rl K2
20 413% 01
23 /518 01
23 /518 01
23 i G1
23 i G1
22 gz C

241-D10
241-D10
20 347 Y1
22 BR 01
24 gtz D2
24 gz D2
22 i&5,03
20 E12 01
20 E12 01
23 1% 02
23 1% 02
22 FBFE 02
20 ;@) 03
22 E12 01

20 HEESR 01
23 S 07
23 F5[E F2
22 16 C1
3510

22 4R 03
22 4R 03
22 54203
22 R)IIY1
20 EEIR

20 B3 G1
20 HE 03
23 Bt V2
23 552 04
22 7l 03
23 1F1% 04
22K 11
22K 11

A Y2
22 & 04

E%I}I

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

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

2.58%
2.14%
2.30%
2.30%
2.16%
3.08%
2.35%
2.28%
2.28%
2.58%
2.73%
2.72%
2.77%
2.55%
3.08%
3.00%
3.00%
2.75%
2.50%
2.54%
2.84%
2.835%

1.94%
1.92%
1.94%
2.40%
2.40%
3.30%
1.98%
1.98%
1.98%
1.98%
1.98%
1.98%
1.98%
2.10%
2.10%
2.47%
2.47%
2.08%
2.18%
2.18%
2.35%
2.35%
2.37%
2.06%
2.18%
2.03%
2.15%
2.12%
2.10%
2.90%
2.06%
2.06%
2.24%
2.50%
3.30%
2.05%
3.14%
2.09%
2.50%
2.63%
2.06%
2.43%
1.99%
1.99%
2.08%
2.46%



1.04Y+2Y
1.45Y+5Y(fk 1)
1.5Y
1.52Y+NY({k 1)
1.64Y
1.72Y+2Y
1.76Y+2Y (K 2)
1.85Y+NY({k 1)
1.85Y+2Y
1.89Y
1.89Y
1.91Y
1.98Y+2Y
2.01Y
2.07Y({X 2)
2.07Y({X 2)
2.07Y({X 2)
2.1Y
2.25Y
2.3Y+2Y
2.36Y({x 1)
2.49Y+2Y({K 1)
2.52Y({K 2)
2.52Y
2.59Y
2.64Y
2.67Y({X 1)
2.67Y({X 1)
2.67Y({X 1)
2.72Y
2.82Y
2.83Y+NY
2.85Y
2.85Y
2.94Y+2Y
2.94Y+2Y
3Y(iK 1)
3Y(iK 1)
4.16Y+NY
4.42Y
4.49Y(fk 1)
4.67Y+NY
4.94Y+NY
6.65Y
9.92Y
42D
133D
1.01Y+1Y
1.08Y
1.45Y
1.6Y
1.83Y
1.83Y
2.02Y
2.04Y
2.22Y
2.36Y+2Y
4.38Y
4.38Y
4.5Y
4.83Y
25D
29D(fk 2)
46D+NY
69D+NY
69D+NY
126D
154D
165D +NY
184D +5Y({X 2)
184D +5Y({X 2)
264D +NY

148098.5Z
2123007.1B
175980.SH
188054.SH
251311.SH
251631.SH
196695.SH
115845.SH
115823.SH
252346.SH
252346.SH
197130.SH
252616.SH
115955.SH
240210.SH
240210.SH
240210.SH
136849.SH
262480001.1B
253870.SH
253980.SH
148694.5Z
240908.SH
148716.5Z
252480007.1B
241089.SH
148782.5Z
148782.5Z
148782.5Z
185981.SH
241396.SH
148034.5Z
137689.SH
137689.SH
255908.SH
255908.SH
137933.SH
137933.SH
282380004.1B
2280103.1B
240861.SH
282400001.1B
241672.SH
188206.SH
148916.5Z
032191331.1B
032000132.1B
032300510.1B
032281055.1B
032380295.1B
032380472.1B
032380767.1B
032380767.1B
032381032.1B
032381056.1B
032480014.1B
032400625.1B
032480097.1B
032480097.1B
032480404.1B
032480903.1B
2128037.1B
2128041.1B
1920076.1B
1928038.1B
1928038.1B
2228009.1B
2220025.1B
2020016.1B
2020022.1B
2020022.1B
2028023.1B

22 FEFE 06
21 [E¥AE
FE3Z1Z 04
21 & Y2
23 f8%= C1
23 4832 02
21 &5 09
23E5Y4
23 7% 02
23 £% 02
23 £% 02
21 5K 02
23 E#z 02
23 3k C1
23 B 10
23 B 10
23 &5 10
16 HEREfR
24 ;T7&fALRIR 01
24 F14& 01
24 HA 01
24 [E#% 01
24 EHEK2
24 rhfif; K3
24 7RJ51%R 01BC
24 H4 05
24 & 06
24 & 06
24 & 06
22 &% 06
24 = 01
22 R4 Y2
22 M5 01
22 M5 01
24 34 02
24 34 02
22 &% 03
22 &% 03
23 TR ANEKELIR
22 HERRR 01
24 #4509
24 K{FFEKELR 01
BEZE YKO4
21 =HilE 09
24 &%k 04
21 Bl PPNOO1
20 &% PPNOOT
23 iBBHEEIZ PPNOO7
22 EBik% PPN002

23 EST#$% PPNOOTA

23 HEfEEIE PPNO07
23 JIRBHISE PPNOOS
23 JIRBHISE PPNOOS
23 FiFa%Es PPNOO2
23 hig# = PPNOO1
24 2hE# PPNOOT
24 FEi#AIEE PPNOO1
24 EEH& PPNOO1
24 EEH& PPNOO1
24 EEHA& PPN0O03

24 EIH PPNOOTA

21 B&RTT 01
21 IRRIT/IMIR
19 BETHRITREMR
19 4RI TKERR 01
19 4RI TKERR 01
22 FERRIT/IMAIR
22 FNERI TR BIR
20 ;T ERITRERIR
20 FARERIT 4% 01
20 FARERIT 4% 01
20 1BREERITKER R 01

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

AA/AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

2.39%
2.60%
2.12%
2.20%
2.81%
2.18%
2.18%
2.22%
2.15%
2.42%
2.42%
2.16%
2.30%
2.22%
2.24%
2.24%
2.24%
2.10%
2.20%
2.25%
2.25%
2.15%
2.34%
2.17%
2.30%
2.30%
2.22%
2.22%
2.22%
2.27%
2.18%
2.27%
2.22%
2.22%
100
100
2.36%
2.34%
2.55%
2.50%
2.95%
2.52%
2.29%
2.30%
2.80%
2.41%
2.07%
2.30%
2.20%
2.23%
2.22%
2.21%
2.21%
2.40%
2.30%
2.24%
2.28%
2.47%
2.47%
2.50%
3.73%
1.88%
2.01%
2.12%
2.03%
2.03%
1.92%
1.71%
2.07%
2.05%
2.05%
2.05%



289D +5Y({k 2) 2028025.1B 20 HAIRIT—4% 01 AAA 2.04%
289D +5Y({k 2) 2028025.1B 20 HAIRIT—4% 01 AAA 2.04%
300D +5Y 2028024.1B 20 PFRIT K AAA 2.06%
300D +5Y 2028024.1B 20 PERIT”R AAA 2.04%
300D +5Y 2028024.1B 20 PERIT”R AAA 2.04%
331D+5Y({k 2) 2028033.1B 20 ERSRIT R AAA 2.06%
331D+5Y({k 2) 2028033.1B 20 ERSRIT R AAA 2.06%
331D+5Y({k 2) 2028033.1B 20 ERSRIT R AAA 2.06%
334D+5Y 2028034.1B 20 EARIRIT=4% 03 AAA 2.065%
334D+5Y 2028034.1B 20 EARIRIT—=4% 03 AAA 2.065%
342D+NY 2028040.1B 20 ATEIRITKE =R AAA 2.065%
1.11Y+NY 2020078.1B 20 FERRI TR AAA 2.24%
1.16Y+NY({% 1) 2028053.IB 20 ShERITKER 03 AAA 2.09%
1.16Y+NY({% 1) 2028053.IB 20 ShERITKER 03 AAA 2.09%
1.16Y+NY({% 1) 2028053.IB 20 ShERITKER 03 AAA 2.09%
1.42Y+5Y 2128008.1B 21 FERIT 4% 01 AAA 2.08%
1.42Y+5Y 2128008.1B 21 FEERIT—4% 01 AAA 2.05%
1.42Y+5Y 2128008.1B 21 FEERIT—4% 01 AAA 2.05%
1.52Y+NY({% 1) 2128017.1B 21 PSIRITKELR AAA 2.15%
1.64Y+NY 2128021.IB 21 TigtR1TKEe® 01 AAA 2.12%
1.64Y+NY 2128022.1B 21 ALERITK =R AAA 2.12%
1.64Y+NY 2128022.1B 21 ALBRITK =R AAA 2.12%
1.64Y+NY 2128022.1B 21 ALER KR AAA 2.12%
1.75Y 2320029.1B 23 SNERIT/ VSIS AA+ 2.21%
1.79Y+NY({k 1) 210316.I1B 213E 16 2.175%
1.81Y+5Y({k 1) 2128025.1B 21 EBIFIRIT—4% 01 AAA 2.13%
1.81Y+5Y({k 1) 2128025.1B 21 EBIFIRIT—4% 01 AAA 2.13%
1.81Y+5Y({k 1) 2128025.1B 21 EBIFIRIT—4% 01 AAA 2.13%
1.81Y+5Y({k 1) 2128025.1B 21 BIFIRIT—4 01 AAA 2.13%
1.81Y+5Y({k 1) 2128025.1B 21 EBIFIRIT—4% 01 AAA 2.13%
1.81Y+5Y({k 1) 2128025.1B 21 EBIFIRIT—4% 01 AAA 2.13%
1.81Y+5Y({k 1) 2128025.1B 21 BIRERIT—4% 01 AAA 2.09%
1.81Y+5Y({k 1) 2128025.1B 21 BRERIT—4% 01 AAA 2.09%
1.85Y+5Y({k 2) 2128028.1B 21 mpAEsRIT—4% 01 AAA 2.13%
1.85Y+5Y({k 2) 2128028.1B 21 mpfEsRIT—4% 01 AAA 2.13%
1.85Y+5Y({k 2) 2128028.1B 21 mpfEsRIT—4% 01 AAA 2.115%
1.85Y+5Y({k 2) 2128028.1B 21 mpAEsRIT—4% 01 AAA 2.095%
2.06Y+5Y({k 1) 2128033.1B 21 BRRIT 4% 03 AAA 2.125%
2.08Y+NY 2128038.1B 21 RAVER1T7KEE= 01 AAA 2.20%
2.11Y+NY 2128044.1B 21 TrFRITKEER 02 AAA 2.20%
2.25Y+NY 2228001.1B 22 HRfiEsR ToK &L= 01 AAA 2.20%
2.36Y+5Y 2228014.1B 22 ZBIRIT—4% 01 AAA 2.165%
2.58Y 2420017.1B 24 FUMERIT VAR AAA 2.08%
2.58Y 2420017.1B 24 FUMERIT VAR AAA 2.07%
2.59Y+1Y({k 2) 312410001.1B 24 th17 TLAC JEEAE 01A AAA 2.14%
2.59Y+1Y({k 2) 312410001.1B 24 th17 TLAC JEEAE 01A AAA 2.14%
2.59Y+1Y({k 2) 312410001.1B 24 th17 TLAC IEEA(E 01A AAA 2.14%
2.64Y+5Y 2228035.1B 22 BIEIRIT =4 02 AAA/AA+ 2.60%
2.64Y+5Y 2228035.1B 22 BIEIRIT =4 02 AAA/AA + 2.60%
2.66Y+5Y 2228039.1B 22 FRSRIT 4% 01 AAA 2.19%
2.84Y+5Y({k 1) 092280065.1B 22 T REAIE 03A AAA 2.19%
2.84Y+5Y({k 1) 092280065.1B 22 T REAIE 03A AAA 2.20%
2.84Y+5Y({k 1) 092280065.1B 22 T REAIE 03A AAA 2.19%
2.86Y+5Y({k 1) 092280080.1B 22 WRIRIT—REAE 01A AAA 2.23%
2.87Y+1Y 312410005.1B 24 K17 TLAC IEEA= AAA 2.155%
01A(BQ)
2.87Y+1Y 312410005.1B 24 K17 TLAC IEEAR= AAA 2.155%
01A(BC)
2.87Y+NY 092280083.1B 22 F{TKERMR 01 AAA 2.25%
2.87Y+NY 092280083.1B 22 F{TKERMR 01 AAA 2.25%
2.87Y+NY 092280083.1B 22 F{TKERMR 01 AAA 2.25%
2.88Y+NY({k 1) 092280086.1B 22 RITKER(R 02 AAA 2.25%
3.02Y+NY({% 1) 092280105.1B 22 PRI TIRER 01 AAA 2.31%
3.02Y+5Y 092280108.1B 22 HITREAR 02A AAA 2.205%
3.02Y+5Y 092280108.1B 22 RITREAR 02A AAA 2.205%
3.02Y+5Y 092280108.1B 22 RITREAR 02A AAA 2.205%
3.02Y+5Y 092280108.1B 22 RITREAR 02A AAA 2.205%
3.02Y+5Y 092280108.1B 22 hT_REBE AR 02A AAA 2.215%
3.06Y+5Y 092280134.1B 22 THF—REAE 04A AAA 2.205%
3.06Y+5Y 092280134.1B 22 THF—REAE 04A AAA 2.20%
3.06Y+5Y 092280134.1B 22 THF—REAE 04A AAA 2.19%
3.08Y+5Y 092280139.1B 22 AT REB AR 02A AAA 2.16%




3.43Y+5Y 232380006.1B 23 PITTRAE 01A AAA 2.24%
3.43Y+5Y 232380004.1B 23 RIT—REARE01A AAA 2.24%
3.43Y+5Y 232380004.1B 23 RIT—REAE 01A AAA 2.24%
3.43Y+5Y 232380004.1B 23 RIT—REAE 01A AAA 2.24%
3.61Y+5Y({k 1) 232380021.1B 23 IFSIRIT A AR 01 AAA 2.30%
3.66Y+NY 242380008.1B 23 Ff{T7KEE% 01 AAA 2.33%
3.75Y+NY 242380013.1B 23 FITKEER 01 AAA 2.27%
3.86Y+NY 242380017.1B 23 RAITKEE 01 AAA 2.34%
3.86Y+NY 242380017.1B 23 RITKEE 01 AAA 2.34%
3.87Y+5Y 232380036.1B 23 TR EARER 02A AAA 2.25%
4Y +NY 242380019.1B 23 hpfigskLEE 01 AAA 2.35%
4.02Y+5Y 09230205.IB 23 EF T —REAE 01A 2.24%
4.08Y+5Y 232380078.1B 23 RITTREAE 01A AAA 2.2725%
4.11Y+5Y({k 1) 232380082.1B 23 IASIRIT —REAE 02 AAA 2.38%
4.41Y+NY 242400005.1B 24 RIT7KEER 01 AAA 2.365%
4.41Y+NY 242400005.1B 24 RITKEER 01 AAA 2.365%
4.41Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.36%
4.41Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.36%
4.41Y+NY({k 1) 242400004.1B 24 mpfigskLE{E 01 AAA 2.33%
4.52Y+5Y 232480011.1B 24 RITIEAE 02A AAA 2.27%
4.52Y+5Y 232480011.1B 24 RITIEAE 02A AAA 2.255%
4.52Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.255%
4.52Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.255%
4.52Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.25%
4.52Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.245%
4.52Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.24%
4.52Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.24%
4.52Y+5Y 232480011.1B 24 RITIEAIE 02A AAA 2.25%
4.53Y+5Y({k 2) 232480014.1B 24 T HREAE 01A AAA 2.26%
4.56Y+5Y 232480018.1B 24 RESRIT R A& 01 AAA/AA+ 2.49%
4.59Y+5Y 232480020.1B 24 MSRIT—RE AR 01 AAA 2.36%
4.63Y+NY 242400009.1B 24 RITIKEER 02 AAA 2.36%
4.63Y+NY 242400009.1B 24 RITIKEER 02 AAA 2.365%
4.63Y+NY 242400009.1B 24 RITIKEER 02 AAA 2.37%
4.65Y+NY 242480004.1B 24 FEIRITKEER 01 AAA 2.41%
4.65Y+NY 242480004.1B 24 FEIRITIKEER 01 AAA 2.41%
4.66Y+5Y({k 2) 232400022.1B 24 BERRIT B4R 01 AAA 2.47%
4.66Y+5Y({k 2) 232400022.1B 24 BERRIT —REA & 01 AAA 2.45%
4.67Y+NY 242400011.1B 24 I RARITKER 01 AAA 2.44%
4.67Y+NY 242400011.1B 24 I RARITKER 01 AAA 2.41%
4.67Y+NY 242400011.1B 24 I RARITKER 01 AAA 2.41%
4.73Y+5Y 232480035.1B 24 FLARIT T IEAE 01A AAA 2.40%
4.73Y+NY 242480007.1B 24 T475KEE(R 01 AAA 2.36%
4.73Y+NY 242480007.1B 24 T475KEE(R 01 AAA 2.36%
4.73Y+NY 242480007.1B 24 T475KEE(R 01 AAA 2.35%
4.73Y+NY 242480007.1B 24 T475KEE(R 01 AAA 2.31%
4.77Y+5Y 232480037.1B 24 AT TR AER 02A AAA 2.30%
4.78Y+NY 242480008.1B 24 hi{T7KEER 01 AAA 2.37%
4.78Y+NY 242480008.1B 24 hf{T7KEER 01 AAA 2.33%
4.78Y+NY 242480008.1B 24 hf{T7KEER 01 AAA 2.32%
4.78Y+NY 242480008.1B 24 hi{T7KEER 01 AAA 2.31%
4.8Y+5Y({k 2) 232400032.1B 24 BERRIT B4R 02 AAA 2.48%
4.81Y+5Y 232480050.1B 24 BESRIT A AE 01 AAA 2.38%
4.81Y+5Y 232480050.1B 24 EERIT T REANE 01 AAA 2.38%
4.81Y+5Y 232480050.1B 24 EERIT A AR 01 AAA 2.38%
4.81Y+5Y 232480050.1B 24 EERIT T REANE 01 AAA 2.38%
4.82Y+5Y({k 2) 232400034.1B 24 FUNERIT — a4 01 AAA 2.39%
4.83Y+5Y 232480052.1B 24 SERIRIT —REAE 01A AAA 2.36%
4.83Y+5Y 1928020.IB 19 Z5BIRIT R 02 AAA 2.28%
4.85Y+5Y 232400036.1B 24 BERIT AL 02 AAA 2.40%
4.85Y+5Y 232400036.1B 24 BIERIT —REAE 02 AAA 2.37%
4.85Y+5Y 232400036.1B 24 EEnRIT IR AR 02 AAA 2.37%
4.85Y+NY({k 1) 242400019.1B 24 TR TR 4R 02 AAA 2.39%
4.85Y+NY({k 1) 242400019.1B 24 T TRITREE R 02 AAA 2.3875%
4.85Y+NY({k 1) 242400019.1B 24 TR TR 4R 02 AAA 2.3875%
4.85Y+NY({k 1) 242400019.1B 24 T TRITREE R 02 AAA 2.39%
4.86Y+NY 242400020.1B 24 R{T7KEE{% 01BC AAA 2.365%
4.86Y+NY 242400020.1B 24 3F{77K 8% 01BC AAA 2.34%
7.1Y+5Y 2128043.1B 21 2 4R1T—4% 03 AAA 2.48%
9.8Y+5Y 232480040.1B 24 [T RIRIT /& AR 01B AAA 2.58%

3 / Derek Huang, Liyuan Zhong, Austin Lin
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