[ 44 = fh
BRI E S — R 5

U — (O

21%
A\

O NEX LEEES£TESE

[2025-01-
15)
B azeseee

91D 259905 NOFIER:1.2997% BFRFIZR:1.4007% 237fEE02.1 2 10FREE03.12 13
182D 259904 NNiFIER:1.3223% JHFRFIER:1.4137% £I5580:2.27 1% iBFREE:4.28 3
1.074Y 250401X1 JIAFIZR:1.3171% ©35(548:2.23 1Z OFREE40 15

10Y 250410X1 JIATFIZR:1.6876% 37=E:2.55 {5 1HFRE50:3.33 {5

 ERCLUEDE
BAH&1TR5F 53 37, Hit 1140.851Z.

. FEG

RFF IR
24 EIFiE K 03 (3% 14) 70 3y 2025-01-17 2025-01-20

24 EIF7E K 01 (3% 31) 50 7Y 2025-01-17 2025-01-20




24 33k 13 (34 14) 50 3Y 2025-01-17 2025-01-21
24 #EH 15 (14 8) 60-80 5Y 2025-01-17 2025-01-21
24 3 11 (3 15) 70 10Y 2025-01-17 2025-01-21
25 [ JT 05 (1 4) 140 10Y 2025-01-17 2025-01-21

o BIERhRERN

21T AR

2025-01-

R E 25 [E#E R CP001 AAA 5.0000 | 365D | AAA 17 2025-01-20
M5 E A 4 | 2025-01-

1.6-2.3 25 REHAE CP001 AAA 4.5000 | 365D N4 17 2025-01-20
M5 E A 4 | 2025-01-

R E 25 M3 CP001 AA+ 11.9300 | 365D N4 17 2025-01-20
M7 EAH A | 2025-01-

1.6-2.8 25 3|1 135 CP001 AA 0.4000 | 365D NI 17 2025-01-20

2T
{R&5 RN %

7 EA | 2025-01- | 2025-01-

FoE 25 FLAZ P MTNOO2A AAA 5-10 3Y+NY Al 17 20
T EA | 2025-01- | 2025-01-

FioE 25 [H 4% MTNOO1 AAA 10. 0000 3 ik 17 20
T EA | 2025-01- | 2025-01-

1.8-2.8 25 HIH I MTNOO 1 AAA 15.0000 | 3V+NY Al 17 20
25 AR o EA | 2025-01- | 2025-01-

1.8-2.15 MTNOO1A AAA 5-10 3 Al 17 20
25 k75 4L 4] o EA | 2025-01- | 2025-01-

1.5-2.4 MTNOO1A AAA 5-10 3Y+NY Al 17 20
25 HUEET o EA | 2025-01- | 2025-01-

e MTNOO1 (B} 61 22 4%) AAA 15. 0000 3 o4 17 20
h[EA | 2025-01- | 2025-01-

e 25 HEE MTNOO1 AAA 50. 0000 3 k. 17 20
h[EA | 2025-01- | 2025-01-

Ry e 25 HL[¥ MTN0O02 AAA | 100. 0000 | 3. 4973 b 17 20
e EA | 2025-01- | 2025-01-

Ry e 25 HL X MTNOO1 AAA 30. 0000 | 3. 4973 1k 17 20
25 AR 5 EA | 2025-01- | 2025-01-

1.9-2.25 MTNOO1B AAA 5-10 5 1l 17 20
M EA | 2025-01- | 2025-01-

e 25 B AT MTN002B AAA 5-10 5Y+NY 1oa|4 17 20




25 TS A 5 EA | 2025-01- | 2025-01-

1.6-2.5 MTNOO1B AAA 5-10 5Y+NY Al 17 20
5 EAE | 2025-01- | 2025-01-

2-3 25 B [E 4] MTNOO1 AAA 10. 0000 | 5Y+NY 1oa|4 20 21
5 EAE | 2025-01- | 2025-01-

1.9-2.9 25 Z5425 MTNOO1 AAA 1. 8300 5 Al 17 20
W EA | 2025-01- | 2025-01-

1.7-2.7 25 % 77 MTNOO 1A AAA 5-10 5 Al 17 20
A EA | 2025-01- | 2025-01-

e 25 ML MINOO2 | AAA 9. 0000 5 a4 17 20
o7 EA | 2025-01- | 2025-01-

e 25 FA 5% JE GNOO1 AAA 15. 6000 5 1k 20 21
o7 EA | 2025-01- | 2025-01-

1.5-2.5 25 BB A MTNOOL | AAA 13. 0000 5 Al 20 21
h[EA | 2025-01- | 2025-01-

R E 25 HL[™ MTN006 AAA 50. 0000 | 5. 4959 Al 17 20
h[EA | 2025-01- | 2025-01-

R E 25 HL[M MTN004 AAA 75.0000 | 5. 4959 Al 17 20
h[EA | 2025-01- | 2025-01-

5 0E 25 HL[M MTN0O05 AAA 75.0000 | 5. 4959 Al 17 20
h[FEA | 2025-01- | 2025-01-

FoE 25 HL[™ MTNOO3 AAA 75.0000 | 5. 4959 Al 17 20
25 B KR Mo EA | 2025-01- | 2025-01-

2-3.1 MTNOO1B AAA 10-20 10 Al 17 20
T EA | 2025-01- | 2025-01-

1.9-2.9 25 ¥% 77 MTNOO1B AAA 5-10 10 a4 17 20
25 B KR o EA | 2025-01- | 2025-01-

1.5-2.6 MTNOO1A AAA 10-20 | 5Y+5Y 1|4 17 20
25 INARAH T EA | 2025-01- | 2025-01-

5E MTNOO1A AA+ 0.5-1 3 Al 17 20
o EA | 2025-01- | 2025-01-

1.6-2.6 25 fE M 22 MTN0O2 AA+ 10. 0000 3 1l 20 21
o EA | 2025-01- | 2025-01-

1.8-2.6 | 25 JL T BI2% MINOOL | AA+ 3. 0000 3 Al 17 20
25 i T o7 EA | 2025-01- | 2025-01-

2-2.7 MTNOO1 (BHB1 22 %) AA+ 3. 5000 3 o4 17 20
25 =~ R M7 EH | 2025-01- | 2025-01-

5 MTNOO1 (B} 61 22 4%) AA+ 7. 0000 3 Ak 17 20
M7 EH | 2025-01- | 2025-01-

Ry e 25 R FLYE MINOO2 | AA+ 3. 0000 3 Al 17 20
25 &M 4 o7 EA | 2025-01- | 2025-01-

2.4-3.2 MTNOO1A AA+ 3.8-7.5 | 3Y+2Y Al 17 20
25 &M 4 M EA | 2025-01- | 2025-01-

3.5-4.3 MTNOO1B AA+ 3.7-7.5 5 i1oa|4 17 20




5 EAE | 2025-01- | 2025-01-

2-3.2 25 Bh1l %5 MINOOL | AA+ 1.0000 | 5Y+NY Al 20 21
5 EAE | 2025-01- | 2025-01-

1.8-2.29 | 25 Z=JERMI MTNOOT | AA+ 5. 0000 5 Al 17 20
25 AR H 5 EAE | 2025-01- | 2025-01-

e MTNOO1B AA+ 0.5-1 5 1l 17 20
W EA | 2025-01- | 2025-01-

2.2-3.2 25 FEAEH MINOO1 AA+ 5. 0000 5 a4 20 21
A EA | 2025-01- | 2025-01-

2-2.6 25 ¥ B i MINOO1 AA+ 6.0000 | 5Y+2Y a4 20 21
o7 EA | 2025-01- | 2025-01-

2.2-3.2 25 =[]k MTNOO1 AA+ 3.8000 | 5Y+2Y Al 20 21
o7 EA | 2025-01- | 2025-01-

2.2-3.2 | 25 FRINFZIH MINOOT | AA+ 4. 7900 10 Al 17 20
25 WAL et o7 EA | 2025-01- | 2025-01-

R E MTNOO1 (BHI 22 4%) AA 5. 0000 3 ik 20 21
o7 EA | 2025-01- | 2025-01-

1.8-2.8 25 FFIERIE MTNOO1 AA 5. 0000 3 a4 17 20
o7 EA | 2025-01- | 2025-01-

2-3 25 JE M 48 K MTNOO1 AA 4. 0000 5 1oa|4 17 20

X / Zoe Yan
EEELA: Xiaoting Bu

BEfE: Yiaoting Bu@cfets-nexcom.cn

PRETHE BB TTRYE0REESHER

M

mtﬂﬂmmﬂﬂl LFEEERT) RECENRER, BNRENI - REFTRANEE, NARFERTFLIEESTRCARRELT (CITFEE LSREET") RE=, “RR" RO TUENESSIAeMTA.
IRRRETERRIERERT. ST, BURAR, "R FEENAREE, GFRIEATES. NEERIRIERER, ATFRQETHHTIG. FNSEORE2ER MM,

WWW.CFETS-NEX.COM.CN




