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Shanghasl CFETS NEX intermational Money Broking

[ 2025-03-14]

B ==

A H RATITE 1807 42 7 I R4 AE, i[RI EIHH 1850 12, 1[0 42 55 4% [F1 %8 43 14,

[ {53 77 1f 307D 250001 1.555-1.575; 2.95Y 250005 1.605-1.67; 4.87Y 250003 1.63-1.69; 6.28Y 240013 1.76-1.81; 9.2Y 240011 1.82-1.87; 28.59Y
230023 2.10-2.14,

WE H E15i(%) 1.5700 1.6000 1.6750 1.7900 1.9050 2.1600
A H E 5 (%) 1.5550 1.6150 1.6400 1.7600 1.8950 2.1575
A (%) -0.0150 0.0150 -0.0350 -0.0300 -0.0100 -0.0025

B eus

xRl 7T 305D 250301 1.655-1.6625;  3.95Y 240203 1.71-1.7725;  6.23Y 210210 1.905-1.95;  9.42Y 240311 1.99-2.025.

I O N A O .

WE I E [ I 4 Rl (%) 1.6550 1.7300 1.8400 2.0100 2.0200
A H AE B T 4=t 57 (%) 1.6600 1.7500 1.7950 1.9800 1.9900
A 5(%) 0.0050 0.0200 -0.0450 -0.0300 -0.0300
WE H 1 153 (%) 1.6700 1.7250 1.7250 1.9650 1.8700
A H [E 15 (%) 1.6605 1.6950 1.7000 1.9250 1.8600
A 5(%) -0.0095 -0.0300 -0.0250 -0.0400 -0.0100
B euuns

A HAAT B T I3 B G 4605 0k, BAZ E B4R R T 2025 Q3 WiPR . 5w /7 TH, 14D 012580218.1B 25 HH%i@ I SCPO07 AAA 7F 1.91% (fiifH-7.5 i
B, WEHIATEI; 48D 42D 012482436.1B 24 P22 FEE SCPO12 AAA 7E 2.19% 838 (fifl+1.5 i E) , e MAESES., KT,

97D 012580428.I1B 25 J53ZiH SCPO03 AAA 7F 2.00%J%3C (ffifE-3.5 &) , HATHZFHES; 159D 012580287.1B 25 Fd HL SCP002 AAA 7E 1.99% i,
L (EE-3 M1 E) , RITHATRR. KinJiiH, 189D 012484004.1B 24 7 W% SCP003 AAA 1E 2.05% 38 (fifH-7.5 (i E) , & HARS;
250D 042480574.1B 24 HEEL CPO02 AAA 7E 2.02%/8%238 (ftifl-1 f7E) , ARATHAME LS. SETM S, Mim. PRmEMKmRI S H A5 T,

I N N R R O
AAA 2.06 2.01 2.02 2.04 2.05

AA+ 2.08 2.07 2.05 2.08 2.12
HXTHCIR

AA 2.09 2.15 2.16 2.2 2.29

AA- 2.24 2.32 2.45 2.2 2.38

AAA 202 4 203 -2 201 1 213 9 2.1 5
S S A R AA+ 213 -5 215 -8 213 -8 214 6 212 0
(BP) AA 222 -13 22 5 22 -4 222 22 219 10

AA- 224 0 24 -8 225 20 227 -7 238 0

B ooz

A H o B PR AR RGOSR, 1-3 SRR EE, 24 KEHE MTNOO2A (AAA, 2.07Y) 1E 2.18% A% 1E 3bp 7 EHAT; 24 V4> MTNOO4 (AAA, 2.28Y) fE
2.065% KAt 1bp 17 B AL : 24 FIEYT MTNO09 (AAA, 2.18Y) 7E 2.18% K Ati{f Sbp AiA; 3 F 5 GEMAR, 23 B RIaC & MTNOO1 (AAA, 3.37Y) 7£



2.25%(Ad1H 1bp HAS; 24 7572838 MTNOO8 (AAA, 4.25Y) JNACHE 2.23%(KAd{H 1bp A2 & ; 24 HFHLEE MTNO15 (AAA, 4.42Y) FRAZTE 2.21%fKA4{E 2bp
fiE . 5Y KL EHABR, 25 454k MTNOO2 (AAA, 9.84Y) fF 2.35% /= flifH 3bp A3; 23 HEHE MTNO01B ( AAA, 13.69Y) FAZTE 2.37 {KAL{E 1bp fif
B, BMEME, SHPZEIRE T

I N AN AN O N

AAA+ None

AAA 2.12 2.17 2.27 None None

AA+ 2.22 2.35 2.56 None None

AA 2.31 2.46 2.9 None None
AAA+ 2.05 1 2.09 -1 2.2 0 2.2 -1 None None
S 20 iR AAA 2.12 0 2.18 -1 2.28 -1 None None None None
(BP) AA+ 223 -1 237 -2 257 -1 None None None None
AA 2.33 -2 246 O 2.92 -2 None None None None

B cum

A AN S BE R, B, JRR, R, B, SEXWAEZSS5. FIRIUTE, 22 % G2 AAA JACHE 2.01%. 22 i G1 AAA FACTE 2.17%, £
SEH, SN 24 AL YA AAA BECTE 2.40%, FREESEH, FEESEN . WARTTIN, 22 BT 02 AA+ BACHE 2.19%. 22 751 02 AAA S TE 2.24%, Fi4r
SEHY, ARATERIVESEN . 25 WM 01 AAA BASHE 2.33%. K 7T, 23 I 03 AAA JRACTE 2.35%. 24 T4 10 AAA FACTE 2.49%, FE43z, AT,
24 Pt 02 AA+ FASTE 2.55%

|

A HARIT R IRAE R, WK LR T, RSPl 3-5Y K47 kN T . 1-3 SR KT TR BB E i {E-4bp Rt E+1 28], FERIES. BT
RIBRI A HE 4. B AIESR: 3-5 4RI Kk E B R ACAEAGE-3bp Blfh{E+4bp 2 8], LA FERIES . IERMMAT, S FERIER. HEMET,
20 MV ERAT K B3 01 (59D+NY) A RMACTE 2.07% (-0.24) , Lt FTRBN, EMETRIM . 21 P0ARIT =2 02 (1.7Y+5Y ) LS pliAc7E
2.08% (-1.0) , FUES TAT, ZEBEIEANE 2.07% (3.0 , L EERIN, RGBT, EHETERUFFMIES . 25 TAT 4 %A 01BC
(4.97Y+5Y) S HBAZR %, BRI 2.17% (-2.00 T 2.215% (+2.5) i E, FERLIM . IEHRAERITHEIEFMES. WE T, FERSEM
{E-6bp Z|fti{E+2bp, 23 PIEHT 01 (1.08Y) EERATE 1.97% (+0) , FEEWITHAES.

-

Ji T3 WK IR B S K 7 . AR, BRUNIE 77 1 34 S #E 100.05 (reoffer 1000 , &KL BG4 KI9H Z AL itlh. M2 T
M= i, ok E VBN RIS, 173 A (E 100.8-100.9 (reoffer 1000 , Fifi f5 SEAHE 4 2 101.5, AT B [A]H & I TH 7K 2200t A2 € ks H A
pt Ze AT FIBKIE, AT ™ AR R RO PEGT b, BB X T SR B AR RGIE . BAh, JIRE Jeii iR % 0.25-0.5pt, 26 SRR IIL Eik 0.1-

0.25pt.

4 H RSz
FIRRE

12D
14D
27D
32D
35D
42D
42D
42D
42D
47D
47D
56D
76D
77D
96D
97D
97D
97D
97D
102D
102D

110D

042480161.1B

012590001.18

012580374.18

012482262.18

012580189.1B

012483782.1B

012482436.1B

012482436.1B

012482436.1B

012580181.1B

012482368.1B

012482368.1B

012482470.1B

012483595.1B

042480286.1B

072510035.1B

012580428.1B

012580428.1B

012580428.1B

012580428.1B

042480318.1B

012483213.1B

012483809.1B

24 4 2 CP002

25 ]Sk scpool
25 H124E I SCPo11
24 TR SCPO03
25 AU BT SCP001
24 P fLTE scpo17
24 P22 % scpo12
24 P22 % scpo12
24 P22 % scpo12
25 B 7 SCP003

24 Ji K 5141 scpoos
24 Ji K 5141 scpoos
24 H14f SCPO13

24 P22 F 57 SCPo16

24 HIk# % cpool

25 H224FZ% CP002

5

D
A

25 J3A2 18 SCP003

IS

5

D
A

25 J3A2 18 SCP003

IS

25 #5228 SCP0O03

25 #5228 SCP0O03

24 FIKEFF CP003

24 ZRAZ 1 SCPO03
'

24 EjE L% SCP006

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

1.93

1.93

2.1

2.24

2.17

2.19

2.19

2.19

2.14

2.0325

2.0325

2.35

2.13

2.5

2.01

2.2

2.13

2.05



123D

124D

126D
155D(fK 2)
155D(fK 2)
155D(fK 2)
159D
159D
166D
178D
178D
178D
178D
188D
188D
194D
195D
196D
196D
196D
230D
237D
245D
245D
247D(fK 1)
260D(fK 2)
260D(fK 2)
266D
268D(fK 1)
268D(fK 1)
268D(K 1)
269D
269D
269D
269D
280D
337D(fK 10)
349D

349D

4 H R

042480356.1B

012580054.1B

012580298.1B

012484010.1B

012484010.1B

012484010.1B

012580287.1B

012580287.1B

042480548.1B

012580635.1B

012580635.1B

012580635.1B

012580635.1B

042480470.1B

012483999.1B

042480570.1B

042480495.1B

042480507.1B

012580176.1B

012580176.1B

012580559.1B

012580505.1B

012580598.1B

012580598.18

012580400.18

012580533.1B

012580533.1B

012580624.18

012580620.1B

012580620.1B

012580620.1B

012580639.1B

012580639.1B

012580639.1B

012580639.1B

042480640.18

042580073.1B

042580104.18

042580097.1B

24 7% CP002
25 H1[E ¥ 2 scpool

25 FIAZ M SCPOO2(FH1) 22
%)

24 F L SCP004

24 B4 SCP004

24 B SCP004

25 4 L SCP002

25 4 L SCP002

24 [E 748 W CP0o01
25 ] ik SCPO05
25 ] 4k SCPO05
25 ] ik SCPO05
25 ] 4k SCPoo5
24 BN CP0O02
24 Wi/ INs SCPOO05
24 ]l cPoo1
24 H#RE# CP002
24 FHIL 4% CPOO1
25 Hil 2451 scpoo2
25 Hil 2451 scpoo2
25 217l SCP002

25 P42 154l ScPoo1
25 HiHFAIEK SCP004
25 B #EE SCP004
25 P4 ik SCPO01
25 1 # B ScpPoo1
25 H e dX % SCPoo1
25 H A SCP002
25 #& M Higk scpo02
25 #& M HiEk scpo02
25 #& M HiEk scpo02
25 Fidds scpool
25 Fidd scpool
25 Fidds scpool
25 Fidds scpool
24 51 7 5 CP002
25 ZR % CP0OO1

25 Z& B 4§ 4% CP001

25 EfHIES cPoo1

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AA

AAA

AA+

AA+

AAA

AA+

AA+

AA+

AA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA

2.16

2.15

2.07

1.9975

1.9975

2.005

1.99

1.99

2.01

2.02

2.02

2.02

2.02

2.39

2.12

2.03

2.46

2.21

2.3

2.3

2.32

2.93

2.3

2.3

2.65

2.11

2.11

2.08

2.08

2.08

2.08

2.04

2.04

2.04

2.04

2.2

2.25

2.28

2.43

FIRRE BRI R CRATHLHD W (%)

16D(fK 1)
25D+2Y
28D

28D

31D

35D

67D
73D+2Y
74D

74D

84D

102280679.1B

102280737.1B

102380826.1B

102380826.1B

102300336.1B

102280818.1B

102001037.1B

102281129.1B

102281137.I1B

102281137.I1B

102281198.1B

B REIE MTNOO3A(R] F48
%@)

22 6 K&EIR MTNOO1BC(4R (1)

23 FFH B MTNOO1

23 FFE# % MTNOO1
JHIRAZ $58 MTNOO1

22 JH5 5 MTNOO1

20 1 MTNOO4

22 Jo#5 30k MTNOOL

22 Hifg Al MTNOO3A

22 HifE Al MTNOO3A

22 B4k MTNOOL(F} B ZZ4f2)

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AA+

AAA

AAA

AAA

1.98

2.0894

2.19

2.19

2.22

2.08

2.15

2.16

2.17

2.17

2.16



91D+2Y(/K 1)
95D
129D+NY
129D+NY
150D
160D+NY

220D

232D(4K 2)
254D(1K 1)
262D
356D+NY
1Y(fk 1)

1.03Y
1.05Y+1Y(4K 3)
1.07Y
1.25Y(4K 1)

1.34Y

1.84Y
1.98Y(4K 1)
1.99Y

2.03Y

2.04Y(4K 1)
2.07Y(4K 2)
2.13Y

2.28Y

2.28Y(fK 2)
2.32Y

2.36Y

2.4Y(4K 1)
2.4Y(K 1)
2.43Y

2.44Y

2.44Y

2.45Y

2.46Y

2.48Y(4K 1)
2.53Y
2.59Y+2Y
2.59Y+2Y
2.71Y+NY(fK 1)
2.71Y+NY(fK 1)
2.71Y+NY(fK 1)
2.73Y+2Y
2.77Y+NY(fK 1)
2.79Y
2.82Y+2Y
2.84Y(fK 1)
2.93Y+NY
2.97Y(K 2)

2.99Y(K 1)

3Y+NY

3.37Y

102281241.IB

102281307.I1B

102381777.1B

102381777.1B

102281755.1B

102382145.1B

102282293.1B

102200253.1B

102383154.1B

102282619.1B

102480662.I1B

102380521.I1B

102481157.I1B

102481320.1B

102380795.1B

102381384.1B

102101296.1B

102480137.I1B

102580993.1B

102480809.1B

102481163.1B

102481271.I1B

102481391.1B

132480039.1B

102482716.1B

102482725.1B

102482914.1B

102483146.1B

102483445.1B

102483445.1B

102483596.1B

102483680.1B

102483688.1B

102483808.1B

102483909.1B

102483985.1B

102400962.1B

102484411.1B

102484411.1B

102485172.1B

102485172.1B

102485172.1B

102485278.1B

102401103.1B

102580802.1B

102580044.1B

102580320.1B

102580587.I1B

102580897.1B

102581043.I1B

102581095.1B

102381824.1B

22 S B H MTNOOL (R} A 22
#5)

22 44 MTNOO03

23 33 MTNOO2

23 33 MTNOO2

22 i E MTNOO3( £ KR %)
23 52 JF MTNOO3

22 #r2 Bl MTNOO1

22 A3 920 MTNOOL( Z 1R
%)

23 5 R AT MTNOOSA
22 {RF] K e MTNOOGA
24 = AEFR MTNOO4

23 1L MTNOO4

24 3 7ML 5E MTNOO1
24 /KK EEH MTNOO4
23 X 7 i MTNOO1
23 JR M3 MTNOO2
21 Tl MTNOO3

24 U )11 HL3m MTNOO (] RF4E
H)

25 =% MTNO005

24 SR PHAZ i MTNOO1
24 V5% =38 MTNOOS
24 H1 445 MTNOOL
24 K% HE MTNOO2A
24 KA7KES GNOOL( 2 AR
24 "4 MTNOO4

24 HIEH T MTNOO9
24 i3 ) [E % MTNO0O3
24 Ffii AL BT MTNOOS
24 il MTNOO2
24 il MTNOO2
24 [ [F 5 MTNO13A
24 K'E MTN0O1

24 15 MTNOO4A
24 T B MTNOOS
24 FF &= MTNOO3
24 "4 MTNOO6

24 [E H MTN004

24 FEEZTF MTNOO2A
24 FEEZTF MTNOO2A
24 H1[E HLF MTNOO4
24 H1[E HLF MTNOO4
24 H1[E HLF MTNOO4
24 LB MTNOOS
24 KJESE MTNO17

25 %% MTN002

25 E AR MTNOOL
25 H{fE /) MTNOO1
25 4:B# MTNOO1

25 F1#% MTN001

25 HfjiFH FE MTNOO2

25 1 HL A MTNOO3(HETF 7 it
A A5)

23 P HL AT i MTNOOL(VR & 7Y
B ZZ4)

AAA
AAA
AAA
AAA
AAA
AA+

AA+

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

AA+

AAA
AAA
AAA
AAA
AA+
AAA
AA

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

AAA

AAA
AAA
AAA
AA

AAA
AAA
AA

AAA
AAA
AAA

AAA

AAA

AAA

2.14

2.02

2.15

2.15

2.1

2.44

2.15

2.2

2.2

2.15

2.55

2.06

2.75

241

2.17

2.23

2.2

2.14

2.58

2.19

2.7

2.9

2.18

2.4

2.065

2.18

2.43

2.2325

2.3

2.3

2.46

2.94

2.18

2.69

2.44

2.065

2.07

2.43

2.43

2.26

2.26

2.26

2.46

2.23

2.37

2.69

2.15

241

2.09

2.27

2.31

2.25



3.85Y
3.97Y+2Y
3.97Y+2Y
4.24Y+NY
4.25Y
4.38Y
4.42Y
4.46Y
4.52Y
4.53Y({K 1)
4.59Y
4.65Y
4.68Y(fK 1)
4.7Y(fK 1)
4.82Y
4.82Y
4.92Y
4.94Y+5Y
4.95Y(4K 1)
4.99Y
4.99Y
9.84Y(fK 1)
13.69Y

15.52Y

4 H AN A5 AR

FIRRH

38D+2Y
87D
95D+2Y
100D(fK 1)
122D
167D+NY

168D+3Y

185D+363D(K 1)

213D+1Y
223D
233D(4K 1)
234D+2Y
241D+1.99Y
244D

244D

249D

252D
269D+1Y
360D

362D

1.03Y
1.07Y

1.07Y

=z

1.07Y+2Y(fK 1)

1.09Y

1.09Y+2Y

1.11Y

102480203.1B

102480671.I1B

102480671.I1B

102400784.1B

102482236.1B

102483261.I1B

102483575.1B

102483833.1B

102484112.1B

102484217.1B

102484437.1B

102484852.1B

102484952.1B

102485108.1B

102580069.1B

102580069.1B

102580533.1B

102580667.I1B

102580743.1B

102581058.1B

102581058.1B

102580206.1B

102383119.1B

102704.1B

AAA 1.95

115251.SH

185704.SH

185868.SH

194742.SH

152502.SH

149987.52

252228.SH

115861.SH

188669.SH

133693.52

252734.SH

114014.SH

138515.SH

138528.SH

175409.SH

175409.SH

114196.SH

182713.SH

240395.SH

250136.SH

178046.SH

175916.SH

178297.SH

178297.SH

152810.SH

175994.SH

115257.SH

115273.SH

24 7PN HER MTNOOL
24 %:[% MTN002
24 %[% MTN002
24 ERelEH. MTNOOS
24 75AZiH MTNOOS
24 4 MTNOO5
24 I HLH MTNO15
24 HEE MTNOO7
24 W FE AN MTNOO3
24 4> MTNOO7
24 4L MTNOO5
24 e /) MTNOO9
24 B MTNOO1
24 SR 2218 MTNOO3
25 EHVLIH B MTNOO1L
25 HYLIHFE MTNOO1L
25 A MTNOO3
25 S [E % MTN0O1
25 4 MTNOO1
25 H1EE 5 MTNOO2B
25 H1EE$E MTNOO2B
25 JA 44 MTN0OO2
23 5t [E % MTN001B

10 /-4 04

23 ik G1
22 HiZ 01
22 2L T. 03
22 B 02
20 JE%h 02
22 FEfE o1
237 Y1
23 {#ik 03
21 %% 03
23 B# 02
23 Ji 5 03
22 9% 02
22 I G1
22 3Bk 05
20 R C1
20 R C1
22 W 02
22 RN 05
23 {4 08
23 Vi 01
21 Hi o1
21 H1liF G2
21 AfHh 01
21 AfHh 01
21 i 01
21 Rk €3
23 13 05

23 i 08

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

AAA
AAA
AAA
AAA
AAA

AAA

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

AAA

2.22

2.36

2.36

2.92

2.23

2.195

2.21

2.25

2.3

2.2

2.3

2.61

2.62

2.35

2.48

2.48

2.4

3.25

2.2

2.23

2.23

2.35

2.37

2.22

3.2

2.06

2.3

2.09

3.2

2.26

2.3

2.56

3.2

2.62

2.24

2.17

2.19

2.02

2.02

2.06

2.38

2.12

2.25

2.14

2.04

2.25

2.25

2.12

2.09

2.08

2.01



1.12Y+NY
1.26Y+NY
1.26Y+NY
1.36Y
1.37Y+NY
1.39Y+2Y
1.43Y+NY
1.52Y(4K 1)
1.69Y+2Y
1.69Y+2Y
1.73Y(4K 2)
1.99Y

2.1Y

2.24Y+2Y
2.24Y+2Y
2.34Y+NY
2.44Y+2Y
2.61Y+NY
2.7Y+2Y(K 1)
2.7Y({K 2)
2.97Y
3.51Y+5Y
3.79Y+NY
3.82Y

4.03Y(4K 1)
4.26Y+NY(4K 1)
4.33Y

4.42Y
4.73Y+NY
4.74Y+NY(4K 1)
4.74Y+NY(K 1)
4.77Y+NY
4.96Y

4.96Y
4.97Y+NY(K 1)
4.97Y+NY(K 1)
4.98Y

4.99Y

4.99Y

6.53Y

9.35Y

261D(fK 1)
273D

286D

287D

1.83Y
1.88Y+2Y
2.47Y+2Y(fK 1)
2.67Y+2Y
2.67Y+2Y
2.74Y+2Y
2.94Y

4.52Y

4.77Y

4D+NY

148278.52

188253.5H

188253.5H

115633.5H

188455.5H

152975.5H

149605.52

115961.SH

240312.SH

241961.SH

242017.SH

185526.S5H

185670.SH

241102.SH

241102.SH

241265.SH

255592.SH

241768.SH

241938.SH

524039.5Z

242467.SH

272380013.1B

282380006.1B

240459.SH

254286.SH

241120.SH

241152.SH

255595.5H

282480011.1B

242079.SH

242079.SH

242168.SH

242471.SH

257598.SH

282580003.1B

282580003.1B

257660.SH

163236.SH

163236.SH

255899.SH

241248.SH

032281082.1B

032281112.1B

032381249.1B

032480296.1B

032480039.1B

032480098.1B

032480956.1B

032481519.1B

032481519.1B

032401003.1B

032580082.1B

032480986.1B

032481621.1B

2028006.1B

23 FEHF YKO1
21 B ¥2
21 B v2
23 [FiE K1
21 HiE Y1
21 Bk 01
21 HIE Y2
2341 G2
23 I+ 03
24 % 11
24 [HFE c4
22 24, 02
22 {51 ce6
24 % 02
24 % 02
24 K Y4
24 4% 03
24 [%18 Y4

# G1

N
N
Mm

|
=

24 C1

25 HEiE V1

23 {15 NAFBEARP 7E 1 01

23 @5 N 75K 815 01

24 44 01
24 [EJik 02
B IE KY09
24 YL 02

24 V43§ 03

24 °F5z NAg 7k 845t 01

24 11k v4
24 i1k v4
24 1L Y5
25 Jii7K 01

25 @z 02

25 “f-2z NAg 7k 845t 01

25 V22 N 757K 8245 01

25 [5] 1l 01

20 7K 03

20 7K 03

24 115t 07

24 H11k 10

22 7 Ey3k#% pPN003
22 % H 4 PPNOO3
23 JfEL 4% PPNOO4
24 2 1 PPNOO1
24 H 2% iR PPNOO1
24 I FI#Z PPNOO1
24 FMII L PPNOOL
24 = [T PPN002
24 = [T PPN002
24 FHEE ¥ PPNOOL
25 H G PPNOOL

24 E =Y PPN0OOL

24 #EIN I PPNOO2B

20 MR ERAT 7Kk B A5

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

AAA

2.25

2.13

2.13

2.07

2.19

2.05

2.19

2.15

2.18

2.67

2.16

2.18

2.17

2.57

2.55

2.65

2.45

2.2

2.47

2.17

2.14

2.4

2.53

2.3

2.98

2.42

2.34

2.38

2.58

2.4

2.4

2.4

2.35

2.82

2.59

2.6

3.08

2.3

2.3

3.35

2.49

2.15

2.2

2.32

2.9

2.36

2.44

2.43

2.69

2.69

2.84

2.55

2.72

2.73

1.98



23D(fK 1)
23D(4K 1)
47D+NY
47D+NY
59D+NY
76D+NY
117D+NY
143D+5Y(fK 2)
150D+5Y(4K 2)
153D+5Y
153D+5Y
153D+5Y
185D+5Y(4K 2)
185D+5Y(fK 2)
187D+5Y
192D+5Y(fK 2)
192D+5Y(fK 2)
194D+5Y
248D+5Y(fK 2)
255D+NY(fK 1)
255D+NY(fK 1)
264D+5Y
276D+NY(K 1)
276D+NY(K 1)
290D+5Y(fK 1)
290D+5Y(4K 1)
290D+5Y(4K 1)
313D+5Y
1.01Y+5Y
1.08Y

1.08Y
1.1Y+NY
1.1Y+NY
1.1Y+NY
1.18Y+NY
1.18Y+NY
1.18Y+NY
1.18Y+NY
1.18Y+NY
1.18Y+NY
1.18Y+NY
1.25Y

1.25Y
1.33Y+NY
1.37Y
1.39Y+NY(fK 1)
1.39Y+NY(fK 1)
1.43Y

1.45Y

1.46Y
1.54Y(fK 2)
1.54Y(fK 2)
1.62Y+5Y(fK 2)
1.62Y+5Y(fK 2)

1.62Y+5Y(fK 2)

2228022.1B

2228022.1B

2028014.1B

2028014.1B

2028017.1B

2020033.1B

2028023.1B

2028025.1B

2020044.1B

2028024.1B

2028024.1B

2028024.1B

2028033.1B

2028033.1B

2028034.1B

2028038.1B

2028038.1B

2028041.1B

2028049.1B

2028051.1B

2028051.1B

2020080.1B

2028053.1B

2028053.1B

200219.1B

200219.1B

200219.1B

2128002.1B

2128008.1B

2328009.1B

2328009.1B

2128016.1B

2128016.1B

2128016.1B

2128019.1B

2128019.1B

2128019.1B

2128019.1B

2128019.1B

2128019.1B

2128019.1B

2320022.1B

2320022.1B

2120064.1B

212300003.1B

210316.1B

210316.1B

2320037.1B

2320041.1B

2321026.1B

212380021.1B

212380021.1B

2128032.1B

2128032.1B

2128032.1B

22 2ol 4R1T 03

22 X%V 4RAT 03

20 " [ HRAT K S5t 01
20 H [ HRAT K 85t 01
20 LV ERAT K S5t 01
20 ZRPEERAT K 245
20 HHTHRAT K 857 01
20 Vi RHRAT 4% 01
20 THARAT 2

20 FEHRAT 2%

20 FEHRAT 2%

20 FYEHRAT 2%

20 EWHT 4

20 FEEHRIT %

20 Vi RHRAT —4% 03
20 PEAT =2 01
20 PEHAT =2 01
20 TRERAT =2 01
20 TRHAT —4% 02
20 Vi R ERAT 7K 245
20 Vi R AT 7K 245
20 KIPHAT 2%

20 H [E R AT 7k 8:15 03
20 o [E R AT 7k 8451 03
20 [EJT 19

20 [EJT 19

20 [EJT 19

21 T84T =2 01
21 WP EEAT =2 01
23 HEHAT 01

23 FEHAT 01

21 RAERAT RS 01
21 RAEMRAT RS 01
21 RAERAT RS 01
21 v [E AR AT 7k 85 01
21w EARAT 7K 25 01
21t EARAT 7k 245 01
21 v EARAT 7k 845 01
21w EARAT 7K 25 01
21t EARAT 7K 245 01
21w EARAT 7K 25 01
23 HiHERAT 01

23 HiHERAT 01

21 fHFHUT K LA
23 VLIERAT £ 02

21 ki 16

21 ki 16

23 REEHAT 02

23 B R ERAT 01

23 Rl 01

23 4715t 02

23 4715t 02

21 2Ol AT =2 01
21 2Ol AT =2 01

21 POVARAT g 01

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

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA
AAA
AAA
AAA
AAA

AAA

2.1

2.1

2.07

2.07

2.07

2.35

2.085

2.05

2.07

2.04

2.04

2.04

2.05

2.04

2.06

2.04

2.04

2.05

2.05

2.09

2.09

2.11

2.08

2.08

2.05

2.05

2.05

2.05

2.05

1.97

1.97

2.28

2.28

2.28

2.08

2.08

2.09

2.08

2.08

2.08

2.08

1.98

1.98

2.28

1.99

2.08

2.1

1.98

1.99

1.96

1.96

2.07

2.08

2.07



1.68Y+5Y(fK 1) 2128039.1B 21 T ERAT 4% 03 AAA 2.05
1.68Y+5Y(fK 1) 2128039.I1B 21 T E AT =% 03 AAA 2.05
1.68Y+5Y(fK 1) 2128039.I1B 21 T E AT 4% 03 AAA 2.05
1.68Y+NY 2128038.I1B 21 OV ARAT 7k 245t 01 AAA 2.105
1.68Y+NY 2128038.I1B 21 OV ARAT 7k 245t 01 AAA 2.1
1.68Y+NY 2128038.I1B 21 OV ARAT 7k 245t 01 AAA 2.1
1.7Y+5Y 2128042.1B 21 PIERAT — 4% 02 AAA 2.06
1.7Y+5Y 2128042.1B 21 PIVERAT — 4% 02 AAA 2.06
1.7Y+5Y 2128042.1B 21 PIVERAT — 4% 02 AAA 2.06
1.7Y+5Y 2128042.1B 21 P ERAT — 4% 02 AAA 2.06
1.7Y+5Y 2128042.1B 21 PIVERAT — 4% 02 AAA 2.07
1.7Y+5Y 2128042.1B 21 PIVERAT — 4% 02 AAA 2.07
1.7Y+5Y 2128042.1B 21 PIVERAT — 4% 02 AAA 2.07
1.7Y+5Y 2128042.1B 21 XV ARAT =2 02 AAA 2.07
1.7Y+5Y 2128042.1B 21 XV ARAT =20 02 AAA 2.08
1.7Y+NY 2128044.1B 21 TRIHRAT K 8451 02 AAA 2.09
1.76Y+5Y 2128051.1B 21 TRiHRAT =20 02 AAA 2.05
1.84Y+5Y 2228003.1B 22 XolVRAT =2 01 AAA 2.095
1.84Y+5Y 2228003.1B 22 XolVRAT =20 01 AAA 2.095
1.84Y+5Y 2228003.1B 22 XolVRAT =2 01 AAA 2.095
1.84Y+5Y 2228003.1B 22 XolVRAT =2 01 AAA 2.09
1.84Y+5Y 2228003.1B 22 XolVRAT =20 01 AAA 2.09
1.84Y+5Y 2228003.1B 22 XolVRAT =2 01 AAA 2.09
1.84Y+5Y 2228003.1B 22 XolVRAT =2 01 AAA 2.09
1.84Y+5Y 2228003.1B 22 XIERAT 4 01 AAA 2.09
1.84Y+5Y 2228003.1B 22 XIERAT 4 01 AAA 2.08
1.85Y+NY 2220007.1B 22 [ ' E bR 47 7k 84t 01 AAA 2.4
1.85Y+5Y 2228004.1B 22 TR#AT =201 AAA 2.06
1.85Y+5Y 2228004.1B 22 TR#AT =201 AAA 2.06
1.85Y+5Y 2228004.1B 22 TR#AT =201 AAA 2.06
1.95Y+NY 2228011.1B 22 LV ERAT K 22457 01 AAA 2.12
1.96Y 212480001.1B 24 1715 01A AAA 1.96
1.97Y 212380032.1B 24 i R HRAT i 01 AAA 1.96
2.18Y+1Y(4K 2) 312410001.1B 24 4T TLAC JEHE AT 01A AAA 2.07
2.18Y+1Y(4K 2) 312410001.1B 24 4T TLAC JEHE AT 01A AAA 2.1
2.24Y 2420025.1B 24 JE [ 1HRAT /Mt 01 AAA 2.03
2.26Y+5Y 2228039.I1B 22 AT =2 01 AAA 2.11
2.26Y 212400005.1B 24 AR AT =A% fii 01 AAA 2.03
2.33Y 212400007.1B 24 FEHRAT R 01 AAA 1.97
2.33Y 212400007.1B 24 FEHRAT R 01 AAA 1.99
2.44Y+5Y(fK 1) 092280065.1B 22 TAT B A 03A AAA 2.09
2.44Y+5Y(1K 1) 092280065.1B 22 TAT =R B AA5 03A AAA 2.11
2.46Y+NY 092280083.1B 22 ATk 8 01 AAA 2.15
2.48Y+NY(fK 1) 092280086.1B 22 RAT KBt 02 AAA 2.12
2.5Y(4k 1) 2420041.1B 24 JLERIERAT = AR fit AAA 2.15
2.62Y+5Y 092280108.1B 22 AT R 02A AAA 2.11
2.66Y+5Y 092280134.1B 22 TAT =R B AAT 04A AAA 2.1
3.02Y+5Y 232380004.1B 23 AT R AA 01A AAA 2.125
3.32Y+NY 242300001.1B 23 TUAAT K E:A5T 01 AAA 2.27
3.46Y+NY 242380017.1B 23 RATK Bt 01 AAA 2.22
3.46Y+5Y 232380036.1B 23 TAT R B AL 02A AAA 2.15
3.59Y+NY 242380019.1B 23 iR fi 7k B4t 01 AAA 2.235
3.59Y+NY 242380019.1B 23 iR fi 7k B4t 01 AAA 2.23
3.61Y+5Y(fk 1) 232380066.1B 23 W4T R BT AATT 03A AAA 2.155
3.63Y+5Y 232380073.1B 23 AT R GT AT 03A AAA 2.15




3.63Y+5Y 232380073.1B 23 AT R BT AAT 03A AAA 2.195
3.9Y45Y 232480004.1B 24 AT ZRGTAAT 01A AAA 2.17
4.01Y+NY(fK 1) 242400004.1B 24 Wik fi 7k B4t 01 AAA 2.255
4.01Y+NY(fK 1) 242400004.1B 24 Wik fi 7k B4t 01 AAA 2.26
4.01Y+NY(fK 1) 242400004.1B 24 Wik fi 7k B4t 01 AAA 2.26
4.07Y+5Y(fK 2) 232480008.1B 24 HHAT R AAT 02A AAA 2.2
4.11Y+NY 242480002.1B 24 2V ARAT 7k 245t 01 AAA 2.33
4.12Y+5Y 232480011.1B 24 RAT ZRFE AT 02A AAA 2.21
4.12Y+5Y 232480011.1B 24 RAT ZRFE AT 02A AAA 2.21
4.12Y+5Y 232480011.1B 24 RAT ZRFE AT 02A AAA 2.21
4.12Y+5Y 232480011.1B 24 RAT ZRFE AT 02A AAA 2.21
4.12Y+5Y 232480011.1B 24 RAT ZRFE AT 02A AAA 2.21
4.12Y+NY 242400007.1B 24 PEHRAT K45 01 AAA 2.31
4.19Y+5Y 232480020.1B 24 POMVARAT g B AR T 01 AAA 2.29
4.23Y+NY 242400009.1B 24 RAT KB 02 AAA 2.265
4.23Y+NY 242400009.1B 24 RAT KB 02 AAA 2.265
4.23Y+NY 242400009.1B 24 RAT KB 02 AAA 2.295
4.23Y+NY 242400009.1B 24 RAT KB 02 AAA 2.3
4.29Y+5Y 232480030.1B 24 BEDOREAT ZRBEALT 01 AA+/AA 3.11
4.32Y+5Y(4K 2) 232480033.1B 24 FAT R A 02A AAA 2.18
4.32Y+5Y(4K 2) 232480033.1B 24 AT R A 02A AAA 2.18
4.33Y+NY 242480007.1B 24 TAT /K85t 01 AAA 2.27
4.37Y+5Y 232480037.1B 24 AT A 02A AAA 2.2
4.37Y+5Y 232480037.1B 24 AT R E A 02A AAA 2.205
4.4Y+5Y 232480050.1B 24 BHHRAT BT 01 AAA 2.32
4.41Y+1Y 312410004.1B 24 #2417 TLAC JEFE A5 01B AAA 2.2
4.46Y+NY 242400020.1B 24 4T 7K 8215t 01BC AAA 2.26
4.46Y+NY 242400020.1B 24 Z4T 7K 8243t 01BC AAA 2.3
4.46Y+NY 242400020.1B 24 F4T 7K 813t 01BC AAA 2.29
4.46Y+NY 242400020.1B 24 Z4T 7K 8213t 01BC AAA 2.29
4.46Y+5Y 232480061.1B 24 TAT A7 01A(BC) | AAA 2.215
4.53Y+5Y (4K 2) 232400037.1B 24 TPARAT g AL 02 AAA 2.295
4.53Y+5Y (4K 2) 232400037.1B 24 TPARAT g AL 02 AAA 2.295
4.53Y+5Y (4K 2) 232400037.1B 24 TPARAT g AL 02 AAA 2.3
4.53Y+5Y (4K 2) 232400037.1B 24 TPARAT g AL 02 AAA 2.3
4.54Y+NY 232480067.1B 24 L BT KB4 02 AAA 2.38
4.54Y+NY 232480067.1B 24 L BT KB4 02 AAA 2.37
4.54Y+NY 232480067.1B 24 L BT KB4 02 AAA 2.36
4.54Y+NY 232480067.1B 24 L H AT KB4 02 AAA 2.36
4.65Y+NY 242480070.1B 24 fR17 7K 843t 01BC AAA 2.3
4.65Y+NY 242480070.1B 24 fR17 7k 843t 01BC AAA 2.335
4.8Y+5Y(4K 2) 232480106.I1B 24 AT BT A 03BC AAA 2.18
4.8Y+5Y(4K 2) 232480106.1B 24 AT BT A 03BC AAA 2.17
4.8Y+5Y(4K 2) 232480106.I1B 24 AT B A 03BC AAA 2.19
4.94Y+NY 242580002.1B 25 il fi 7k 2245t 01BC AAA 2.3
4.97Y+5Y(4K 2) 232580001.1B 25 TAT =R B A5 01BC AAA 2.17
4.97Y+5Y(4K 2) 232580001.1B 25 TAT =2 B A5 01BC AAA 2.19
4.97Y+5Y(4K 2) 232580001.1B 25 TAT Z 2R B A5 01BC AAA 2.19
5.52Y+5Y 2028039.IB 20 HTE AT = 4% 02 AAA 2.25
5.68Y+5Y 2028050.1B 20 TRiHAT =40 03 AAA 2.25
7.26Y+5Y 2228040.1B 22 BT — 4 02 AAA 2.33
8.5Y+5Y 232380053.1B 23 AT R BT AT 02B AAA 2.33

. / Derek Huang, Liyuan Zhong, Austin Lin
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