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Shanghal CFETS-NEX international Money Brolding

[2025-07-22)

B a=

A HRATIFFE 2148 12 7 I [R W #AE, 106 IARIHH 3425 12, 1R 42 5 4% B8 1277 L.

5371/ 177D 250001 1.31-1.3275; 2.60Y 250005 1.4125-1.4225; 4.51Y 250003 1.515-1.535; 5.93Y 240013 1.6025-1.62; 8.84Y 240011 1.7-
1.72; 28.24Y 230023 1.897-1.923.

WE H E15i(%) 1.3300 1.4150 1.5175 1.6150 1.6975 1.9275
A H E 5 (%) 1.3100 1.4225 1.5310 1.6325 1.7150 1.9500
A (%) -0.0200 0.0075 0.0135 0.0175 0.0175 0.0225

B eun

SRl 7T 175D 250301 1.455-1.47;  3.59Y 240203 1.62-1.6425;  6.49Y 220205 1.7425-1.76;  9.07Y 240311 1.7925-1.81.

I O O RN O S

W 11 [ 4 ki i (%) 1.4700 1.6200 1.6700 1.7650 1.7925
A H AE B T 4 il 57 (%) 1.4700 1.6250 1.6900 1.7700 1.8100
A 5(%) 0.0000 0.0050 0.0200 0.0050 0.0175
WE H 1 153 (%) 1.4775 1.5900 1.6280 1.7400 1.7650
A H [E 15 (%) 1.4750 1.6000 1.6490 1.7575 1.7875
A 5(%) -0.0025 0.0100 0.0210 0.0175 0.0225
B oy

A HERAT (A A T I A8 B0E PR P L i, e R B4R T 202503 PR . #5¥m /71, 2D 012581023.1B 25 [ifEF%iE SCP002 AAA FAZAE 1.57% (+3) ,
e HhR 4, 48D 012580635.1B 25 ) JNHhEk SCPO05S AAA  RACHE 1.57% (+2.86) , HRATHIZAI 4. HKIGJTH, 99D 012580494.1B 25 HiAZ
P SCPO05 AAA FAZAE 1.59% (-0.01) , 44354 161D 012581691.1B 25 1% % SCP004 AAA FRACHE 1.64% (+1.24) , FRIFHIZE S,
K /7T, 266D 012581704.1B 25 i1l SCPO01 AAA FRAZFEIFHr 100 (+0) , HUTHIAIES . BUAT S, M. hRSmAK R 2 H N /Mg
7o

I T N O O N
AAA 1.56 1.61 1.63 1.65 1.68

AA+ 16 1.63 1.67 1.75 1.8
AT R

AA 1.66 1.67 1.69 1.75 1.74

AA- 1.67 1.86 1.93 2.15 2.13

AAA 156 0 156 5 161 2 168 -3 172 -4
'—3%5%%&%5@&9 AA+ 1.66 -6 1.65 -2 1.64 3 1.69 6 1.7 10
(BP) AA 165 1 165 2 167 2 171 4 175 -1

AA- 167 0 185 1 1.83 10 179 36 1.8 33

B ou=me

A H i EATAE A TR FE, 1-3 s 5E, 21 WIEDE MTNOO4( 2 FED%) (AAA, 1.05Y) fE 1.72%f{EAL B KA; 25 HEHEEEE MTNOOL (AAA,

2.59Y) fE 1.78%fh{H A ; 25 J75CiE MTNOO7 (AAA, 2.98Y) fE 1.79%fhfE % AC; 3 2 5 R, 24 FFH MTNOO5 (AAA, 3.68Y) fE 1.85% =i 1ii{H 1bp
FRASs 24 AL MTNOOS (AAA, 4.24Y) FRACTE 1.93%mifi{H 2bp AL E; 25 LM MTNO12 (AAA, 5Y) FUAZTE 1.90%fH{EAIE . 5Y &L EHARR, 25 K
HL MTNOO1 (AAA, 9.59Y) 7E 2.085% &l 1bp AAT: 25 WiE 4 MTNOOL(Fa K3 H & L 10ifk) ( AAA, 9.88Y) FATTE 2.11%= 1 1E 0.5bp f7 5 .
MRS, S HP R EMNEREY, A AT



I N AN AN O N

AAA+ None

AAA 1.78 1.94 2.03 None None

AA+ 1.87 2.1 2.38 None None

AA 1.96 2.3 2.62 None None
AAA+ 1.68 2 1.79 1 1.91 1 2.02 1 None None
I el R b AAA 1.76 2 1.92 2 2.02 1 None None None None
(BP) AA+ 1.86 1 209 1 236 2 None None None None
AA 1.95 1 2.28 2 2.61 1 None None None None

B cum

S HMN A AT, Fg, FFr, kb, B, RESEZS5. aRIITM, 22 ARE AAA BACTE 1.89%, HE&SeH, BISEA. 23 EHEL

K1 AAA RAZTE 1.60%, 42, 4 TN, 24 [HE 01 AAA RACTE 1.76%, FE4SEH, BTN, W7, 22 L 02 AAA JRASTE 1.71%,
Gz, BUTEN. 23 R 05 AAA FACTE 1.74%, FE43z, FEWFEN. 25157 01 AAA FACTE 2.07%, H3ATs2H, RN, Kushim, 25 5
£FE K2 AAA RASTE 2.20%, FE4 2, FEE LN, 24 BIE 02 AAA ASTE 2.20%, HRATIZH, HFEEN. PEHR KL AAA AZTE 2.06%, 4L,
N

A HEAT R A B0 R, R R AT, fFFi@ﬁ?yiﬁ PR T+3 BT . 21 MOl EAT =4 01 AL 1.71 (+0.5) , k4 %iﬂé)ﬂﬂnﬁ@/\o 22 Hfi%
AT 4% 01 WA 1.73 A1 1.735 (+0.7) f B, HE&FLIEESMIFR .. 22 LB AT HTTANT 01 A 1.77 F11.785 (+1.5) A&, HRATHEE LIS
RIS, 22 EAT /K ZEA 01 s 1.795 Fil 1.81 (+2) uﬁ FEG A ZF R K IR A IR . 23 AT AT 02A LSS AE 1.83 %2 1.855 (+2.8) IZIEH, R4
MR LIRS . 24 TUARAT 08 AR 01 BUAC 1.96 (+3.4) , & LHS . 24 FIHHAT QA AR 01 BiAC 2.08 (+#4.5) , FEEFRAT LS
FEo 23 AT AT 02B AL 2.06 & 2.0675 (+1.75) [XI[A], FRRGAIEEELIFRT. R&ITH, 1.97Y 24 HSEATH 01 BiZE 1.72 M1 1.725 &, AT
KRS AERAT

L

J s BT RS BRI, RS RRSAA RN 1S A R, F R RSO L s O R MIE LK, (EEE R BRAZ A 917 £ 100 FRiT
PEAPSERE AR AR BT A 3Y 10% . ™ BRER, 3. HERIMARS: N ik 0.25-0.5pt, HRATFARBA K.

A H AL

2D 012581023.1B 25 [ iEREiE SCP002

2D 012581023.1B 25 [ iFFEIE SCP002 AAA 1.57
14D 072410122.1B 24 “F2Z1EZ5 CPO08 AAA 1.54
16D 012580839.1B 25 HAEVEAE SCP002 AAA 1.56
38D 012483797.1B 24 Wi/INFE SCP004 AAA 1.6
48D 012580635.1B 25 )7k SCP00S AAA 1.57
48D 012580635.1B 25 ]k SCP00S AAA 1.57

24 11 EE SCPOOS (R} 1) 22
49D 012483924.1B ?Efﬁ (e AA+ 2.17
74D(fK 5) 012580062.1B 25 5 A mFt scpool AAA 3.1
99D 012580494.1B 25 Wiz % SCP005 AAA 1.59
100D 042480542.1B 24 %L CPO14 AA 1.7
156D 042480648.1B 24 %15 CP002 AAA 1.7
158D(fk 2) 012580801.1B 25 H& Ik scpool AAA 1.65
161D 012581691.1B 25 HH % SCP004 AAA 1.64
178D 012581005.1B 25 KHEEE SCP003 AAA 1.7
178D 012581005.1B 25 KHEEE SCP003 AAA 1.7
206D 042580069.1B 25 whi IS4k CPoo1 AA+ 1.71
206D 042580069.1B 25 whi IS4k CPoo1 AA+ 1.71
255D 012581580.1B 25 BEIf{F scpool AAA 1.7
255D 012581580.1B 25 BEIL{R SCPOO1 AAA 1.7
266D 012581704.1B 25 Wik SCP001 AAA 100
266D 012581704.1B 25 Wik SCPo01 AAA 100
312D(4K 2) 042580289.1B 25 Rl S35 cP002 AA+ 1.85
312D(4K 2) 042580289.1B 25 Rl S35 cP002 AA+ 1.85
4 HAFPREHRA

FIRRH e AT A CRATHIED WrziZ (%)



14D

14D

28D
28D

28D

28D

35D
69D

100D
118D+NY
127D

146D

175D

242D(fK 2)
274D

278D(1K 1)
280D
313D+2Y(4K 1)
320D(fK 1)
328D+2Y
353D
355D+2Y(fK 1)
355D+2Y(fK 1)
355D+2Y(fK 1)
360D+2Y
364D

364D
1.06Y+NY
1.06Y+NY
1.07Y

1.15Y

1.15Y

1.15Y

1.25Y

1.25Y

1.25Y

1.26Y

1.33Y

1.48Y

1.51Y+2Y(fK 1)
1.61Y+NY(fK 1)
1.62Y
1.65Y
1.65Y
1.72Y+2Y(fK 2)
1.72Y+2Y(fK 2)

1.74Y+2Y(fK 1)

1.74Y

1.77Y
1.77Y
1.77Y

1.94Y

102281709.1B

102281709.1B

102281873.I1B

102281873.1B

102281862.I1B

102281849.1B

102281931.I1B

102282190.1B

102382934.1B

102383067.I1B

102002204.1B

102282712.1B

102380067.I1B

102481030.1B

102100767.1B

102100820.1B

102381123.I1B

102381279.1B

102381311.I1B

102381402.1B

102480088.1B

102381648.1B

102381648.1B

102381648.1B

102381690.1B

102381761.1B

102381761.1B

102382053.1B

102382048.1B

102101573.1B

102382487.1B

102382487.1B

102382487.1B

102484562.1B

102484562.1B

102484562.1B

102480058.1B

102383095.1B

102480137.1B

102480278.1B

102480606.1B

102280426.1B

102480903.1B

102480903.1B

102481397.I1B

102481397.I1B

102481581.IB

102481610.I1B

102481854.1B

102481854.1B

102580811.IB

102281430.1B

22 T HEMEE MTNOL8(F} A1) 22

¥)

22 EHEBE MTNO18 (R 22

%)
22 T H ZR MTNOO1
22 T HI ZR MTNOO1

22 1 Eh MTNOO2

22 YA g /% FE, MTNOOL(A] $54:

FEH)

22 I MTNOO2
22 VLAGHT MTNOO1
23 4 [E# MTN005
23 S IEIA MTNOO1
20 ] ML MTNOO2
22 FIEZ I MTNOO2
23 FRINETFF MTNOOL
24 /K KA MTNOO3A
21 )7 ML MTNOO2
21 @ %% MTN002
23 HPRIEHE MTNOO1
23 Jo 5 28 MTNOO2
23 % FH 54 X MTNOO1
23 & ™ MTNOO1
24 3 MTNOO3
23 WA MTNOO1A
23 BRI MTNOO1A
23 E R MTNOO1A
23 H1EIE MTNOO3
23 7 i MTNOO1
23 7 B MTNOO1
23 178 MTNOO3

23 KJ# K HL MTNOO8
21 & )1# 5 MTN002
23 HfFFL MTNOO2
23 HFFL MTNOO2
23 HFFL MTNOO2
24 FIAE MTNOO2A
24 FIAE MTNOO2A
24 FIAE MTNOO2A
24 FEWE MTN0O2

23 HHEHL /) MTNO18

24 JU)1[H13% MTNOO1(F] Fr4:

FEH)

24 DAL FE MTNOO2
24 B B MTNOO1
22 FIH T MTNOO2
24 PRI MTNOO2
24 PRI MTNOO2
24 JE [E B MTNOO3A
24 JE [E B MTNOO3A

24 B MTNOO1

24 YL75) L MTNOOL (R} 61 22

#)

24 JLSCHT MTNOOL
24 JLSCHTM MTNOOL
25 =P AC % MTNOO3

22 i 3% 1 $5 MTN002

AAA

AAA

AAA
AAA

AAA

AAA

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

AAA

AAA

AA+
AAA
AA+
AA+
AA+
AAA
AAA

AA+

AAA

AA+
AA+
AAA

AA+

1.6

1.6

1.65

1.65

1.62

1.6

1.61

1.7

1.7

1.77

1.62

1.68

1.69

1.86

1.66

1.8

1.67

1.72

1.9

1.74

1.73

1.66

1.66

1.66

1.75

1.74

1.74

1.76

1.72

1.76

1.81

1.81

1.81

2.27

2.27

2.27

1.78

1.79

1.74

1.82

1.95

1.88

1.87

1.87

1.88

1.88

2.18

1.75

2.08

2.08

2.05

1.91



2y

2.01Y
2.04Y+NY
2.07Y(fK 1)
2.1Y(fK 2)
2.1Y(fK 2)
2.1Y(fK 2)
2.1Y(fK 2)
2.1Y(fK 2)
2.1Y(fK 2)
2.1Y(fK 2)
2.1Y(4K 2)
2.12Y(4K 1)
2.12Y(4K 1)
2.14Y+2Y
2.25Y
2.25Y

2.25Y

2.28Y

2.28Y

2.32Y
2.34Y

2.46Y(4K 2)
2.48Y+NY(fK 2)
2.65Y

2.65Y

2.66Y
2.75Y+NY(fK 1)
2.85Y(fk 2)

2.96Y(fK 1)

2.98Y+NY(fK 2)

2.99Y
2.99Y
2.99Y
2.99Y
3.45Y
3.49Y
3.62Y
3.64Y
3.83Y(K 1)
3.83Y(K 1)
3.83Y
3.84Y
4.06Y(fK 1)
4.06Y(fK 1)
4.1Y(fK 1)
4.12Y
4.23Y(fK 1)
4.48Y
4.57Y
4.59Y(fK 1)
4.6Y

4.82Y

102281609.1B

102483210.1B

102483341.I1B

102483554.1B

102483858.1B

102483858.1B

102483858.1B

102483862.1B

102483857.I1B

102483858.1B

102483862.1B

102483857.I1B

102483985.1B

102483985.1B

102484126.1B

102484493.1B

102484493.1B

102484493.1B

102282430.1B

102282430.1B

102484901.1B

102485100.1B

102580043.1B

102580212.1B

102380543.1B

102380543.1B

102581259.1B

102501331.1B

102582171.1B

102582799.1B

102582871.1B

102580354.1B

102580354.1B

102580354.1B

102483111.1B

102480006.1B

102480185.1B

102400640.1B

102480866.1B

102481968.1B

102481968.1B

102481997.1B

102482036.1B

102483474.1B

102483474.1B

102483767.1B

102400935.1B

102484379.I1B

102580262.1B

102580541.I1B

102580743.I1B

102580817.I1B

102582083.1B

22 1R AEH] MTNO11B

24 JHF I MTNOO2

24 JZ [H 514% MTNO11

24 o4 SOk MTNOO3

24 H [ MTNOO5

24 H [ MTNOO5

24 H [ MTNOO05

24 H [ MTN002

24 H X MTN001

24 H [ MTNOO5

24 H [ MTN002

24 H M MTN001

24 4> MTNOO6

24 -4 MTNOO6

24 FUH MTNOO6

24 KEEHE MTNOO3 (R ZE4E)
24 KEEHE MTNOO3 (R ZE4E)
24 KEEHE MTNOO3 (R ZE4E)

22 [E 4% % MTNOOS( e 5 {4
HERE 7] £57)

22 [E % % MTNOOS( 5 {4
HERE 71 £57)

24 W24 MTNOO1

24 "4 MTNOOS

25 X 57 MTNOO1

25 H % Pr4E MTNOO1

23 FF1LIZZ 2 MTNOO1

23 FF1LIZZ 2 MTNOO1

25 ZRE 4 MTNOO1

25 H ik MTNOO4

25 Ji[ 4N MTNO11

25 tF 44 MTNOO3 (R )

25 4 H MTNOOL(BE T (At
)

25 HL [ MTN002

25 HL [ MTN002

25 HL[% MTN002

24 = AEH MTNO16
24 o MTNOO1L
24 LA MTNOO1
24 1) 5[4 MTNOO4
24 ML MTNOOS
24 "4 MTNOO3

24 "4 MTNOO3

24 AW MTNOOL
24 YL FE MTNOOL
24 N4 MTNOO1
24 AL MTNOO1
24 EH KI5 MTNOO4
24 I YT % MTN002
24 Y1 #&HF MTNOO3
25 ¥EMI I 4 MTNOO1
25 JE #5455 MTNOO1
25 .4 MTNOO1

25 JLPHHIER MTNOO1

25 K H MTNO0O3

AAA

AA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

2.15

2.2

2.25

1.91

1.745

1.745

1.745

1.74

1.74

1.74

1.74

1.74

1.76

1.76

2.06

1.9

1.9

1.9

1.765

1.765

1.96

1.76

1.95

1.95

1.95

1.95

2.08

2.06

2.2

1.8

1.93

1.795

1.79

1.79

2.2

1.9

1.93

2.63

2.35

1.86

1.855

2.05

2.32

2.05

2.05

2.4

2.68

2.09

2.4

1.97

1.91

2.23

1.91



4.87Y 102582268.1B 25 L4 MTNO003 AAA 1.91
4.87Y 102501384.1B 25 K3 MTNOO1 AA 2.63
4.87Y 102582268.1B 25 J[- 4> MTNOO3 AAA 1.9075
4.87Y 102582268.1B 25 J[- 4> MTNOO3 AAA 1.9075
4.87Y 102582268.1B 25 J[-4x MTNOO3 AAA 1.895
4.91Y 102582488.1B 25 €15 MTNOO1 AAA 1.96
4.99Y 102580350.1B 25 Hi[% MTN006 AAA 1.9125
4.99Y 102580349.1B 25 HL[% MTN0O05 AAA 1.91
4.99Y(4K 2) 102580400.1B 25 HL[% MTN008 AAA 1.925
4.99Y(4K 2) 102580400.1B 25 Hi[% MTN008 AAA 1.925
4.99Y(4K 2) 102580400.1B 25 Hi[% MTN008 AAA 1.91
5Y(fK 1) 102580431.IB 25 HL % MTNO12 AAA 1.9
5Y(fK 1) 102582971.IB 25 ERESEM, MTNO1L AAA 2.33
6.41Y 102485472.1B 24 152 FF MTNO10B AA+ 2.65
9.48Y (4K 1) 102580225.1B 25 4EHE MTNOO1 AAA 2.065
9.48Y (4K 1) 102580225.1B 25 4EHE MTNOO1 AAA 2.065
9.68Y 102581358.1B 25 HL[% MTNO17 AAA 2.075
9.68Y 102581365.1B 25 Hi[% MTNO16 AAA 2.075
9.68Y 102581378.1B 25 H )/ MTNO15 AAA 2.065
9.75Y 102581808.1B 25 Hi )/ MTNO19 AAA 2.065
9.75Y 102581808.1B 25 i/ MTNO19 AAA 2.065
9.93Y 102582669.1B 5 fEREJR MTNOO6( 1l fii) AAA 2.08
14.92Y(4K 2) 102582544.1B 25 WA MTNO02B AAA 2.225
14.92Y(4K 2) 102582544.1B 25 WA MTNOO2B AAA 2.225
28.71Y 102481339.1B 24 B MTNO10B AAA 2.3
28.74Y 102481557.1B 24 B IS MTNO11B AAA 2.3
28.84Y 102482012.1B 24 B MTNO13B AAA 2.3
28.88Y 102482190.1B 24 )77k MTNOO6 AAA 2.5
A H AR AT
104D+5Y 2028044.1B 20 ) REMAT =4 01
278D+NY(fK 1) 2128017.1B 21 B RAT K B 157 AAA 1.645
301D+NY 2128019.1B 21 Hp [H AT K 22457 01 AAA 1.65
323D+NY 2128022.1B 21 ZTIEARAT K Bt AAA 1.65
1.02Y 2320034.1B 23 Jb AT 02 AAA 1.645
1.03Y+NY(fK 1) 210316.1B 21 3k 16 -/~ 1.705
1.05Y+5Y 2128025.1B 21 FIWHRAT =4 01 AAA 1.685
1.06Y+NY 2120069.1B 21 KZ4HAT K Bt AA+/AA 1.9
1.09Y+5Y(fK 1) 2128028.IB 21 HBAEERAT — 2% 01 AAA 1.68
1.26Y+5Y(fK 1) 2128032.IB 1 X0IAR T = 4% 01 AAA 1.71
1.26Y+5Y(4K 1) 2128032.IB 1 20T 2% 01 AAA 1.71
1.3Y(4K 2) 2328023.1B 23 Wi AT /Mt 02 AAA 1.68
1.32Y+5Y 2128039.1B 21 FEHAT =2 03 AAA 1.715
1.32Y+5Y 2128039.1B 21 FEHIT =2 03 AAA 1.715
1.63Y+5Y 2228017.1B 22 Wi ERAT — 4% 01 AAA 1.735
1.63Y+5Y 2228017.1B 22 Wi ERAT — 4% 01 AAA 1.735
1.63Y+5Y 2228017.1B 22 Wi ERAT — 4% 01 AAA 1.73
1.97Y 212400007.1B 24 F{EHRAT R 01 AAA 1.725
1.97Y 212400007.1B 24 F{EHRAT R 01 AAA 1.72
1.97Y 212400007.1B 24 F{EHRAT R 01 AAA 1.72
2.09Y+5Y 092280069.1B 22 W HUT % A 01 AAA 1.785
2.09Y+5Y 092280069.1B 22 W AT % AR 01 AAA 1.785
2.1Y 2420037.1B 24 WM ERAT Sk it AA+ 1.82
2.11Y+NY 092280083.1B 22 ATk B 01 AAA 1.81




2.11Y+NY 092280083.1B 22 47Kk 85t 01 AAA 1.795
2.67Y+5Y 232380004.1B 23 AT Z B ALR 01A AAA 1.825
2.67Y 222580001.1B 25 REEHTS-15T 01 AAA 1.8
2.68Y 212580006.1B 25 KTt 01 AAA 1.75
2.68Y 2528006.1B 25 HUB AT /MMl AAA 1.735
2.72Y+5Y 232380017.18 23 LR Z B ALG 01A AAA 1.845
2.98Y(4K 1) 212580019.1B 25 H BTt 01 AAA 1.76
3.11Y+5Y 232380036.1B 23 TAT R BEAA 02A AAA 1.84
3.24Y+NY 242380019.1B 23 iR fi 7k B4t 01 AAA 1.89
3.25Y+5Y 232380066.18 23 W4T R A 03A AAA 1.83
3.26Y+5Y 09230205.1B 23 [E AT K BTALT 01A /- 1.8275
3.26Y+5Y 09230205.1B 23 [E AT K BTALT 01A /- 1.8275
3.26Y+5Y 09230205.1B 23 [E AT R BTALT 01A /- 1.8275
3.26Y+5Y 2323800609.1B 23 BAT R BIANG 02A AAA 1.855
3.26Y+5Y 2323800609.1B 23 BAT R BIAN 02A AAA 1.85
3.26Y+5Y 2323800609.1B 23 BAT R BIAN 02A AAA 1.83
3.32Y+5Y 232380078.1B 23 AT BT 01A AAA 1.86
3.32Y+5Y 232380078.1B 23 AT R BEAMT 01A AAA 1.86
3.32Y+5Y 232380078.1B 23 SEAT R A 01A AAA 1.86
3.36Y+NY 242380033.1B 23 fR17 k84t 01 AAA 1.88
3.36Y+NY 242380033.1B 23 fR17 k84t 01 AAA 1.88
3.41Y+5Y 232380089.1B 23 PEHAT QB AL 014 AAA 1.885
3.41Y+5Y 232380089.1B 23 PEHAT QB AL 014 AAA 1.875
3.41Y+5Y 232380089.1B 23 PEHAT B AL 014 AAA 1.87
3.41Y+5Y 232380089.1B 23 PEHAT R BANLT 014 AAA 1.87
3.81Y+5Y 232400018.1B 24 TPARAT AR 01 AAA 1.96
3.83Y+5Y 232480020.1B 24 YVARAT A 01 AAA 1.89
3.83Y+5Y 232480020.1B 24 PVARAT AR 01 AAA 1.89
3.83Y+5Y 232480020.1B 24 PVARAT A 01 AAA 1.89
3.87Y+NY 242400009.18 24 AT K% 02 AAA 1.92
3.89Y+NY 242480004.1B 24 L H AT KB4 01 AAA 1.97
3.96Y+5Y 232400025.1B 24 THFRAT A 02 AAA 2.15
4.01Y+5Y 232480037.1B 24 SEAT R A 02A AAA 1.875
4.02Y+NY 242480008.1B 24 HHATK S 01 AAA 1.955
4.1Y+NY 242400020.1B 24 SEAT KBt 01BC AAA 1.9525
4.1Y+NY 242400020.1B 24 SFAT KBt 01BC AAA 1.95
4.1Y+5Y 232480061.1B 24 TAT R AT 01A(BC)  AAA 1.9
4.1Y+5Y 232480061.1B 24 TAT R AT 01A(BC)  AAA 1.9
4.1Y+5Y 232480061.1B 24 TAT R AT 01A(BC)  AAA 1.89
4.18Y+NY 232480067.1B 24 L H AT KB4 02 AAA 1.995
4.18Y+NY 232480067.1B 24 L AT KB4 02 AAA 1.995
4.28Y+NY 242400029.1B 24 AT KB4t 02 AAA 2.24
4.3Y+NY 242400031.1B 24 VAT K B4 01 AAA 2.1
4.35Y+NY 242480082.1B 24 RAT KB ft 03BC AAA 1.97
4.35Y+NY 242480082.1B 24 RAT KB ft 03BC AAA 1.96
4.4Y+5Y(4K 1) 232480102.1B 24 5 BRAT BT AR 01 AAA/AA+ 2.08
4.4Y+5Y(4K 1) 232480102.1B 24 5 BRAT BT A fR 01 AAA/AA+ 2.08
4.44Y+5Y (4K 1) 232480106.1B 24 FAT B 03BC AAA 1.915
4.51Y 2528002.1B 25 fRAVHRAT =415t 02 AAA 1.78
4.59Y+NY 242580002.1B 25 HiBfif 7k 25t 01BC AAA 1.965
4.61Y+5Y(1K 1) 232580001.1B 25 TAT 4% At 01BC AAA 1.9125
4.61Y+5Y(1K 1) 232580001.1B 25 TAT 4% At 01BC AAA 1.9125
4.61Y+5Y(fK 1) 232580001.IB 25 TAT 2% A {5 01BC AAA 1.8925
4.61Y+5Y(fK 1) 232580001.IB 25 TAT 2% A {5 01BC AAA 1.8925
4.62Y+NY 242580003.1B 25 V22547 7k 843t 01BC AAA 2.11




4.62Y+NY 242580003.1B 25 V22547 7k 845t 01BC AAA 2.105
4.68Y+5Y 232580002.18 25 @AT B AL 01BC AAA 1.91
4.68Y+5Y 232580002.1B 25 @AT BT 01BC AAA 1.9025
4.76Y+NY 242580007.1B 25 PV RAT 7k 8243t 01BC AAA 2.0175
4.76Y+5Y 232500043.1B 25 P UEAT BT AT 01BC  AAA 1.98
4.76Y+5Y 232500043.1B 25 P UEAT BT A 01BC  AAA 1.975
4.76Y+NY 242580007.1B 25 XV ERAT 7k 8243t 01BC AAA 2.01
4.77Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.92
4.77Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.915
4.77Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.915
4.77Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.915
4.77Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.915
4.82Y+5Y(4K 1) 232580009.1B 25 FYEHT At 01BC - AAA 1.945
4.82Y+5Y(4k 1) 232580009.1B 25 FYEHMT At 01BC - AAA 1.945
4.82Y+5Y(4k 1) 232580009.1B 25 FYEHMT At 01BC  AAA 1.935
4.82Y+NY(fkK 1) 242580012.1B 25 @477k 845t 01BC AAA 1.9525
4.82Y+NY(fK 1) 242580012.1B 25 @177k 845t 01BC AAA 1.9525
4.82Y+NY({K 1) 242580012.1B 25 @47 K 8215 01BC AAA 1.9525
4.82Y+5Y(4k 1) 232580009.1B 25 FUEHRAT AR 01BC - AAA 1.925
4.83Y+NY 242580013.1B 25 AREEHAT K 845t 01 AAA/AA+ 2.19
4.84Y+5Y(fK 1) 232580012.1B 25 AT 2 B AR5 01BC AAA 1.915
4.84Y+5Y({K 1) 232580012.IB 25 AT 2 B AR5 01BC AAA 1.9125
4.84Y+5Y({K 1) 232580012.IB 25 AT 2 % AR5 01BC AAA 1.915
4.84Y+5Y(fK 1) 232580012.1B 25 AT 2 B AR5 01BC AAA 1.915
4.84Y+5Y (1K 1) 232580012.1B 25 AT B AT 01BC AAA 1.8975
4.84Y+5Y (1K 1) 232580012.1B 25 AT BT AT 01BC AAA 1.8975
4.84Y+5Y (1K 1) 232580012.1B 25 AT B AT 01BC AAA 1.8975
4.84Y+5Y (1K 1) 232580012.1B 25 AT B AT 01BC AAA 1.8975
4.85Y+NY 242580017.18 25 477K 8t 01BC AAA 1.985
4.85Y+NY 242580017.1B 25 477K 83t 01BC AAA 1.9675
4.85Y+NY 242580017.1B 25 RAT KBt 01BC AAA 1.955
4.85Y+NY 242580017.1B 25 RAT KB4t 01BC AAA 1.955
4.85Y+NY 242580017.1B 25 RAT KBt 01BC AAA 1.955
4.85Y+NY 242580017.1B 25 RAT KBt 01BC AAA 1.955
4.85Y+NY 242580017.1B 25 RAT KBt 01BC AAA 1.955
4.85Y+NY 242580017.1B 25 RAT KB4t 01BC AAA 1.95
4.89Y+NY 242580019.1B 25 VR BT K 22457 01 AAA 1.9975
4.89Y+NY 242580018.1B 25 VL 73 4RAT 7K B2 it 02BC AAA 2.04
4.9Y+5Y 232580016.1B 25 AT R AT 01A(BC)  AAA 1.9325
4.9Y+5Y 232580016.1B 25 AT R AT 01A(BC)  AAA 1.9125
4.9Y+5Y 232580016.1B 25 AT R FE AT 01A(BC)  AAA 1.8975
4.92Y+NY(fK 1) 242580022.18 25 AT K S5 01 AAA 2.28
4.92Y+NY(fK 1) 242580022.18 25 AT K S5 01 AAA 2.28
4.92Y+NY(fK 1) 242580022.18 25 AT K S5 01 AAA 2.275
4.92Y+NY(fK 1) 242580022.18 25 AT K S5 01 AAA 2.26
4.92Y+NY(fK 1) 242580022.18 25 FRAERAT K S5 01 AAA 2.25
4.97Y+NY 242580026.1B 25 VR BT K 845t 02 AAA 2.01
4.97Y+NY 242580026.1B 25 Vi R BT K 845t 02 AAA 2
4.97Y+NY 242580026.1B 25 Vi R BT K 845t 02 AAA 2
4.97Y+NY 242580026.1B 25 Vi R BT K 845t 02 AAA 1.9975
4.97Y+NY 242580026.1B 25 Vi R BT K 845t 02 AAA 1.9975
4.98Y+5Y(1k 1) 232580022.1B 25 TAT 4% At 03BC AAA 1.93
4.98Y+5Y(fK 1) 232580022.IB 25 T AT 2% A5 03BC AAA 1.93
4.98Y+5Y(fK 1) 232580022.IB 25 T AT 2% A5 03BC AAA 1.92
4.98Y+5Y(fK 1) 232580022.IB 25 T AT 2% % A5 03BC AAA 1.9175




4.98Y+5Y(fK 1) 232580022.IB 25 T AT 2% % A5 03BC AAA 1.9125
4.98Y+5Y(fK 1) 232580022.IB 25 T AT =20 % A {5 03BC AAA 1.9
4.98Y+5Y(4k 1) 232580022.1B 25 TAT 4 % At 03BC AAA 1.8975
4.98Y+5Y(4k 1) 232580022.1B 25 TAT 4 % At 03BC AAA 1.8975
6.4Y+5Y 2128052.1B 21 TH#AT =2 03 AAA 1.9775
7.26Y+5Y 092280109.1B 22 HAT R BALG 028 AAA 2.02
7.32Y+5Y 092280140.1B 22 AT B AL 028 AAA 2.035
7.32Y+5Y 092280140.1B 22 ATAT KB AT 02B AAA 2.035
8.76Y+5Y 232480012.1B 24 AT KB AAT 02B AAA 2.0675
8.76Y+5Y 232480012.1B 24 AT KB AAT 02B AAA 2.06
8.97Y+5Y 232480036.1B 24 VP EZHUT ZH B AL 01B AAA 2.125
9.04Y+5Y(fK 2) 232480040.1B 24 JTRBT R TIAST 01B AAA 2.13
9.04Y+5Y(fK 2) 232480040.1B 24 JTRBT R TIAST 01B AAA 2.12
9.04Y+5Y (4K 2) 232480040.1B 24 T RBMT R AT 01B AAA 2.12
9.9Y+5Y(fK 1) 232580017.1B 25 RAT At 01B(BC)  AAA 2.06
9.9Y+5Y(4K 1) 232580017.1B 25 AT AR 01B(BC)  AAA 2.06

182545.SH 22 % H 09

38D 137735.SH 22 Hllf G5 AAA 1.515
81D(fk 2) 184564.SH 22 YT 02 AAA 1.71
118D+3Y 253031.SH 23 figi% 04 AA+ 2.14
122D 138618.SH 22 [H X G3 AAA 1.62
134D+5Y 149318.5Z 20 7% 4% 02 AAA 1.65
146D+1Y 253381.SH 3 ¥ 04 AA/AAA 2.25
201D(fK 1) 138870.SH 23 {8 02 AAA 1.62
228D (4K 2) 240670.SH 24 JGiE G1 AAA 1.63
228D (4K 2) 240670.SH 24 JGiE G1 AAA 1.63
269D 250647.SH 23 32 01 AA+ 1.72
269D 250647.SH 23 32 01 AA+ 1.72
274D 240911.SH 24 AR AAA 1.88
290D 258558.SH 25 72k D1 AA 2.08
316D 188162.SH 21 %4 02 AAA 1.6
322D 115490.SH 23 “FiE 11 AAA 1.65
327D+NY(K 1) 115503.SH 23 A Y2 AAA 1.81
328D 185899.SH 22 iRt AAA 1.89
332D(fk 3) 2322004.1B 23 FHR R 01 AAA 1.7
343D 259123.SH 25 5tk D4 AA+ 2.05
348D(4K 1) 115569.SH 23 [E Bk K1 AAA 1.6
349D 149536.5Z 21 [H{5 04 AAA 1.64
349D 149536.5Z 21 [H{5 04 AAA 1.64
357D 252580016.1B 25 TRV P &Rt 02 AAA/A-1 1.69
359D 188396.SH 21 51% G1 AA+ 2.42
1y 149563.5Z 21 )7 K 06 AAA 1.64
1.01Y(fK 1) 251693.SH 23 jiH 02 AA 1.9
1.01Y 115679.SH 23 %7 G1 AAA 1.64
1.09Y+NY(fK 1) 115845.SH 23 &5 Y4 AAA 1.75
1.09Y(fK 1) 252093.SH 23 MEZ 06 AA+ 1.86
1.32Y+NY 240254.SH 23 JLAE Y2 AAA 1.79
1.34Y 148521.5Z 23 R#% 05 AAA 1.73
1.34Y 148521.5Z 23 R#% 05 AAA 1.74
1.36Y 148530.5Z 23 7 H1 GCKVO01 AAA 1.63
1.4Y 253350.SH 23 642 F4 AAA 1.76
1.44Y+2Y 271087.SH 23 4k 05 AAA 1.91
1.65Y 254135.SH 24 B555 01 AAA 1.93
1.84Y+2Y(fK 1) 254803.SH 24 [E¥T 02 AA+ 1.89




1.84Y+2Y(fK 1) 254803.SH 24 [E¥T 02 AA+ 1.89
1.87Y+2Y(fK 1) 254948.SH 24 &% 03 AA+ 2
1.87Y+2Y(fK 1) 254948.SH 24 &% 03 AA+ 2
1.94Y+NY 149967.5Z 227k Y1 AAA 1.85
2.07Y(fK 1) 255323.SH 24 % 03 AA+/AAA 1.87
2.08Y 241488.SH 24 [H% 01 AAA 1.76
2.26Y(fK 1) 255964.SH 24 ] % 05 AA+ 1.89
2.34Y+2Y 524031.5Z 24 ¥ H K2 AAA 1.7
2.35Y(4K 2) 1780386.1B 17 ¥JE 19 AAA 1.56
2.43Y(fK 2) 257010.SH 24 JEPH 02 AA+ 1.96
2.58Y+3Y 149805.5Z 227701 AAA 1.85
2.64Y 257912.SH 25 #L3k 01 AA+ 1.98
2.69Y+NY 242565.SH 25 15 v1 AAA 2.47
2.71Y+2Y 258047.SH 25 B fil 02 AA+ 2.08
2.76Y 258431.SH 25 llmd 01 AAA 1.99
2.89Y+NY 243110.SH i YKO1 AAA 2
2.9Y(4K 2) 524320.5Z 25 [H 7T 2 AAA 1.96
2.96Y+NY 243281.SH HL% KY04 AAA 1.83
2.96Y 259260.SH 25 H i 01 AAA 2.03
2.96Y+2Y (K 1) 259293.SH 25 a5 03 AA+ 2.33
3.62Y+NY 148626.5Z 24 L3, YK02 AAA 1.98
3.62Y+NY 148626.5Z 24 L3, YK02 AAA 1.98
3.68Y 240803.SH 24 FL4% K1 AAA 1.63
3.96Y 241200.SH 24BEHLK3 AAA/AAAsti 1.77
4.04Y+NY 240915.SH 24 HiE Y3 AAA 2.02
4.07Y 241447.SH 24 Wi K3 AAA 1.79
4.38Y+NY 282480011.1B 24 V-2 NF3 7Kk 845t 01 AAA 2.17
4.38Y+NY 282480011.I1B 24 V-2 NF3 7Kk 8457 01 AAA 2.16
4.41Y 242166.SH 24 T K3 AAA 2.27
4.41Y 242166.SH 24 T4 K3 AAA 2.27
4.58Y 257474.SH 25 2K 02 AA/AAA 2.7
4.68Y+NY 282500008.1B 25 TRk 84t 01 AAA 2.21
4.68Y+NY 282500008.1B 25 T AR 22k 84t 01 AAA 2.21
4.77Y+5Y 258516.SH 25 s~ 01 AAA 2.07
4.96Y+NY(fK 1) 243264.SH H1k Kyo1 AAA/AAAsti 2.035
4.97Y+NY 243306.SH 4R YK13 AAA 2.52
4.97Y+NY 243306.SH 4R YK13 AAA 2.51
6.32Y 149704.5Z 217K 21 AAA 1.93
7.94Y 115579.SH 23 & 01 AAA 2.12
8.75Y(fk 1) 240927.SH 24 FEHE K2 AAA/AAASti 2
8.87Y+NY 241097.SH B vK11 AAA 2.17
9.45Y 242229.5H 25 HAE K2 AAA 2.2
9.45Y 242229.5H 25 HAE K2 AAA 2.2
9.81Y(4K 1) 242881.SH 25 i 05 AAA 2.05
14.14Y 241557.SH 24 %j1E 02 AAA 2.2
14.73Y(fK 1) 242757.SH W KL AAA 2.06
14.73Y(fK 1) 242757.SH W KL AAA 2.05
45D 032280795.1B 22 L3k PPN002 AA+ 1.66
65D 032380935.1B 23 ZR 3 $LPT PPNOO2B AAA 1.75
65D 032380935.1B 23 ZR 3 $LPT PPNOO2B AAA 1.75
236D(fK 1) 032380225.1B 23 RN E T PPNOOL AA+ 1.81
1.1Y+3Y(fK 2) 032300475.1B 23 V5% [ % PPN002 AA+ 1.8
1.59Y(fK 1) 032480137.1B 24 £ 2% PPNOO1 AA+ 1.87
2.68Y(fK 1) 032580238.1B 25 HA#: PPN0O1 AAA 2.17

. / Derek Huang, Liyuan Zhong, Austin Lin
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