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Shanghai CFETS -NEX Intersatiseal Money Broking

C NEX

[2024-07-24]

B ==

RAT NG, NEPHRATE R EME SR, 7 H 24 HUEERZR. BEas 7 7R T 6611270 7 REAW Rl I#AE, #HAEFIZ 1.70%. Wind i Ex, 4
H 2700 1Z.75i% 8 A1 700 12,70 H FE L4 2 7203 .

[ fii /7 1 2.59Y 240003 1.70-1.705; 4.23Y 230022 1.865-1.87; 6.42Y 230028 2.02-2.025; 9.34Y 230026 2.202-2.2125; 28.73Y 230009 2.4675-2.477 .

W I 13 (%) 1.4525 1.7000 1.8750 2.0200 2.2210 2.4460
A H [ 135 (%) 1.4475 1.7050 1.8825 2.0300 2.2260 2.4490
AE (%) -0.0050 0.0050 0.0075 0.0100 0.0050 0.0030

B eus

xRl 7 TH 290D 240411 1.695; 2.59Y 220203 1.841; 4.14Y 230415 1.965-1.97; 6.6Y 210205 2.10-2.1025; 9.13Y 230215 2.25-2.265.

WE H AE DT 5 fil 5 (%) 1.7000 1.8400 1.9275 2.1000 2.2825
A HAE FE T 4Rt 5 (%) 1.7100 1.8410 1.9410 2.1100 2.2845
AF 5 (%) 0.0100 0.0010 0.0135 0.0100 0.0020
WE H 53 (%) 1.7000 1.8625 1.9700 2.1000 2.3025
A HE T3 (%) 1.7000 1.8640 1.9800 2.0900 2.3050
AF 5 (%) 0.0000 0.0015 0.0100 -0.0100 0.0025
B omss
SBFTEERMMIZGER, MREEESTT Q3 iR, &Bin/sE, 27D 012480553.1B 24 #88 SCPO0T  AAA £ 1.90%p3 (flfE+2 i

B) , BITHAEREIT; 38D(K 2) 012384346.B 23 F{F1F SCP025 AAA £ 2.09%mEx (fHE-3 (NEB) , B HLEE. PEIEA@E,

139D 012482119.1B 24H SCP003 AAA E1.91%mAR ((HEME) , RITHLEES, 176D 012482221.1B 24 KpkFHESCP006 AAA &

2.02%F3z (fHE-178) , FITHEES. Kig/AmE, 231D 042480135.1B 24 E37hk CP002 AAA  7E2.03%p32 (fH{E-3 EB) , ESHAE

; 250D 012482051.1B 24 [ ZRAKRE SCP003 AAA  1E2.01%p32 (fHE-2 U8) , RITHLEES. BAMS, BnlEEs, PRinFKnIE
BHERMELT.

I == NN TR T o =
AAA 1.92 1.92 1.97 1.98 2.0

AA+ 1.96 1.95 1.98 2.03 2.08
EXFUTREER

AA 2.09 2.15 2.2 2.26 2.3

AA- 2.86 3.25 342 3.85 398
AAA 1.9 2 193 -1 1.96 1 1.98 0 1.99 1
SRS TR AA+ 197 | -1 2.0 -5 2.01 3 206 -3 | 208 0
(BP) AA 215 -6 2.2 5 223 -3 2.26 0 23 0
AA- 2.86 0 3.25 0 342 0 3.85 0 398 0



B ou=e

SHTERRIBERATX. 1-3 FERPE,

T£2.04%fH{ER3E; 2475332 EMTNO09 (AAA, 2.96Y) 1£2.08%pk3z, {EALE 1bpRIE, 3EISEHR, 23EEXMTNOO8 (AAA, 4.22Y) 1£2.23%.

20 77PE MTNOOT (AAA, 1.08Y) £ 2.01%fHEMIERZ; 22 #HEE MTN0O09 (AAA, 1.25Y)

2.225%pk3%, EERMEMEE 1.1bp RIREMES; 24 fRINFTEE MTNOO4 (AAA, 4.68Y) BRFE 2.25%, RfGE 2bp A3z, 5Y RLAEHAR, 22 #Hrlk

MTNO002 (AAA, 7.74Y) RRRTE 2.41%, IHERIER3ZS; 24 HiE%E MTNOO3RIBIZENE) (AAA, 9.98Y) RRAITE 2.47%, {EH(E 2bp MBI, AT

&, SHBRK

S £ iTmee

TR,

Ra—HRE Tk,

AAA+ 1.96 2.05 2.19 2.37 None
AAA 2.03 2.13 2.3 None None
By
AA+ 2.09 2.22 245 None None
AA 2.2 2.29 2.75 None None
AAA+ 1.97 -1 2.05 0 2.2 -1 2.37 0 None ' None
SrERUESS TN EE AAA 2.03 0 2.14 -1 2.31 -1 None None None | None
(BP) AA+ 2.1 1 223 -1 | 246 -1 | None None None None
AA 2.21 -1 2.3 -1 2.75 0 None @ None @ None @ None

B cus

SHEWEIRKREEK, BEE, 5/, |17, ®ENSHRENESS. REAmE, 2138 02 AAABIIE2.07% EEsEH, EETA, 24K
W01 AAA FRATTE 2.10%, EEEH, HEEI, 24 B4, 01 AAA FRRTE 2.17%, 3% HE, G19IKEE 1 AAA FRARTE 2.06%, E&E&EH, HEEXA, 24

BN 02 AA FEAITE 2.52%, {=3EscH, IEBASC, 24 48018 03 AAA FRASTE 2.27%, HEstH, HESIA, Kis/AmE, GK AL 02 AAA FRAE 2.51%, &

£, FESEAN. 24 JRE K3 AAA RRAZTE 2.495%,

|

SBEITRARBRE, BRESEN
H, KITKREAREME-1.25 iz, &+
2.17% (-1.25) IR, BHBE 2.18%-2.1875% EHMAL (+0.5) , RITAIEAHLAERT.
2.23%-2.235% (+0.25) P32, EUMEESHARETISFEHEE. 3Y WS EMRBER, RRXSEGEME, SFEiESaRn. ESMEY.

TimomE, 20 FERITKEME 01 (280D) £ 1.955%-1.96%Z %, REMESHEEFRIIES, 21 EIRIT 4 01 (1.87Y) 7£2.035%-2.04% (+0)

Eleak

Hf= /70

% L1TEME+0.5, BERIERE

EfHEENSE+0.5 ML, MaZLA 1-5Y AIX

(RN

%, WHERTELE+0.5 ML, 24 &

— —

17—

FfNE. BEEMRERSHTRIDITAINETT. 5Y 73
JBARR 02A (4.96Y) SHE

. BUMNES, fik 24 TiKEEMR 01 (4.97Y) &

RREZE, FRHLESHIEY. BEhHE, SAMRBESRGERS, 24 JCRRTIVGIR (2.75Y) £ 2.02% (+0) FFpaz, RERfE 2.015% (-0.5)
3, FEESHEES,

L

B=mhinlEEs%ss. RERNE, PREFHEREIFTFER 1-2bps, 26 FRHIRNIESTIAMATE 7.9% &, WiRiRR, FAREREEAKEE)
18 X 0.1-0.15pt BAZAE 99.85-99.9 (reoffer100) , EIFRRAOAEN@EIFE TG, REEFMSEEOREHA. S@m_URSHE, REE

(o FEHABRABIIN BT IR, =R, Hripk £k 0.5-1pt, J5%| E3K 0.25-0.5pt, EXENTEER LAKES B/\EESE 0.25-0.5pt,

SHERRER

HRRL BT BEHRB (RITHH)
16D AAA

012482096.18 24 H£HE SCP006 1.95%

16D 012482096.18 24 fEHE SCP006 AAA 1.95%
27D 012480553.1B 24 #EH SCPOO1 AAA 1.90%
33D 012384302.1B 23 AIkir SCPo04 AA+ 2.05%
38D(A 2) 012384346.1B 23 LR $E SCP025 AAA 2.09%
58D 012482222.1B 24 ] JH#E SCPO05 AAA 1.90%
61D 012481954.1B 24 JR0EN SCPO02(FHI EE ) AAA 2.00%
78D 012482057.18 24 | ifgH13% SCPo06 AAA 1.92%
91D 072410053.1B 24 | iiEZ5 CP001 AAA 1.86%
139D 012482119.1B 24 K H SCP003 AAA 1.91%
176D 012482221.1B 24 KA 5T SCP006 AAA 2.02%
183D 012481502.18 24 BWERIT SCP002 AAA 2.05%
226D 012481790.1B 24 BT scpool AA+ 2.02%
231D 042480135.1B 24 53R CPO02 AAA 2.03%
250D 012482051.18 24 7R AR B SCP003 AAA 2.01%



250D
258D

264D

HRFL s BRI (R1TA) _

27D
30D+2Y(fK 1)
41D
58D
65D

65D

68D

68D

82D+2Y
82D+2Y
85D
96D+1.99Y
119D
179D(4K 1)
230D
244D
244D
256D+2Y
266D
275D+NY
295D

307D

1.01Y+NY(4K 2)

1.01Y+NY(4K 2)

1.01Y+NY(4K 2)
1.08Y
1.08Y
1.08Y

1.14Y+1Y
1.34Y+NY

1.37Y+NY(4K 2)

1.38Y
1.39Y+1Y

1.95Y+1Y
1.95Y+1Y
1.95Y+2Y
1.95Y+2Y
2.03Y
2.45Y
2.49Y
2.67Y

2.79Y
2.84Y

2.92Y
2.98Y+NY(fK 2)
2.98Y+NY(fK 2)
2.98Y+NY(fK 2)
3.18Y

4.6Y
4.63Y(fK 1)

4.65Y
4.65Y
4.82Y(fK 1)
4.83Y
4.9Y
4.96Y
4.98Y+NY
4.99Y+NY
4.99Y

7.74Y

012482051.1B
012482118.1B

012482189.1B

102281791.1B
102101604.1B
102101634.I1B
102101785.1B
101901281.I1B
101901306.I1B

101901306.1B

102102008.I1B

102102008.1B

102102037.1B
102102037.1B
101901385.1B
102382870.I1B
101901578.I1B
102280142.1B
1020003009.I1B
102280621.1B
102280621.I1B
102280712.1B
102000692.I1B
102280934.I1B
102001005.1B

102281136.I1B

102381837.1B

102381837.1B

102381835.1B
102001590.1B
102001590.I1B
102001590.1B
102300476.1B
102282575.1B
102383256.1B

102282660.I1B

102383364.I1B

102482894.1B
102482894.1B
102381605.1B
102381605.1B
102381941.I1B
102480029.1B
102480183.I1B
102481190.I1B

102481937.I1B

102482047.1B

102482738.I1B
102400865.1B
102400865.1B
102400865.1B
102282186.1B

102480559.1B

102480812.I1B

102400684.1B
102400684.1B
102481968.I1B
102482014.1B
102482333.I1B
102482933.I1B
102400866.1B
102483106.1B
102483112.I1B

1022808609.I1B

21 It

23 FrEEHE MTNO30(fiE

23 FrHL % MTNO30(fE

23 FEHRE

24 W&

24 e

24 AR B scP003
24 Ja PR SCPo01

24 T H] SCPOO3(FH ZZ )

22 15 MTN002
21 I MTNOO2
21 FH MR EE MTNOO2
21 HE# MTN002
19 A H MTN002
19 ‘H & =3 MTNOO1

19 H B 558 MTNOO1

21 IR YT HEE MTNOO2 (3 fir %

X)

[X)
21 12—t MTNOO1

21 12 —fji MTNOO1
19 HfA 7 MTNOO6
23 JLH5 2 MTNOO5
19 i MTNO11B
22 FiE4 MTNOO1
20 JElHIEE s MTNOO2
2 1 B i MTNOO1A

A1 B Hb MTNOO1A
22 XJ5 E# MTNOO1
20 H B34 MTNOO3
22 2R H] MTNOO6
20 Hr R &kt MTNOOL

22 %] §EYF MTNOO2

7l 57)
i)
23 Sf=ZiE MTNOO1
20 £15¢#% MTNOO1
20 £ 345 MTNOO1
20 £ 42 4% MTNOO1
23 HE AR MTNOO2
22 HIEH T MTNO14

23  EFFE MTNOOL (43 (4)

22 ARYIHLEE MTNOO3A

)
24 R4 F MTNOO3

24§ /R 4% MTNOO3
23 ‘L & =i MTNOO4
23 ‘L & =i MTNOO4
23 HF5 4L ] MTNOO3
24 JEiI& T MTNOO1
24 43 MTNOO1
24 EHIINFEE MTN002

24 B FH#E MTNOO1

%)
24 A5 MTNO12

24 HJit MTNO11A

24 HJit MTNO11A

24 HJiK MTNO11A
22 Mg T % MTN002B

24 R MTNOOL

EExA)
24 A HTYE MTNOO2

24 4 HHIR MTN002
24 "4 MTNOO3
24 ZHEFR MTNO12
24 BRELEEH] MTNOO3
24 JFFHIN K MTNOOL
24 HJik MTNO11B
24 PH4% MTNO11B
24 3 5 [E T MTNOO3

22 5577\ MTNOO2

% MTNOO2 (A&

PRR GRS

PROR LS

JE MTNO12B(F} 1) 22

14 MTNOOL (R} 1] 2

V5 MTNOO4B( A 4345

AAA
AA+

AAA

AAA
AAA
AAA
AAA
AA+

AA+

AA+

AA+

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

AAA

AAA

AAA

AA+
AA
AA
AA
AA+
AAA
AAA

AAA

AAA

AAA
AAA
AA+
AA+
AAA
AA
AAA
AA+

AA+

AA+

AAA
AAA
AAA
AAA
AA+

AAA

AAA

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

AAA

2.01%
2.06%

2.04%

1.91%
1.90%
1.80%
2.02%
1.96%
2.00%

2.00%

2.07%

2.07%

2.03%
2.03%
1.92%
2.20%
2.02%
2.03%
2.04%
2.06%
2.06%
2.08%
2.05%
2.12%
2.05%

2.00%

2.00%

2.00%

2.12%
2.12%
2.13%
2.13%
2.10%
2.10%
2.10%

2.01%

2.37%

2.28%
2.28%
2.15%
2.15%
2.10%
2.19%
3.60%
2.20%

2.43%

2.23%

2.30%
2.20%
2.20%
2.20%
2.17%

2.25%

3.55%

2.54%
2.54%
2.16%
2.51%
2.268%
2.78%
100
2.255%
2.245%

2.41%



9.52Y(fK 1) 102480318.1B 24 B PN MTNOOL AAA 2.44%
9.63Y({K 1) 102400658.1B 24 b4 MTNOO1L AAA 2.44%
9.64Y 102480840.18 24 AT EHT MTNOOL AAA 2.52%
9.76Y 102481753.18 24 [EY MTNO02 AAA 2.59%
9.96Y 102482946.1B 24 JLPEAC 2 MTNO10 AAA 2.46%
9.96Y 102482946.1B 24 JLPEAC 2 MTNO10 AAA 2.46%
9.98Y(k 2) 102483026.1B 24 T4 5 2 MTNOO5 AAA 2.52%
14.65Y(fK 1) 102480976.1B 24 TR [EAEFE MTNOOL AAA 2.58%
S HBIRMKR
_
27D+3Y 1880163.IB 18 Elixfk 01 100.2
27D+3Y 1880163.1B 18 Elixfk 01 AAA 100.2
27D+3Y 1880163.1B 18 Elixfk 01 AAA 100.2
31D(fk 2) 137716.SH 22 1 #% 23 AAA 2.07%
62D 162203.SH 19 BPSE 01 AA/AA+ 2.35%
86D+2Y(fk 1) 188834.SH 21 i@t 02 AA+/AAA 1.95%
92D+3Y(fk 1) 182965.SH 22 3¢ 01 AA+ 2.51%
94D (fk 2) 188918.SH EEK 13 AAA 1.99%
104D 155822.SH 19 <& 02 AAA 1.99%
115D ({k 2) 197511.SH 21 *Bit 06 AAA 2.04%
170D +3Y 149768.5Z 22 Elfr P1 AAA 2.04%
170D 152384.SH G20 ¥ 1 AAA 1.91%
170D +3Y 149768.5Z 22 EpxR P1 AAA 2.04%
177D+2Y({K 1) 114841.SH 23 % 01 AA+ 2.05%
178D +2Y 185250.SH 22 &1, 01 AAA 2.00%
212D +6Y 149805.5Z 22 7 01 AAA 2.00%
218D 133884.5Z 24k D7 AAA/A-1 1.96%
233D+2Y(fk 1) 194011.SH 22 @itz 01 AAA 2.05%
235D+NY({K 1) 115070.SH 23 A Y1 AAA 2.10%
236D+2Y 194152.SH 22 i 01 AA+ 2.06%
236D 115086.SH 23 Bk C3 AAA 1.92%
246D +2Y(fk 2) 149083.5Z 20 iz 01 AAA 1.97%
254D ({4 3) 127774.SH PR A &f{& AAA 2.10%
267D 115251.SH 23 1[Ik G1 AAA 1.91%
272D 185711.SH 22 EE G3 AAA 1.895%
276D(fk 2) 250925.SH 23 555 01 AA+ 2.26%
277D(fk 1) 149904.5Z 22 ERiE C1 AAA 1.93%
291D({K 1) 163526.SH 20 s 01 AAA 2.03%
292D 133516.5Z 23 18\l 02 AA+ 2.48%
319D+2Y 194647.SH 22 5501 AA+ 2.09%
340D+1Y 178882.SH 21 &k 02 AA 2.28%
351D 115591.SH 23 {5#% C3 AAA 1.96%
353D(fk 2) 149978.5Z 22 Ejt 03 AAA 1.95%
361D+1Y 133582.5Z 23 B V1 AA+ 2.26%
1.01Y 137576.SH 22 %81 C3 AA+/AA 2.16%
1.03Y 148013.5Z 22 —8J] 03 AAA 2.00%
1.03Y 148013.5Z 22 —61 03 AAA 2.00%
1.07Y 133289.5Z 22 xR 02 AAA 2.07%
1.11Y 114817.SZ 20 #Efk 01 AA 2.16%
1.17Y 133323.5Z 22 % 03 AAA 2.09%
1.26Y 252820.SH 23 35FF 03 AA/AA+ 2.50%
1.39Y+2Y 133380.5Z 22 FM 02 AA 2.20%
1.6Y+3Y 240619.SH 24 TREK 02 AAA 2.14%
1.67Y 136319.SH 16 ji 06 AAA 1.97%
1.73Y 115241.SH 23 fRiaf C4 AAA 2.04%
1.73Y 115241.SH 23 fRia] C4 AAA 2.04%
1.78Y 250965.SH 23 £k 01 AA/AA+ 2.17%
1.92Y 188230.SH 21 A= 01 AA/AAA 2.15%
1.92Y 152221.SH G19 kg 1 AA+/AAA 2.06%
1.92Y 152221.SH G19 g 1 AA+/AAA 2.06%
1.99Y 188393.SH 21 K5 01 AA+ 2.09%
1.99Y 188393.SH 21 k5 01 AA+ 2.095%
2.03Y 149579.SZ 21 BB7%= 06 AAA 2.03%
2.04Y 115749.SH 23 %518 C2 AAA/AA+ 2.05%
2.06Y({X 1) 188578.SH GC g#f0 02 AAA 2.12%
2.11Y 149618.5Z 21 8 02 AAA 2.07%
2.48Y({X 1) 149780.5Z 22 T § 01 AAA 2.06%
2.67Y+4Y 133804.5Z 24 &4 01 AA 2.23%
2.82Y 252400001.1B 24 REREFER 02 AAA 2.05%



2.82Y
2.84Y
2.87Y+2Y
2.89Y+4Y({k 2)
2.89Y
2.89Y
2.89Y
2.89Y
2.9Y+NY
2.9Y+NY
2.98Y+2Y(fk 1)
3.17Y+2Y
3.17Y+2Y
4.25Y
4.49Y
4.62Y
4.65Y
4.84Y({k 1)
4.9Y(1k 1)
4.9Y(1k 1)
4.9Y({k 1)
4.93Y
4.97Y+5Y
4.97Y+5Y
4.97Y
4.98Y
4.98Y
9.96Y
9.99Y ({4 2)
84D
120D
176D+3Y({k 1)
236D
242D+2Y
244D
1.01Y
1.03Y
1.72Y(k 1)
1.87Y
2.41Y(1k 2)
27D
27D+NY
27D+NY
27D+NY
27D
33D
33D
43D+NY
43D+NY
43D+NY
57D+5Y
58D+NY
111D+5Y
114D +NY
155D+NY
185D(f% 2)
237D+NY
272D
272D
272D
278D
278D
280D+NY
280D+NY
292D +NY
1.05Y+5Y({k 2)
1.15Y+5Y
1.16Y+NY
1.18Y+NY
1.23Y+NY
1.5Y+5Y
1.5Y+5Y

252400001.1B
2422028.1B
185840.SH
2480071.1B
241066.SH
241066.SH
241066.SH
241066.SH
1580178.1B
1580178.1B
133886.5Z
182767.SH
182767.SH
240078.SH
240490.SH
133776.5Z
148654.57
133849.57
255004.SH
255004.SH
255004.SH
255204.SH
272400005.1B
272400005.1B
241243.SH
241281.SH
241281.SH
241257.SH
2480078.1B
031900761.1B
031900844.1B
032380070.1B
032300349.1B
032200148.1B
032480684.1B
032380717.1B
032280691.1B
032380339.1B
032380513.I1B
032381239.1B
2120071.1B
1928021.1B
1928021.1B
1928021.1B
2120071.1B
2128027.1B
2128027.1B
1928023.1B
1928023.1B
1928023.1B
1928026.1B
1928025.1B
1920066.1B
1928032.1B
1928038.1B
2228008.1B
2028006.1B
2228027.1B
2228027.1B
2228027.1B
2220036.1B
2228028.1B
2028014.1B
2028014.1B
2028017.1B
2020044.1B
2028034.1B
2028037.1B
2020063.1B
2028042.1B
2128002.1B
2128002.1B

24 ZREFAR 02
24 1EEREHR 02
22 {RE 06
24 iR 01
24 K301
24 KX 01
24 K301
24 K301
14 BEIEFRTEHAR 02
14 EEIERRT£eHA{R 02
24 K15 04
22 (S1% F2
22 {5t F2
23 5%4h, 05
24 =4, 01
24 FHM 02
24 #EHS 03
24 E1% 03
24 8rg 02
24 8rg 02
24 iBrg 02
24 3% 02

24 PRI R AHNIER 01
24 PRI R AHNIER 01

24 7855 02
24 11 03
24 11 03
GK 588 02
24 &K TF=lfR 02
19 T3 PPNOO3
19 EEE®% PPN003
23 BRRRIE PPNOO1
23 EB7EE PPN002
22 HEHA PPN002
24 YLK EHE PPN0OO2
23 JELTFFA PPNOOS
22 {TZR¥=R% PPNOO1
23 E[H#EE PPNOO1
23 JTZRI=R% PPN002
23 =[7Jlsk PPN003
21 EigReT
19 RASRITKEER 01
19 RAVERITRER 01
19 RAVERITRER 01
21 b8BT
21 1BERIT/MAIR 03
21 1BEtR1T/MAfR 03
19 RAVERTKE R 02
19 RASRITKE R 02
19 RAVERTKER 02
19 SERIT”4R 02
19 RIBIRITKER
19 EgRIT "R
19 BIRIRITKER
19 SELERITRER 01
22 BRIRT 02
20 HRAERITRERR
22 HB1R17 03
22 BT 03
22 BT 03
22 BIRIT/IMMR 01
22 HP{EER1T 01
20 FFERTTKEL R 01
20 FERTTKEL R 01
20 FAVERTTKER(R 01
20 FRIRIT R
20 JHRIRIT "4 03
20 FEARIRITREMR
20 He3 R TKER R 01
20 SAVRITIRERR
21 TrstRIT—4 01
21 TrstRIT—4 01

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

2.05%
2.06%
2.35%
2.18%
2.10%
2.10%
2.10%
2.10%
2.26%
2.26%
100
2.06%
2.06%
2.20%
2.17%
2.52%
2.27%
2.50%
2.76%
2.76%
2.76%
3.00%
2.265%
2.265%
2.23%
2.29%
2.30%
2.51%
2.55%
2.03%
1.98%
2.15%
2.05%
2.13%
2.15%
2.15%
2.11%
2.12%
2.15%
2.34%
1.80%
1.94%
1.94%
1.94%
1.80%
1.76%
1.76%
1.94%
1.94%
1.94%
1.91%
1.945%
1.97%
1.955%
1.96%
1.95%
1.95%
1.91%
1.91%
1.91%
2.00%
1.91%
1.955%
1.955%
1.96%
1.99%
1.97%
1.98%
3.09%
1.99%
1.975%
1.98%



1.68Y+5Y({k 2) 2120018.1B 21 REERIT 4% 01 AAA/AA+ 2.06%
1.85Y(fk 2) 212380006.1B 23 HBRTR 02 AAA 1.97%
1.87Y+5Y({k 2) 2120047.1B 21 FRIRIT 4R 01 AAA 2.035%
1.9Y+5Y 2120051.1B 21 LRI 4R 01 AAA/AA+ 2.07%
2.05Y+5Y({k 1) 2128025.1B 21 FRIRIT 4 01 AAA 2.01%
2.05Y+5Y({k 1) 2128025.1B 21 FRIT”4R 01 AAA 2.01%
2.08Y+5Y(fk 2) 2128028.1B 21 HRMERIT—4% 01 AAA 2.01%
2.37Y+NY 2128047.1B 21 BRI TR ER R AAA 2.05%
2.37Y({k 2) 292380009.I1B 23 EIRARN 1R 02 AAA 2.15%
2.39Y+5Y 2128051.1B 21 TrstR1T—4% 02 AAA 2.0275%
2.39Y+5Y 2128051.1B 21 TEtRIT 4 02 AAA 2.0275%
2.49Y+NY 2228001.1B 22 HBfEERT Tk ER(R 01 AAA 2.05%
2.49Y+5Y 2228004.1B 22 Tr9iRIT—4R 01 AAA 2.04%
2.59Y+5Y 2228014.1B 22 RIBRIT LR 01 AAA 2.0375%
2.75Y(fk 1) 212400004.1B 24 SAERIT/IMMIE AAA 2.015%
2.75Y(% 1) 212400004.1B 24 SHEARBRITIVIR AAA 2.02%
2.75Y(% 1) 212400004.1B 24 SHEARBRITIVIR AAA 2.02%
2.83Y 2420019.1B 24 B ER1T 01 AAA 2.05%
2.91Y(K 1) 212400006.1B 24 bR TR 01 AAA 2.05%
2.91Y(K 1) 212400006.1B 24 bR TR 01 AAA 2.05%
2.92Y({k 2) 222400003.1B 24 FNEERITERR 01 AAA 2.04%
2.92Y({k 2) 222400003.1B 24 FNEERITERR 01 AAA 2.04%
2.92Y(fk 2) 222400003.1B 24 FBIRITERR 01 AAA 2.04%
2.96Y+5Y 092280014.1B 22 EiSRIT T RE AR 01 AAA 2.115%
2.98Y(fk 1) 292480008.1B 24 ;ERIR(THR 02A(BC) AAA 2.17%
3.1Y+NY 092280083.1B 22 F17KEE&R 01 AAA 2.09%
3.26Y+5Y 092280108.1B 22 FRIT TR AR 02A AAA 2.08%
3.26Y+5Y 092280108.1B 22 PITIREALR 02A AAA 2.08%
3.29Y+5Y({K 1) 092280131.I1B 22 BT TREALR 02A AAA 2.0825%
3.3Y+5Y 092280134.1B 22 TATREAfR 04A AAA 2.085%
4.1Y+NY 242380017.1B 23 FRATIKELFR 01 AAA 2.175%
4.1Y+5Y 232380036.1B 23 TITZ &AL R 02A AAA 2.15%
4.1Y+5Y 232380036.1B 23 TITREARSR 02A AAA 2.15%
4.1Y+5Y 232380036.1B 23 TITREARR 02A AAA 2.15%
4.18Y+NY 242380021.1B 23 F1TKEL R 02 AAA 2.18%
4.18Y+NY 242380021.1B 23 FITKEL R 02 AAA 2.19%
4.18Y+NY 242380021.1B 23 F17KEER 02 AAA 2.19%
4.18Y+NY 242380021.1B 23 F1TKEL R 02 AAA 2.19%
4.18Y+NY 242380021.1B 23 F1TKEL R 02 AAA 2.19%
4.26Y+5Y 232380069.1B 23 BT TREASR 02A AAA 2.1575%
4.26Y+5Y 232380069.1B 23 BT TREALR 02A AAA 2.1575%
4.33Y+NY 242380028.1B 23 PFERITRER(R 01 AA+/AA 2.54%
4.53Y+5Y 232480001.1B 24 RITTREALR 01A AAA 2.175%
4.54Y+5Y({k 1) 232480006.1B 24 BT TREAR 01A AAA 2.175%
4.54Y+5Y (K 1) 232480006.1B 24 BITRAARE O1A AAA 2.175%
4.64Y+NY 242400005.1B 24 FAT7KEEFR 01 AAA 2.215%
4.64Y+NY 242400005.1B 24 R477KEER 01 AAA 2.215%
4.65Y+NY({k 1) 242400004.1B 24 BRfiEsKEEfR 01 AAA 2.215%
4.71Y+5Y({k 2) 232480008.1B 24 TR ASR 02A AAA 2.175%
4.71Y+5Y({k 2) 232480008.1B 24 HRIT TR AR 02A AAA 2.175%
4.71Y+5Y({k 2) 232480008.1B 24 HRIT TR AR 02A AAA 2.175%
4.75Y+5Y({k 2) 232400013.1B 24 BIBHRIT —REAE 01 AAA 2.44%
4.75Y+5Y 232480011.1B 24 RAITZAANE 02A AAA 2.1825%
4.76Y+5Y({k 2) 232400014.1B 24 BRERIT—REANR 01 AAA 2.31%
4.83Y+5Y 232480019.1B 24 KERIT - REMNR 01 AAA/AA+ 2.70%
4.83Y+5Y 232480019.1B 24 KERIT - RENR 01 AAA/AA+ 2.70%
4.83Y+5Y 232480019.1B 24 KBRITTREASR 01 AAA/AA+ 2.70%
4.87Y+NY 242400009.1B 24 TATRERR 02 AAA 2.23%
4.87Y+NY 242400009.1B 24 FA77KEE R 02 AAA 2.23%
4.87Y+NY 242400009.1B 24 FA77KEE R 02 AAA 2.23%
4.87Y+NY 242400009.1B 24 TATRERR 02 AAA 2.23%
4.96Y+5Y (K 2) 232480033.1B 24 BT AR 02A AAA 2.1875%
4.96Y+5Y (K 2) 232480033.1B 24 BT AR 02A AAA 2.1875%
4.96Y+5Y({k 2) 232480033.1B 24 BT IREALR 02A AAA 2.1825%
4.96Y+5Y({k 2) 232480033.1B 24 BT IREALR 02A AAA 2.1825%
4.96Y+5Y (K 2) 232480033.1B 24 BT AR 02A AAA 2.1825%
4.96Y+5Y({k 2) 232480033.1B 24 BT IREALR 02A AAA 2.1825%
4.96Y+5Y({k 2) 232480033.1B 24 BT IREALR 02A AAA 2.185%
4.96Y+5Y (K 2) 232480033.1B 24 BT AR 02A AAA 2.1875%
4.96Y+5Y({k 2) 232480033.1B 24 BT AR 02A AAA 2.19%
4.96Y+5Y({k 2) 232480033.1B 24 BT RARALT 02A AAA 2.185%
4.96Y+5Y({k 2) 232480033.1B 24 BT RARALT 02A AAA 2.185%




4.96Y+5Y({k 2) 232480033.1B 24 BT RARALT 02A AAA 2.185%
4.96Y+5Y({k 1) 232400025.1B 24 [EFRITREALRR 02 AAA 2.31%
4.96Y+5Y({k 1) 232400025.1B 24 [EFRITREALR 02 AAA 2.31%
4.96Y+5Y({k 1) 232400025.1B 24 [BFRIT—REAME 02 AAA 2.31%
4.96Y+5Y({k 1) 232400025.1B 24 [BFRIT—REAME 02 AAA 2.31%
4.96Y+5Y 232480032.1B 24 SOSRITZREE AR 02 AAA 2.215%
4.96Y+5Y 232480032.1B 24 S RIT - RE AR 02 AAA 2.215%
4.96Y+5Y 232480035.1B 24 FLBITRENR 01A AAA 2.245%
4.96Y+5Y 232480035.1B 24 PLIT—RERER 01A AAA 2.245%
4.96Y+5Y 232480035.1B 24 PLIT—RERER 01A AAA 2.245%
4.96Y+5Y 232480035.1B 24 FLBITRENR 01A AAA 2.245%
4.97Y+NY 242480007.1B 24 THT5KER 01 AAA 2.23%
4.97Y+NY 242480007.1B 24 T{T5KER 01 AAA 2.23%
4.97Y+NY 242480007.1B 24 THT5KER 01 AAA 2.231%
4.97Y+NY 242480007.1B 24 THT5KER 01 AAA 2.235%
4.97Y+NY 242480007.1B 24 T{T5KER 01 AAA 2.235%
27D+3Y 1880163.1B 18 Bhf{zR 01 AAA 100.2
27D+3Y 1880163.1B 18 Bif{&R 01 AAA 100.2
27D+3Y 1880163.1B 18 Bhf{zR 01 AAA 100.2
31D({% 2) 137716.SH 22 345 23 AAA 2.07%
62D 162203.SH 19 BPEE 01 AA/AA+ 2.35%
86D+2Y(fk 1) 188834.SH 2138+ 02 AA+/AAA 1.95%
92D +3Y(fk 1) 182965.SH 22 3 01 AA+ 2.51%
94D(fk 2) 188918.SH EFE 13 AAA 1.99%
104D 155822.SH 19 W4 02 AAA 1.99%
115D (% 2) 197511.SH 21 %Bith 06 AAA 2.04%
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