&2 B iF
RIS 515

[2025-01-17]

RITAER, ARFRITERERNMETE, 1 8 17 BUEEFZER, $EBRARFFET 1050 {27t 7 KEAHE]
WRE, BAEFIZ 1.50%.,
Ef&75mE 278D 200013 1.8; 2.83Y 240022 1.27-1.2775; 4.49Y 240014 1.39-1.415; 6.44Y 240013 1.53-
1.565; 9.35Y 240011 1.615-1.639; 28.74Y 230023 1.92-1.95,

FER E R (%) 1.2600 1.2950 1.4000 1.5375 1.6275 1.9425
4 B E R (%) 1.3000 1.2900 1.4050 1.5650 1.6375 1.9600
&%) 0.0400 -0.0050 0.0050 0.0275 0.0100 0.0175

ERMEAE 190D 240421 1.55; 4.1Y 240203 1.495-1.52; 6.12Y 210215 1.62-1.635; 9.69Y 240430
1.71-1.73,

I I N A N

— 1.5500 1.4950 1.5750 1.6300 1.7250
FE B IEEFF SRR %)

1.5400 1.5350 1.5750 1.6350 1.7300
S BHIEEFLFGE)



-0.0100 0.0400 0.0000 0.0050 0.0050

L HA(%)
FE B E FEE () 1.5400 1.5000 1.5075 1.6350 1.7000
= Al
ABEF EHE(%) 1.5500 1.4800 1.5200 1.6450 1.7125
7 = 1
ﬁij](%) 0.0100 -0.0200 0.0125 0.0100 0.0125

SHIRTEERMIERE—RR, MREESES 2025 F Q1 HilR. 5Si/AmE, 84D 012482465.1B 24 iHf
Jt7%%s SCP002 AAA 7£ 2.07%p32 (fHERIE) . ESHARIT, 35D 012483305.B 24 FiFH
SCP022 AAA T£ 2.07%mR (fHWEMIE) , BEEHARIT, PKiH/SHE, 165D 042480339.B 24 jifEimiz
CP002 AAATE2.10%pk3 (ffE+3 B) , EEHAIRIT, 99D(K2) 042480247.1B 24 #EiE
CP003 AAA 7E£2.00%p3 (fhfE+4 fI18) , ESHARTT, KisAmE, 327D 072410254.1B 24 BRER
CPO10 AAATE 1.75%mR (WEME) , EEHHAIRIT, 321D 072410253.1B 24 #fgiEs CP006 AAA 1
1.80%p32 (fhfE+2 (IE) , ESHLES,; S, PSR LT,

I YO TV TV VR R TV
AAA 2 1.91 1.88 1.9 1.8

AA+ 2.15 2.05 1.95 1.88 1.91
EITUTRE R

AA 23 2.1 2.1 2 2.09

AA- 2.15 2.05 2.09 2.06 2.03
AAA 2 O 191 o0 18 2 19 0 178 2
SHEERR TR AA+ 2 15 /19 15 (195 0 19 -2 189 2
(BP) AA 196 34 2 10 19 20 195 5 204 &
AA- 21 5 195 10 21 -1 21 -4 19 7

SHPERRIGEDSE, 1-3 FRinthE, 21 ERE MTN002 (AAA, 1.47Y) 7E 1.94%EEMAS; 23 7
ZiB MTNOO03 (AAA, 1.56Y) 7E 1.83%fHENMIEMAT; 24 HFBI MTNOOT (AAA, 2.33Y) 7E 1.83%=fl{E 2bp i
BALAS; 3 %5 SFHRRR, 23 BEE MTN004 (AAA, 3.41Y) 7E 1.93%EfH(E 2bp (UBMKAT; 22 &%
MTNOO1 (AAA, 4.35Y) REAZTE 1.97%E(H{E 1bp BIRIE; 24 #EEE MTN022 (AAA, 4.93Y) RERAZTE 2.01%fH
BAE. S5Y RLALHAR, 24 iF#55 MTNOO3 (AAA, 9.6Y) 7£2.01%. 2.02%fEEREMAE 1bp 3L, 25 A
£ MTNOO2 ( AAA, 9.99Y) FEZRTE 2.01%E(4E 1bp 1B, SRS, $HPEKERE 1T,



I MO 2 " I R TR
1.8 1.9

AAA+ 1.82 . 2.02 None
AAA 1.88 1.99 2.08 None None
BIFUL SRR

AA+ 2.07 2.16 2.35 None None

AA 2.2 2.29 2.72 None None
AAA+ 1.79 1 1.8 2 1.88 2 2.01 1 None None
SRS TSR AAA 1.86 2 1.97 2 2.06 2 None None None None
(BP) AA+ 206 1 | 214 2 233 2  None None None None

AA 2.19 1 2.26 3 2.71 1 None None None None

SHGRRRE—, BE, 58, R85, aIREAHE, 23 $iE 16 AAA BAE 1.75%, BE5E
H, RITEWIAN. 23 K1 04 AAA FRR7E 1.82%, BE&EH, RITIEMIAN. &5 KY07 AAA BiRRTE 1.99%, &
I, (RIETN, BISSME, 22 55 04 AAA BATE 1.98%, EE&EH, EET, 23 fElE 04 AA+ FATE
2.13%, BEEEH, BITEUIAN, 24 582 G2 AAA BRTE 2.32%, TRTEMEN, E€XEAN, KinSH, 24 R/K
06 AAA RRAZTE 2.20%, EEEH, FIEEA., 24|15 01 AAA BRATTE 2.25%, EWEH, EEIA, 24 % K2
AAA RRAITE 2.29%, Hss, BEEIA.

S BIRTRHIBAEIAESTER, AAZLA 1-3Y BIAITKAE, HAK@REREALUMEEER, 1-3 FA97K
FEMAIEME-1BP ZGE+2.5BP ZiE), FEAREMSFHHLESNEER, 3-5 FHKEBRMRIEGE-2BP
EMLE+2BP ZiE, ZEFENFHIRT, LEFENGFHNES, 22 KITTREAR 02A (2.68Y+5Y) SHA
REEME 1.815% (+0.28) | 1.83% (+1.78) Zia, NREMESHEAFEMEN, 21 TRIRITXER 02

(1.86Y+NY) BIZZEEAE 1.83% (+1.19) 2 1.85% (+1.37) ZJA, AREMESHESFHIIEY. 24 BART
“RENMR 02A (4.9Y+5Y) SHMREZERE 1.955% (+1.5) , HRTHEESNSE. BEHHE, RREEL1-
3ERE, AREHES1.5BP ZfH{E+1.5BP 28, AESMEmHARESMERT.

J B A AE TPk o BRI, G R S Gl A o SRR B e B 7 SR gt — B E N U, AcH
WARE SN b2 7, RO BT E PRGN T, ILAMR )Y 10% UL 40 5 M B/INVE KA. s iRk, 75



B2 B HESD S, 5 H B RO

2pt S,

L
<

BERIRLE

—JE L) 7-8pt, BULWEL AT ET— H 3 3-4pt, 27-29 HEETTfINE 1-

5D

7D
24D
24D
24D
35D
35D
39D
40D
41D
63D
84D
99D (% 2)
111D
111D
124D
124D
145D
145D
145D
165D
165D
165D
194D
194D
196D

042480045.1B
012484007.1B
012483549.1B
012483549.1B
012483549.1B
012481964.1B
012483305.1B
012483750.1B
012481738.1B
042480510.1B
012481960.1B
012482465.1B
042480247.1B
012482415.1B
012482415.1B
012483691.1B
042480381.1B
072410257.1B
072410257.1B
072410257.1B
042480339.1B
042480339.1B
042480339.1B
042480388.1B
042480388.1B
012483511.1B

L2 CP001
24 FHREEF] SCPO05
24 & SCP004
24 &5 SCP004
24 & SCP004
24 75 EFR SCPOOT
24 TP SCP022
ERERE SCP007
24 iR SCPO07
24 FE1%¥E CP0OO1
24 h3F SCPO10
24 #1t7=2= SCP002
24 #EEiE CP003
24 iB1&iE(S SCPO01
24 31&iE(s SCPOOT
24 IJH%EEEE SCPOOT
24 EBR) CPO17
24 fRimiEss CP016
24 RIS CPO16
24 fRimiEss CP016
4 jitEiHE CP002
4 jiEigz CP002
4 jtsEiE CP002
24 R CPO05
24 RIE5A CPO05
24 Fpig SCP003

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

2.29
2.2
2.28
2.28
2.3
2.07
2.09
2.48
2.22
2.46
2.07
2
2.1
2.1
2.13
1.91
1.8
1.8
1.77
2.1
2.1
2.1
2.07
2.07
1.93



200D
200D
222D
292D
301D
306D
321D
321D
327D
327D
327D

FRERRE3Z

012483533.1B
012483533.1B
042480438.1B
042480558.1B
072410216.1B
042480574.1B
072410253.1B
072410253.1B
072410254.1B
072410255.1B
072410254.1B

24 EILES SCP004
24 BILES) SCP004
24 E1B4EFF CPO03
24 EE=# CP003
24 ESiEss CPO19
24 HRE CPO02

24 ik CPO06
24 EgiEss CPO06
24 EZ=E% CP0O10
24 EfFUEs CP021

24 EZ=E% CP0O10

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

2.28
2.06
1.77
1.78
1.8
1.8
1.75
1.76
1.75

R SR ""“#ﬁg) Gl WS (%)

9D({k 1)
10D
10D

24D+NY
35D
35D
42D
49D

53D+2Y
53D+2Y
60D
81D+2Y
81D+2Y
94D +364D
98D
98D
100D+NY({k 1)

102280209.1B
102280232.1B
102280232.1B
102380165.1B
102000144.1B
102000148.1B
102000198.1B
102382400.1B
102280498.1B
102280498.1B
102000378.1B
102280735.1B
102280735.1B
102380936.I1B
102382900.1B
102280931.I1B
102280959.1B

22 EZILsWER
MTNOO1 (RTFF4EHE)

22 #$8 MTNOO1
22 8 MTNOO1
23 4 MTNOO1
20 FEEE k% MTNOO1
20 28\ MTNOO1
20 1&IMEFF MTNOOT
23 #II3%k MTN002
22 kR MTNOO1
22 kR MTNOO1
20 E2pH#EEE MTNOO1
22 XIEE# MTN002
22 KIRE MTN0O2
23 itArgiRkEk MTNOOT
23 ARz MTNO15
22 [ T4 MTNOO1
22 AHEH MTNOOT

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

2.43
2.5
2.5
2.3

2.13

2.05
2.2

2.28

2.08

2.08

2.01

2.02

2.02

2.02

2.15
2.1

2.23



100D({ 1)
101D+2Y
149D({k 1)
151D
151D
161D
174D
177D({k 1)

186D
189D+2Y({k 1)
189D+2Y({k 1)
189D+2Y({k 1)
195D
198D({k 1)
200D

203D+1Y({k 2)
213D
227D

227D+1.99Y
227D+1.99Y
231D
231D
269D
312D
319D
346D+2.99Y
352D+1Y
1.03Y
1.13Y
1.13Y+1Y
1.21Y
1.24Y

102280977.1B
102280996.1B
102001174.1B
102200163.1B
102281295.1B
102281405.1B
102381631.I1B
102381657.1B

102281613.I1B
102281619.I1B
102281619.I1B
102281619.I1B
102480377.1B
102281688.1B
102001467.1B

102381978.1B
102001566.1B
102282010.1B
102281978.1B
102281978.1B
102282035.1B
102282035.1B
102282233.1B
102282572.1B
102282632.1B
102383452.1B
102383462.1B
102100171.1B
102100326.1B
102480670.1B
102480928.1B
102100696.1B

22 iR R
MTNOO02A
22 KPEFF MTNOO1
20 HEE&#H MTNOOT
22 @7 = MTNOO1
22 Hjft MTNOOT1
22 IRk E MTN002
23 EBE(E MTN005
23 2% MTNO04
22 ZRgiE
MTNO16B(®EIZEHz)
22 M1 MTNOOT
22 M= MTNOO1
22 M1 MTNOOT
24 =1 MTNO002
22 B MTNOO1
20 SFTARE MTNOO1
23 FFEE MTNOO2 (R}
BIEHR)

20 7%z MTNO02
22 HrEEEFR MTNOO4
22 FlphpEA MTNOO1
22 FMipkA MTNOO1
22 STk E MTNOO3
22 STk RE MTNOO3
22 KK MTNOO1
22 EBHkE MTNOO3
22 ImERFEE MTNO10
23 #piEER MTNOO3
23 Hiftekig MTNOO1
21 i EZE MTN0O1
21 EKIfFz MTNOO1
24 FIF=#% MTNOO1

24 iZEEIR MTNO0O2
21 #AMF MTN0O02

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

AAA
AAA
AAA
AAA
AAA
AAA
AA+

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

2.05
2.1
2.12
2.33
1.94
2.11
2.04
2.16

1.97
2.05
2.05
2.05
2.1
1.9
2.08

2.06
1.9
1.9

2.05

2.05

2.08

2.08

1.97
1.9

2.52

2.07

2.12

2.03

2.05

2.05

1.83
2.5



1.25Y
1.26Y+3Y
1.3Y
1.42Y
1.42Y
1.51Y

1.55Y+1Y({k 2)

1.6Y+2Y
1.63Y
1.63Y
1.66Y
1.66Y

2.01Y
2.02Y
2.14Y
217Y(fk 1)
2.18Y
2.18Y
2.19Y
2.19Y
2.23Y+NY({X
2)
2.27Y
2.27Y
2.27Y
2.27Y
2.27Y
2.33Y
2.33Y
2.35Y
2.35Y
2.38Y(fk 2)

102300343.1B
102100775.1B
102381148.1B
102101125.1B
102101125.1B
102381776.1B

102400891.1B

102382221.I1B
102101808.1B
102101808.1B
102382482.1B
102101872.1B

102480235.1B
102480308.1B
102480770.1B
102481066.I1B
102481087.1B
102400689.1B
102481176.I1B
102481300.1B

102481389.1B
102481828.I1B
102400742.1B
102481828.I1B
102481828.1B
102481828.I1B
102400752.1B
102400752.1B
102281112.1B
102482044.1B
102482159.I1B

23 JPEZ MTNOO1
21 k7Kg MTNOOT
23 5BE(E MTNOO3
21 5IE® MTNOO3
21 5 IE%E MTNOO3
23 £REA MTNOO1

24 REME

MTNOO3 (BR+#F0{%)

23 BlIkRE
MTNOO2(#8IZE4E)

21 3457 MTNOOTA

21 3R MTNOO1A

23 ZRBKI% MTNO04
21 Fotp5ER MTNOO4

24 mEMAR
MTNOO1(42)

24 AMEE MTNOO1
24 SEHIEE MTNOO1
24 E=E$E MTNOOT
24 REfEIE MTNOO2
24 #jmit= MTNOOT

24 1550 MTNOO1
24 FRINEZE MTNOO1

24 JbERIEH MTNO0O02
24 3;C£ MTNOO2
24 g Bl MTNOO1
24 ;& MTNOO2
24 3C€ MTNOO2
24 ;& MTNOO2
24 HEE MTNOO1
24 HRBL MTNOOT1
22 EBEIE MTNOO1
24 B MTNOO2
24 Efi MTNOO1

AAA
AAA
AAA
AAA
AAA
AAA

AAA

AA+
AA+
AA+
AAA
AAA

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

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

1.82
1.9

1.91
1.91

2.3

2.18

2.1
1.95

1.91
2.2
2.03
2.13
1.92
3.1
1.92
1.99

24

1.8
2.03
1.77
1.77
1.77
1.83
1.83
2.02
1.84
1.85



2.39Y
2.51Y
2.53Y+2Y
2.57Y
2.57Y
2.82Y(fk 1)
2.84Y({k 2)
2.92Y(fk 2)
2.94Y(f% 2)
3.41Y

3.9Y
4.12Y+NY
4.18Y({k 1)
4.34Y(fk 1)
4.34Y({k 1)
4.34Y(fk 1)

4.53Y
4.57Y({k 1)
4.57Y({k 1)

4.59Y
4.68Y({k 1)

4.69Y+5Y

4.69Y+5Y

4.69Y+5Y
4.76Y

4.93Y({k 1)

4.93Y(K 1)
4.99Y
4.99Y
9.11Y

102482186.I1B
102483141.1B
102483260.1B
102400887.1B
102400887.1B
102484927.1B
102485028.1B
102485462.1B
102485546.1B
102381407.1B

102383301.I1B
102480617.1B
102481126.1B
102481968.1B
102481968.I1B
102481968.1B
102483261.I1B
102483478.1B
102483478.1B
102483619.1B
102484217.1B

102484242.1B

102484242.1B

102484242.1B
102484524.1B
102485553.1B
102485553.1B
102580261.1B
102580261.I1B
102480548.1B

24 KENAZ
MTNOO1A

24 HE2#% MTN002
24 FERRHAE MTNOO1
24 ki8S MTNOOT1
24 tiES MTNOO1

24 thEgg MTN025

24 B MTNO13

24 753518 MTNO13
24 ZIH% MTNOOT
23 BERE MTNO04

23 Fotpn R
MTNO002B

24 )118E#& MTNOO3
24 35T MTNOOT
24 3£ MTNO0O3
24 3C€ MTNO0O3
243C£ MTNOO3
24 3C€ MTNO0O5
24 =& MTNO11
24 #H=E MTNO11
24 KiEH X MTNOOS
24 3C€ MTNOO7

24 B3ithek
MTNOO2A

24 Bipithex
MTNOO02A

24 F STk
MTNOO2A

24 FhEEE MTNO024B
24 =R MTNO022
24 #EE MTNO22
25 5% MTN002
25 1R MTNO002

24 BERE MTNOO3

AA+
AAA
AA
AAA
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

2.24
2.18
2.5
1.94
1.94
1.83
1.9
1.84
1.88
1.93

2.14
2.21
1.97
1.87
1.865
1.86
1.875
1.98
1.98
24
1.875

2.05

2.05

2.05
1.9
2.01
2.01
2.08
2.08
2.25



24 =R

9.25Y 102481556.I1B MTNO11A AAA 2.1
9.46Y 102482831.1B | 24 EHeFE/1 MTNOO6 AAA 2.65
9.49Y(fk 2) 102483017.1B 24 A0 MTNOO2 AAA 1.99
9.99Y({K 1) 102580206.1B 25 AR MTNOO2 AAA 2.01
SHEIERIR

35D
66D
94D+NY
101D+NY({k 1)
101D+NY({k 1)
132D+1Y
132D+1Y
153D
252D+NY
252D +NY
277D
280D
297D+3Y
322D+2Y({k 1)
322D+2Y (K 1)
330D(k 2)
1.03Y
1.24Y
1.24Y
1.25Y({% 2)
1.26Y
1.3Y
1.32Y
1.37Y

163144.SH
138931.SH
149852.5Z
185686.SH
149905.5Z
149905.5Z
115432.SH
115432.SH
133869.5Z
148473.5Z
148076.5Z
182928.SH
240006.SH
252883.SH
138610.SH
138610.SH
138720.SH
175721.SH
115201.SH
115229.SH
240897.SH
188035.SH
2180193.1B
115314.SH
115437.SH

20 E#r 01
23 3l 01
22 ERIEE 05
22 EFRZ Y3
22 5P Y4
22 EFRZ Y4
23 iz K1
23 #zz K1
24 7 D1
23 T4k Y4

HE Y2
22 1755 01
23 E& G9
23 &1z 04
22 & 01
22 < 01
22 limik G2
21 &= C1
23 Hlif G1
23 5% 01
24 J51E G3
21 Hli3 G3

21 LIAREIESR 01

23 1Bk G3
23 4 01

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

1.95
1.9
2.09
2.08
2.08
1.83
1.83
2.33
2.25
1.94
2.02
1.75
2.13
1.91
1.91
1.95
1.78
1.77
1.8
1.89
1.78
1.88
1.76
2.31



1.39Y+5Y
1.39Y+5Y
1.42Y
1.42Y(f 3)
1.42Y({% 2)
1.42Y({% 2)
1.42Y({% 2)
1.55Y
1.55Y
1.57Y
1.57Y+2Y({k 1)
1.57Y
1.57Y
1.58Y
1.6Y
1.61Y
1.79Y ({4 2)
1.85Y
1.97Y+1Y
1.99Y
1.99Y
2.22Y
2.25Y({k 2)
2.25Y(f% 2)
2.27Y
2.28Y
2.28Y
2.28Y
2.28Y+2Y({k 1)

2.28Y+2Y(fK 1)
2.34Y+NY({KX
2)

2.36Y({k 2)
2.38Y({k 1)

2123010.1B
2123010.1B
149516.5Z
2322004.1B
241154.SH
241154.SH
241154.SH
188497.SH
240158.SH
188568.SH
2180323.1B
115781.SH
115781.SH
115760.SH
115843.SH
188648.SH
148489.5Z
136849.SH
114667.SH
196188.SH
196188.SH
240831.SH
240905.SH
240905.SH
2422022.1B
2422023.1B
2422023.1B
2422023.1B
148728.5Z
148728.5Z

241025.SH
254791.SH
149923.5Z

21 PIEHRBRAE
21 PERIRAE
21 #8e 01
23 EHISERK 01
24 i 05
24 I 05
24 i 05
21 EE 10
23 %22 15
2148UE10
21 F%f% 01
23 FiE 16
23 HiF 16
23 7532 01
23 HliF G3
21 thZ= 03
23 K104
16 #REfR
23 5551 01
22 B 01
22 2% 01
24 245 04
24 78%5 01
24 3825 01
24 EfREFE(R 01
24 REREFAIR 02
24 RFEFBFR 02
24 RIFEFBR 02
24 &5 01
24 &7 01

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

AAA
AA/AAA
AAA

1.98
1.98
1.88
1.8925
1.86
1.86
1.86
1.77
1.78
1.78

1.75
1.75
1.83
1.78
1.8
1.82
1.77
3.7
2.13
2.13
2.08
1.93
1.93
1.86
1.86
1.86
1.86
2.41
2.41

1.99
2.1
2.41



2.38Y(fk 1)
2.52Y+2Y
2.53Y
2.81Y({k 1)
2.83Y
2.89Y
4.27Y
4.59Y
4.61Y
4.76Y({k 1)
4.76Y({k 1)
4.89Y+NY (1
1)
4.93Y({k 1)
9.32Y({k 2)
9.32Y(f4 2)
9.52Y
9.59Y(f4 1)
14.64Y
29.52Y
65D({k 1)
8D({k 2)
8D({% 2)
43D(f% 2)
43D(f% 2)
79D({k 1)
101D
101D
124D +5Y
164D +5Y ({4 2)
209D +5Y
209D+5Y
209D +5Y
251D+NY

149923.5Z
148598.5Z
2422043.1B
252480030.1B
114153.SH
242082.SH
148714.5Z
241532.SH
148875.5Z
256184.SH
256184.SH

242079.SH
242169.SH
240984.SH
240984.SH
241335.SH
148867.5Z
148899.5Z
241346.SH
032300353.1B
2228007.1B
2228007.1B
2228015.1B
2228016.1B
2228022.1B
2228028.1B
2228028.1B
2028018.1B
2028022.1B
2028024.1B
2028024.1B
2028024.1B
2028040.1B

22 £%706
24 &7 05

24 HRERHZE SRR 01
24 73R &8 01BC

22 545 04
24 ;a1 K2
24 g 02
24 I 04
24T& 04
24 )I& K3
24 )I1& K3

24 thiy, Y4
24 B&H% K9
24 1758 G2
24 15 G2
24 BEIG K2
24 )I|& 01
24 5% 06
24 K32 K2

23 £HREE PPNOO1

22 HARRAT 01
22 HARAT 01
22 HRIRIT 03
22 HEE1RT 01
22 FIV§RAT 03
22 H{EiR1T 01
22 {547 01
20 AZBRIT R
20 RAERIT "R
20 PSRIT R
20 SPERIT R
20 PERIT R

20 3@ TRER R

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
AAA
AAA
AAA
AAA
AAA
AAA

2.41
2.42

1.92
1.98
2.34
2.28
2.01
2.13
2.07
2.07

2.1
2.04
2.32
2.32
2.25
2.25

2.2
2.29
2.18

24

24

2.2

2.1
1.96
1.89
1.89
1.96
2.04
1.88
1.88
1.88
1.85



301D
301D

311D+NY({X 1)

1.17Y+5Y
1.17Y+5Y
1.17Y+5Y
1.18Y+5Y
1.18Y+5Y
1.27Y(IK 1)
1.33Y+NY
1.33Y+NY
1.33Y+NY
1.39Y+NY
1.39Y+NY
1.39Y+NY
1.39Y+NY
1.39Y+NY
1.39Y+NY

1.41Y+NY
1.48Y+NY
1.5Y

1.56Y+5Y({k 1)
1.6Y+5Y({K 2)
1.81Y+5Y({k 1)
1.81Y+5Y({k 1)

1.82Y+5Y
1.83Y+NY
1.86Y+NY
1.86Y
1.88Y({£ 1)
1.89Y+NY

1.91Y+5Y({k 1)
1.91Y+5Y({k 1)

2220078.1B
2220078.1B
2028051.1B
2128008.1B
2128008.1B
2128008.1B
2120015.1B
2120015.1B
2328011.1B
2128019.1B
2128019.1B
2128019.1B
2128021.1B
2128021.1B
2128021.1B
2128021.1B
2128022.1B
2128022.1B

2121026.1B
2120064.1B
212380008.1B
2128025.1B
2128028.1B
2128033.1B
2128033.1B
2128036.1B
2128038.1B
2128044.1B
212380027.1B
222380010.1B
2128047.1B
2128049.1B
2128049.1B

22 fuMERTT{R 02
22 truMERITR 02
20 JHRIRITRER R
21 hERIT "4 01
21 FERIT "4 01
21 hERIT "4 01
21 EBHRITR
21 EBRITHR
23 i RITVRMR 01
21 FEER TIKER R 01
21 FERITKER R 01
21 FEER TKERR 01
21 TrpiR1ToKERR 01
21 Trg$R1ToKER(R 01
21 TrpiR1ToKERR 01
21 TRg$RIToKER(R 01
21 RIBIRITIRER R
21 RIBRITRER R
21 HUNBR SRR ER
f& 01
21 1BFERITRER R
23 R{7f&R 01
21 FRIT "4 01
21 BRFERIT 4% 01
21 RRIT 4 03
21 BIRIT "4 03
21 PLERIT”R
21 RAVERIT5KER(R 01
21 Trg$R1ToKER(R 02
23 HBRITR 05
23 EBRARITEIR 01
21 B RITRER R
21 FIRIRIT 4 05
21 #IRIT "R 05

AAA
AAA
AAA
AAA
AAA
AAA

AAA/AA+
AAA/AA+

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA/AA+

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

1.78
1.77
1.85
1.78
1.78
1.78
1.85
1.85
1.75
1.82
1.82
1.81
1.83
1.83
1.83
1.83
1.83
1.83

1.96
2.16
1.7
1.82
1.8
1.82
1.8
1.87
1.855
1.85
1.7
1.78
1.86
1.81
1.81



1.91Y+5Y
1.91Y+5Y
1.91Y+5Y

1.94Y +5Y({k 2)
2Y+NY({k 1)

2Y+NY

2.02Y+5Y({k 2)
2.02Y+5Y({k 2)
2.02Y+5Y({k 2)

2.19Y({k 1)
2.19Y(fk 1)
2.36Y
2.36Y
2.42Y+5Y
2.42Y+5Y
2.42Y+5Y
2.42Y+5Y
2.42Y+5Y
2.42Y+5Y

2.59Y+5Y({k 1)

2.68Y+5Y

2.68Y+5Y

2.68Y+5Y

2.68Y+5Y

2.68Y+5Y

2.68Y+5Y

2.68Y+5Y

2128051.1B
2128051.1B
2128051.1B
2121062.1B
2220002.1B
2228001.1B
2228006.1B
2228006.1B
2228006.1B
212480008.1B
212480008.1B
212480013.1B
212480013.1B
2228041.1B
2228041.1B
2228041.1B
2228041.1B
2228041.1B
2228041.1B

092280065.1B

092200008.1B

092200008.1B

092200008.1B

092200008.1B

092200008.1B

092200008.1B

092200008.1B

21 TERIT—4 02
21 TR —4 02
21 TERIT—4 02

21 LR R

22 FHERITRERSR 01
22 HBfETRITRERSR 01

22 FERIT "4 01

22 FEERIT”ER 01

22 FERIT "4 01

24 EARHRITIR 02
24 HARRITIR 02
24 X175 01
24 171R 01

22 RAVERIT 4R 01

22 RAVERIT—ZR 01

22 RIVERIT 4% 01

22 RAARIT”ER 01

22 RAVERIT 4% 01

22 RAVRIT 4% 01

22 TIT—RAAE
03A

22 RIT AR
02A

22 RITHREARR
02A

22 RITRAALR
02A

22 RIT_FAALHR
02A

22 RIT AR
02A

22 RITREAR
02A

22 RITREAR
02A

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

1.82
1.815
1.81
1.9
1.97
1.86
1.82
1.815
1.815
1.72
1.72
1.71
1.71
1.83
1.83
1.83
1.83
1.83
1.815

1.83

1.83

1.83

1.83

1.83

1.83

1.83

1.83




22 RAT_RBBIR

2.68Y+5Y 092200008.1B 02A AAA 1.83
22 RAT - RAAIE ‘
2.68Y+5Y 092200008.1B 02A AAA 1.83
22 RIT_RERSR
2.68Y+5Y 092200008.I1B 02A AAA 1.83
22 RITTREAE ‘
2.68Y+5Y 092200008.1B 02A AAA 1.82
22 RIT_REANIR
2.68Y+5Y 092200008.1B 02A AAA 1.82
22 AT AR ‘
2.68Y+5Y 092200008.1B 02A AAA 1.815
22 RITTRERIR
2.68Y+5Y 092200008.1B 02A AAA 1.815
22 PIT"REARIR
2.77Y+5Y 092280108.1B 02A AAA 1.83
2.86Y(fk 1) 212480073.1B @ 24 E8R17/\VAE 01 AAA 1.74
23 RITTRERIR
3.18Y+5Y 232380004.1B O1A AAA 1.825
23 RIT_RERR
3.66Y+5Y 232380052.1B 02A AAA 1.85
23 RITTREAE ‘
3.66Y+5Y 232380052.1B 02A AAA 1.85
24 RITREANIR
4.04Y+5Y 232480001.1B 01A AAA 1.87
24 HET A ‘
4.04Y+5Y 232480001.1B O1A AAA 1.87
24 AT B
4.04Y+5Y 232480001.1B O1A AAA 1.87
24 RITTHREAE ‘
4.05Y+5Y 232480004.1B 01A AAA 1.845
24 RIT_RENIR
4.05Y+5Y 232480004.1B 01A AAA 1.845
4.27Y+NY 242480002.1B | 24 M\VR1TIKEE 01 AAA 1.965
4.27Y+NY 242480002.1B = 24 S4|VR1TKREEE 01 AAA 1.965
4.27Y+NY 242480002.1B = 24 3|VR1T7KEEF 01 AAA 1.965
24 BT _RANR
4.47Y+5Y({k 2) 232480033.1B 02A AAA 1.88



24 BT RABIR

1.88 ‘

4.47Y+5Y(fk 2) = 232480033.I1B 02A AAA
24 BITTREAIR
4.47Y+5Y({k 2) = 232480033.1B 02A AAA 1.87
‘ 24 SRIT AT ‘
4.48Y+5Y 232480032.1B %02 AAA 1.925
24 AT _REAIR
4.52Y+5Y 232480037.1B 02A AAA 1.89
‘ 24 AT REANE ‘
4.52Y+5Y 232480037.1B 02A AAA 1.89
24 AT ZREAIR
4.52Y+5Y 232480037.1B 02A AAA 1.89
‘ 24 AT TREANE ‘
4.52Y+5Y 232480037.1B 02A AAA 1.89
24 AT REARLR
4.52Y+5Y 232480037.1B 02A AAA 1.89
‘ 24 ST RE AR ‘
4.52Y+5Y 232480037.1B 02A AAA 1.89
24 RATZREARIR
4.52Y+5Y 232480037.1B 02A AAA 1.89
24 RAT”REALR
4.52Y+5Y 232480037.1B 02A AAA 1.89
4.53Y+NY 242480008.1B 24 F1T7KER 01 AAA 1.94
4.53Y+NY 242480008.1B 24 HfTIKERR 01 AAA 1.91
24 [T RIRITZRER
4.55Y+5Y({k 2) = 232480039.1B f&01A AAA 1.95
24 TIT KA H
4.78Y+5Y(fk 2) = 232480073.I1B 02BC AAA 1.855
24 TT AR
4.78Y+5Y(fk 2) = 232480073.I1B 02BC AAA 1.855
4.85Y+NY({k
1) 242400033.1B | 24 T &R$RITKEHE 02 AAA 2.02
4.9Y+NY 242480086.1B = 24 FhfT5KkEx% 02BC AAA 1.93
24 HRBITZRER
49Y+5Y(fk1)  232480098.1B f& 02A AAA 1.955
24 HRBITZRER
49Y+5Y(fk1)  232480098.1B f& 02A AAA 1.955



24 HRIMIT_RER

1.955 ‘

4.9Y+5Y({K 1) 232480098.1B 1% 02A AAA
24 BRRT A
4.9Y+5Y({K 1) 232480098.1B & 02A AAA 1.955
24 BT REAIE ‘
4.95Y+5Y({k 2) 232480106.1B 03BC AAA 1.8875
24 BT IREAIE
4.95Y+5Y({k 2) 232480106.1B 03BC AAA 1.8875
24 BT IRENE ‘
4.95Y+5Y({K 2) 232480106.1B 03BC AAA 1.87
24 BITTREAE
4.95Y+5Y({K 2) 232480106.1B 03BC AAA 1.875
‘ 23 thiF A ‘
8.18Y+5Y 232380007.1B 01B AAA 2
24 BT RN
9.05Y+5Y({k 2) 232480007.1B 01B AAA 2

N / Derek Huang, Liyuan Zhong, Austin Lin

BAZ A Xiaoting Bu

HB#E: Xiaoting.Bu@cfets-nex.com.cn
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