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Shanghasl CFETS NEX intermational Money Broking

[ 2025-02-06]

B e=

A H AT I8 2755 12 7 RIHE R A, 106 Rl 2 4800 12, 13 (5] 42 55 414 (R 7 2045 14,

[E 53 77 1H 343D 250001 1.23-1.25; 2.77Y 240022 1.2825-1.29; 4.44Y 240014 1.3425-1.375; 6.38Y 240013 1.5025-1.5225; 9.3Y 240011 1.5925-1.605;
28.69Y 230023 1.8425-1.8675-

WEH E 5 (%) 1.2650 1.2975 1.4000 1.5275 1.6125 1.8925
A HE (%) 1.2300 1.2825 1.3775 1.5100 1.5925 1.8700
A (%) -0.0350 -0.0150 -0.0225 -0.0175 -0.0200 -0.0225

B eus

SRl 7 TH 200D 220207 1.46;  4.04Y 240203 1.4525-1.48;  6.6Y 210215 1.625;  9.64Y 240430 1.6825-1.695,

I A O A R

W [ [ 4 Rk % (%) 1.4550 1.5150 1.5425 1.6850 1.7050
A H AR E I 4Rl 51 (%) 1.4700 1.4900 1.5200 1.6600 1.6825
A F(%) 0.0150 -0.0250 -0.0225 -0.0250 -0.0225
WE H 1 153 (%) 1.4625 1.4850 1.4600 1.6300 1.6300
A H [E 15 (%) 1.4600 1.4600 1.4400 1.6250 1.6025
5% ) -0.0025 -0.0250 -0.0200 -0.0050 -0.0275
B euuns

A HARAT I JE A T 37 BONTE IR, As £ E4E R 2025 4F Q2 #ARR . %GR 71, 22D 012483443.1B 24 fERE/KHL SCPO09 AAA 1F 1.91%%38 (ffE AL
B, WATH4 S, 50D 012580316.1B 25 H14 )5 SCPO01 AAA 7E 1.95%8 (fifEALE) , fRATHIS IS, PKIG T,

145D 012580110.1B 25 # R} 4l SCPO01 AAA 7F 1.93%/83C (fffEH-2 i E) , HRATHZ IS 160D 012580229.1B 25 #)77H1K SCP001 AAA T
1.92% 8 (ffifl-2 8D , WATHE RS, Kin/f, 257D 012580312.1B 25 M FF{F SCPO01 AAA 7F 1.89%3C (fHfHALE) , 4RATHLEH S
313D 042480624.1B 24 AR CPOOL(RHAIEEYE) AAA TE 2.00% A8 (flifE+4 AL E) , HATHA BN Fum A b Kom i R 3B % TT.

I N N R N N
AAA 1.9 1.87 1.8 1.92 1.83

AA+ 1.97 2 1.01 1.89 1.88
s
AA 2.14 21 1.96 2.03 21
AA- 2.14 21 2.07 1.94 2.04
AAA 19 0 19 3 183 -3 194 L2 185 L2
S S A AA+ 2 3 2 0 193 -2 189 0 1.9 2
(BP) AA 208 6 209 1 198 -2 206 -3 2.1 0
AA- 212 2 218 -8 2 7 205 -11 191 13

B ooz

A H LA e A — A, 1-3 SRR EE, 23 VLPUACHE MTNOOL (AAA, 1.09Y) 7E 1.81%fi%fitifH 1bp Hi3C: 24 HEHLK MTNOO3 (AAA, 2.42Y) 7E 1.80%
KAtif8 3bp f7.8 MKAC; 25 BEEL MTNOOL (AAA, 2.95Y) 7E 1.80%fkfii{E 3.5bp f7 B KAs; 3 5 5 WL, 24 4 MH s MTNO03 (AAA, 3.95Y) 7E 1.99%
il 2bp AL B EAS; 24 FFHL MTNOO3 (AAA, 4.13Y) [NACHE 1.83% A5 {H 2bp ML E s 24 BEMEFLTE MTNOO2A (AAA, 4.29Y) FNAZTE 2.06%AiifE {7
BE. 5Y KLU, 25 B MTNO03 (AAA, 5.44Y) 7E 1.87%MHEAT: 25 44k MTNO02 ( AAA, 9.94Y) FNATAE 1.97% A% E 2.5bp 7 E . EAATT
5, S HPEIREEA T,



I N AN 2NN O R R
1.79 1.79 1.85 1.96

AAA+ None

AAA 1.89 1.95 2.07 None None

AA+ 2.06 2.15 2.34 None None

AA 2.19 2.28 2.71 None None
AAA+ 1.8 -1 1.81 -2 1.87 -2 1.98 -2 None None
I el R b AAA 1.91 -2 1.97 -2 2.08 -1 None None None None
(BP) AA+ 208 -2 216 -1 236 -2 None None None None
AA 2.2 -1 229 -1 2.72 -1 None None None None

B cus

A H AN R A G, 4, Fw, RREZS S, [R5, 20 I G3 AAA RAZTE 1.75%, FE4sth, WATEEM L. 25 @M 01 AAA S TE
1.84%, HATIZH, FEEFEN. 24 H Y2 AAA FACTE 2.09%, BRATHEISEH, FESEN. I, 20 RAC 01 AAA FACTE 1.95%, H:4sit, RATH
WFSEN. 21 JEE 01 AAA FACHE 2.00%, Fe4x3tl, #4TEN. 25 37T 01 AA BACHE 2.38%, RATSEM, H#RUTHI LN . K5, 25 BFE Y2 AAA B
TAE 1.99%, FFriskih, KA. 25 EHE 01 AAA BIACHE 2.03%, FFigi, FEE KA. 24 & K2 AAA 5 2.35%, J7msL, FEEKEA.

T

A AT R RS BCNTERR, A RS 4 ik, KIm AR TR g IR . 5Y KAT 40 798 SSe BN, A S S E A -1, SR AL,
RIS R AE A 1.5, R PR 3 505 IR, R i B2 B E-4 B X I RAS, &S TlE-4, 24 847 —Z#EAM5 03BC
(4.99Y) LF7E 1.805(fi18-1.2). 1.80(ff{H-1.7), B WAL, FJEIFLs BIRACTE 1.785(ft{8-3), 1.78(ff{H-3.5)% i AIARAT (A J5 i Fl 2 4. 3Y [
0T, BRERASEAT iR BARCSEMNE, bR AEA MK EARSHFE, L4 REBSCAEME-1 L, XA R E . Fumpsc g,
S RS -1 BAE-3, FE4r. FRIAI5 55 S 45 T 0 35 4 R R

B =xm

— PG RIS, JE VTSGR . YT, RIS ESRRE . MR RIRR TR, o, AMC IREE Y B, A
TR WA, PR FEIC. AU R IR SR, T AU TR ORI, SRR SRR WA M. Hhe AR, RS 1-2pt, A
Ik 0.25-0.5pt, B3 Tk 0.25-0.5pt.

A H AL
FIRRH RIFARG BRI CRITHIMD WEZE (%)
14D 012483908.1B 24 55 75 A SCP005 AAA 1.95
22D 012483443.1B 24 TEHE/K B SCPO09 AAA 1.91
22D 012483355.1B 24 TEHE/K B SCPO0S AAA 1.9
22D 012483443.1B 24 fERE/K B SCPO09 AAA 1.91
22D 012483443.I1B 24 1EHE/K B SCPO09 AAA 1.91
22D 012483443.I1B 24 1EHE/K B SCPO09 AAA 1.91
22D 012483443.I1B 24 TERE/K B SCPO09 AAA 1.91
28D 012483838.1B 24 E.75 SCPO12 AA+ 2.7
50D 012580218.1B 25 HIMIE T SCPO07 AAA 1.91
50D 012580219.I1B 25 HI4IE T SCPO06 AAA 1.91
50D 012580316.1B 25 F17 ./ SCP001 AAA 1.95
50D 012580316.1B 25 F173 ./ SCP001 AAA 1.95
50D 012580316.1B 25 F143 /) SCP001 AAA 1.95
50D 012580218.1B 25 HIMIE T SCPO07 AAA 1.95
60D 012580063.1B 25 A {4 SCPO01 AAA 1.99
60D 012580063.1B 25 A {4 SCPO01 AAA 1.99
60D 012580063.1B 25 A {4 SCPO01 AAA 1.99
64D 042480200.1B 24 TP CPO01 AAA 1.9
64D 072410108.1B 24 ZRIAEZ3 CPO10 AAA 1.86
75D 042480231.1B 24 vEYT AL = CP002 AA 2.32
76D 012483585.1B 24 JRAZ1E SCP027 AAA 1.85
78D 012483679.1B 24 =— SCPOO5(F}1 ZZ#z) AAA 1.95
83D 012482409.1B 24 &40k SCP009 AAA 2
112D 042480280.1B 24 /K K5 4] cp0o02 AAA 2.2

24 i+ — ScPool () 2

123D 012483019.1B ) AAA 1.95
145D 012580110.1B 25 Bkl 4 fh scPool AAA 1.93
148D 012580160.1B 25 KA 5 SCP002 AAA 1.92

160D 012580229.I1B 25 Y= K SCP001 AAA 1.92



160D
190D
192D(fK 1)
202D
202D
218D
218D
231D
257D
257D

257D

259D
279D
288D
307D

313D

A H PR
FIRRHE

18D

19D

32D
35D
47D

47D

53D+1Y
60D+1Y
70D
73D(fK 1)
75D+NY
91D+NY
92D

95D
110D+NY
143D(4K 1)
168D+NY
194D+2Y
212D(4K 2)
248D(fK 1)
257D+2Y
270D+2Y
277D
300D
312D
332D+NY(fK 1)
340D+2Y
340D+2Y
364D+3Y
1.06Y (4K 2)
1.07Y
1.11Y

1.12Y+1Y(fK 2)

012580229.1B

012580069.1B

012483660.1B

012580214.1B

012580214.1B

012483960.1B

012483960.1B

012580026.1B

012580312.1B

012580312.1B

012580312.1B

012580325.1B

072410207.1B

072410241.1B

072410255.1B

042480624.1B

RIS A CRATHD

102280345.1B

102280345.1B

102280358.1B

102000283.1B

102000345.1B

102000486.1B

102000486.1B

102380767.1B

102380796.1B

102000715.1B

102280836.1B

102000780.1B

102000950.1B

102281061.1B

102000987.1B

102281145.1B

102381549.1B

102381782.1B

102281858.1B

102282051.1B

102282229.1B

102282314.1B

102282447.1B

102002119.1B

101571012.1B

102282712.1B

102480013.1B

102380056.1B

102380056.1B

102480458.1B

102380339.1B

102380384.1B

102380587.1B

102480987.1B

25 Y=k SCPO01 AAA

25 B AL Scpoo1 AA+
24 7] SCP002 AAA
25 ERiEHE I SCPo02 AA+
25 ERiEHE I SCPo02 AA+
24 14 3P 2 SCP003 AA+
24 T4 3 P< 2 SCP003 AA+
25 ERiEHE I scpoo1 AA+
25 IR R SCPoo1 AAA
25 IR R Scpoo1 AAA
25 IR R Scpoo1 AAA

25 i RHY scrool(FH) 2

) AAA
24 P25+ CPO14 AAA
24 X4lVilESF CP004 AAA
24 E{FilEZF CP021 AAA

24 EEEEAIL CPOOL(RHZEHE) | AAA

22 VB TE A MTNOO3A

22 BRI MTNOO3A 1.93
22 F3M = F MTNOO1 1.94
20 M AR (G B AR

f#)MTNOO1 1.92
20 H1454 MTNOO1A 1.93
20 V4% =¥ MTNOO1 2.27
20 V4% =¥ MTNOO1 2.27

23 K% FH MTNOOL (M £ £

77) 1.99
23 “RI % MTNOO1 2.7
20 &-HEJE MTNOO2B 1.94
22 #5475 MTN002 1.98
20 Hr % PriE MTNOO1 2.06
20 %A MTN0O2 2
22 X [E % MTN0O1 1.97
20 #EMIZZI1E MTNOO2 2.03
22 5 [H % MTNOO1 2.18
23 iE = MTNOOS 2.08
23 1 MTNOO1 2.12
22 Wi %= MTN0O2 1.89
22 754 H MTNOO3 1.85
22 Rl MTNOO1 2.04
22 4 & 7KH] MTNOO2 2.16
22 HEES L MTNOO2 1.94
20 7 & EAE MTNOO6 1.95
15 ¥ [X MTNOO1 1.95
22 FIEZ T MTN002 1.94
24 R PREEJR MTNOO1 2.1
23 X497 MTNOO1 1.95
23 X497 MTNOO1 1.95
24 7 ¥ 5 MTNOO1A 2.04
23 [E & MTNoO1 1.83
23 Y KIS MTNOO1 1.87
23 W FHT MTNO02 2.04
24 HEYE Z MTNOO1 2.25

1.92

2.14

1.88

1.97

1.97

1.94

1.94

1.97

1.89

1.89

1.89

1.9

1.79

1.76

1.75

1.93 AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AA

AA+

AAA

AA+

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AA

AA+



1.12Y(fK 2)
1.12Y+1Y
1.12Y(4K 1)

1.2y

1.22Y+NY
1.25Y+2Y
1.29Y+2Y
1.54Y+2Y
1.61Y

1.72Y+1Y
1.72Y

1.73Y(4K 2)

1.77Y+NY(4K 2)

1.81Y(fK 1)
1.81Y(fK 1)
1.9Y(fK 2)
2.06Y(#K 1)
2.08Y
2.11Y
2.18Y
2.19Y(4K 1)
2.2y

2.22Y
2.32y
2.43Y+NY
2.47Y
2.48Y(k 2)
2.48Y(fk 2)
2.48Y(fk 2)
2.5Y(fk 1)
2.52Y(fK 2)
2.52Y(fK 2)
2.56Y(fk 2)
2.56Y(fk 2)
2.56Y(fk 2)
2.58Y(fK 1)
2.62Y
2.63Y
2.63Y
2.64Y
2.69Y(fK 1)

2.77Y(1K 2)

2.77Y+NY(fK 1)

2.77Y+NY(fK 1)

2.78Y
2.79Y(4K 2)
2.79Y(K 2)
2.79Y(K 2)
2.82Y(4K 2)
2.87Y

2.91Y+2Y

2.94Y+NY(fK 2)

2.94Y+NY(/K 2)

2.95Y

102380608.1B

102481145.1B

102400673.1B

102380998.1B

102381091.I1B

102381145.1B

102381207.I1B

102382186.1B

102382494.1B

102200252.1B

102382897.1B

102484747.1B

102484893.1B

102383207.I1B

102383207.1B

102383463.1B

102480627.1B

102480768.1B

102480932.1B

102481475.1B

102481582.1B

102481658.1B

102481828.1B

102482363.1B

102400854.1B

102483210.1B

102483278.1B

102483278.1B

102483278.1B

102483414.1B

102483516.1B

102483516.1B

102483859.1B

102483859.1B

102483859.1B

102483985.1B

102484189.1B

102484220.1B

102484220.1B

102484316.1B

102282260.1B

102484892.1B

102401009.1B

102401009.1B

102401005.1B

102485028.1B

102485028.1B

102485028.1B

102485239.1B

102485503.1B

102485611.I1B

102580212.1B

102580212.1B

102580351.I1B

23 i B MTNOO1
24 /R 45 MTNO02
24 &7 HF MTNOO4

23 [#]75%F MTNOO4

23 g = JF) MTNOO2(F}H) 22

#)

23 JLEIL MTN0OO2
23 iR # % MTNOO1
23 3 X3R4 MTNOO4
23 U154 5 MTNOO1
22 i3 #% MTN0O2
23 IR % MTNOO3
24 i K & MTNOO02
24 FE3LJE MTNOO4
23 HR[E# MTNOO1
23 HR[E# MTNOO1
23 WYL MTNOO1
24 S AT MTNOO2
24 WL AT MTNOOL

24 W= F K MTNOO1

24 75 57K 45 MTNOO02 (5 1

24 i MTNOO2
24 J:H] MTN0OO1

24 "4 MTN002

24 = MTNO12
24 FEELH MTNOO6
24 JH L MTNOO2
24 HER MTNOOL
24 HFER MTNOOL
24 HFER MTNOOL
24 H#HL% MTNOO3
24 171 % MTN002
24 11 1% MTN002
24 L[ MTNOO4

24 HL [ MTNOO4

24 HL [ MTNOO4

24 "4 MTNOO6

24 [Efii MTN002

24 RHZ K MTNOO4
24 RHZ K MTNOO4
24 FEHER MTNOO4
22 #HEJR MTNOO6
24 il i=5iE MTNO17
24 7L MTNOO1

24 Z: il MTNOO1

24 S MTNOO3
24 FE L MTNO13
24 L MTNO13
24 AL MTNO13
24 £ 7 [H % MTNOO3
24 PN 25 MTNOO6
24 RIS MTNOO2
25 Fr % PRt MTNOO1
25 Hr % PRt MTNOO1

25 HEE MTNOO1

1.95

2.11

2.36

1.91

1.87

1.96

2.02

2.08

3.57

2.2

2.28

2.41

2.15

2.15

2.21

2.1

2.16

1.92

2.22

2.56

1.82

1.77

2.65

2.36

2.5

1.84

1.84

1.84

1.815

2.05

2.05

1.8

1.8

1.8

1.77

1.8

2.02

2.02

2.23

1.93

191

1.95

1.95

191

1.86

1.87

1.87

2.63

1.84

2.38

2.03

2.03

1.8

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AA+

AAA

AA+

AA+

AA

AA+

AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AA+

AAA

AAA

AAA



2.95Y
3.44Y
3.44Y
3.98Y
4.18Y
4.28Y(fK 1)
4.28Y(fK 1)
4.36Y
4.42Y
4.52Y
4.52Y
4.54Y
4.54Y
4.54Y
4.63Y(fK 1)
4.63Y(fK 1)
4.8Y(HK 1)
4.87Y
4.92Y
4.93Y
4.93Y
4.93Y
4.94Y
4.94Y
4.94Y
4.94Y
4.94Y
4.95Y(4K 1)
4.96Y
4.96Y
5.45Y(4K 2)
5.45Y(4K 2)
5.45Y(4K 2)
5.45Y(4K 2)
5.45Y(4K 2)
5.45Y(4K 2)
5.45Y
5.45Y
5.45Y
5.45Y
5.45Y
5.45Y
5.45Y
9.52Y
9.94Y(K 1)
9.94Y(K 1)
9.94Y(fK 1)
9.94Y(K 1)
9.94Y(K 1)
9.94Y(K 1)
9.94Y(K 1)
9.94Y(K 1)

9.94Y

»

> B AR

102580351.I1B

102580354.1B

102580354.1B

102480363.1B

102481449.1B

102400754.1B

102481968.1B

102400815.1B

102482940.1B

102483514.1B

102483521.1B

102483634.1B

102483715.1B

102483715.1B

102484217.1B

102484217.1B

102485115.1B

102485500.1B

102580047.1B

102580102.1B

102580102.1B

102580102.1B

102580304.1B

102580304.1B

102580304.1B

102580304.1B

102580304.1B

102580377.1B

102580442.1B

102580442.1B

102580397.1B

102580397.1B

102580397.1B

102580397.1B

102580397.1B

102580397.1B

102580451.1B

102580451.1B

102580451.1B

102580451.1B

102580451.1B

102580451.1B

102580451.1B

102483506.1B

102501138.1B

102580206.1B

102580206.1B

102501138.1B

102580206.1B

102580206.1B

102580206.1B

102580206.1B

102501148.1B

25 HRE MTNOO1

25 FL[% MTN002

25 FL[% MTN002

24 429% MTNOO3
24 BLBHEF MTNOO1
24 HEHRAZ$E MTNOO2
24 4 MTNOO3

24 JRE# B MTNOO2A
24 [ged % MTNOO2
24 UiF E BT MTNOO4
24 fit 75 MTNOO3

24 fi4#% MTN002
24 ] % MTN002

24 ] j% MTN002

24 -4 MTNOO7

24 -4 MTNOO7

24 fi4#% MTNOO3
24 JE AR MTNOO3
25 S MTNOOL
25 [E #4141 MTNOO1A
25 [E #5414 MTNOO1A
25 [E F4: 4] MTNOO1A
25 Bi# MTNOO1
25 B MTNOO1
25 fi 4% MTN0O1
25 fi 4% MTN0O1
25 Hi 4% MTNOO1
25 7 E Br MTNOO1
25 JII & Ji£ MTNOO1A
25 JII % Ji£ MTNOO1A
25 HL [ MTNO10

25 HL [ MTNO10

25 HL [ MTNO10

25 HL [ MTNO10

25 HL [ MTNO10

25 HL[% MTNO10

25 HL[% MTNO14

25 HL[% MTNO14

25 HL[% MTNO14

25 HL[% MTNO14

25 HL[% MTNO14

25 HL[% MTNO14

25 HL[% MTNO14

24 F532 18 MTNO11
25 F1454E MTNOO1
25 /16 MTN002
25 H°H16 MTN002
25 F1454E MTNOO1
25 H 44k MTNOO2
25 H 44k MTNOO2
25 H 44k MTNOO2
25 H A4k MTNOO2

25 7 B % MTNO02B

1.8

1.805

1.805

2.42

2.32

2.6

1.84

2.02

2.56

3.08

2.75

2.02

2.04

2.04

1.845

1.845

2.02

2.22

2.35

2.01

2.01

2.01

2.04

2.04

2.04

2.04

2.04

1.94

1.97

1.975

1.8716

1.8716

1.8716

1.8716

1.8716

1.8716

1.87

1.87

1.87

1.87

1.87

1.87

1.87

2.05

2.08

1.97

1.97

2.08

1.97

1.97

1.98

1.98

2.52

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

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



FIRRH
8D

26D+2Y
32D+NY(fK 1)
32D+NY(fK 1)
39D

76D

78D
78D+NY
89D+2Y
96D+5Y
104D
115D(4K 2)
124D
138D
138D
143D(fK 1)
143D(4K 1)
151D+1.99Y
155D
162D
163D(fK 2)
176D+5Y
200D
204D
215D
221D
233D(fK 2)
250D
257D
264D
266D
266D
270D
270D
270D+364D
274D
277D
281D
281D
281D
284D
288D
294D
311D(fK 1)
316D
316D
339D(fK 1)
345D(fK 2)
348D
357D
357D
1.01Y+5Y(fK 1)
1.02Y

1.02Y(fK 2)

133420.52

149820.52

2080033.1B

2080033.1B

196419.S5H

166621.SH

250887.SH

185730.SH

194447.SH

2023010.1B

163558.SH

194631.SH

166917.SH

194814.SH

255106.SH

251486.SH

251486.SH

184472.SH

194855.SH

115655.5H

137549.5H

251862.SH

252140.SH

252206.SH

137795.5H

182668.SH

184585.SH

137904.SH

175280.SH

175326.SH

167970.SH

167970.SH

133701.52

133701.52

252948.SH

256358.SH

138571.SH

253025.SH

524010.5Z

524010.5Z

240271.SH

182713.SH

241027.SH

175542.SH

240424.SH

240424.SH

139119.SH

114743.SH

177618.SH

175721.SH

175721.SH

152747.SH

138835.SH

1980045.1B

23 7RI 01

22 M 02

20 FEAZFe T 43 01

20 SR P AT 4L HA 01

22 Ff o1
20 JE§¥% 01
23 7% 02
22 HfiT Y2
22 44k 01
20 HiENF
20 27 G4
22 [HIT. 01
20 ®JT 02
22 E 01
24 J#FH D2
23 Fij 4 03
23 Fij 4 03
22 WL A5
22 7% 02
23 ‘TilE 03
22 #EHL 03
23 JF# 03
23 fi& 02
23 #:f 02
22 s 01
22 1% 02
22 Ji[#% 01
22 318 06
20 H1lit G3
20 Hh4 14
20 AR3L 01
20 AR3L 01
23 JH% 04
23 JH% 04
23 ¥ 07

24 %4 D3

24 HIiE D6
24 HIiE D6
23 KA 01
22 RN 05
24 il G1
20 {01
23 $HilE 13
23 $Hilk 13
PR 35/
23 £ 01
21 Jef o1
21 %R C1
21 %R C1
21 244 01
23 H1lif c1

19 & E &

AAA 1.72

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

AA

AA+

AA

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

AA
AAA/A-1
AAA/A-1
AAA
AAA
AAA
AA/AAA
AAA
AAA

AA

AA

AAA
AAA
AAA
AAA
AAA/AA+

AA/AAA

2.02

2.1

2.1

2.3

2.37

2.59

2.15

1.93

1.75

2.23

2.26

2.2

2.53

2.31

2.31

2.07

2.13

1.76

1.8

2.28

2.36

2.47

1.94

2.11

1.88

1.75

1.75

1.76

1.95

1.95

2.2

2.2

2.15

2.15

1.75

2.45

1.76

1.76

1.86

2.33

1.76

2.08

1.74

1.74

2.12

2.38

1.75

1.75

1.85

1.79

2.32



1.02Y(4k 1)
1.03Y
1.04Y(fK 1)
1.08Y(4K 2)
1.1y

1.12Y
1.16Y
1.18Y(4K 2)
1.18Y(4K 2)
1.25Y
1.27Y+2Y
1.28Y
1.31Y
1.31Y
1.31Y
1.32Y
1.44Y
1.56Y
1.69Y+3Y
1.86Y+2Y
1.87Y(4K 1)
1.87Y(4K 1)
1.87Y(4K 1)
1.94Y(4K 2)
1.97Y
2.12Y
2.21Y
2.21Y(4K 2)
2.22Y+NY
2.22Y+NY
2.27Y
2.29Y+NY(4K 2)
2.32Y
2.43Y+2Y
2.44Y(fK 1)
2.49Y
2.52Y(4K 1)
2.79Y
2.93Y
2.93Y
2.94Y(4K 1)
2.94Y(fK 1)
2.95Y+2Y
2.95Y+2Y
2.95Y+2Y
2.96Y(fK 1)
3.12v
3.21Y
4.19Y+NY(fK 1)
4.38Y
4.42Y
4.43Y+5Y
4.43Y+5Y
4.43Y+5Y

4.43Y+5Y

138890.SH

148184.52

138943.SH

1180052.1B

115034.SH

250497.SH

115169.5H

115221.S5H

250696.SH

152865.SH

251059.SH

149474.52

251154.SH

251154.SH

251154.SH

115438.SH

115661.SH

251996.SH

256032.SH

253343.SH

197916.SH

197916.SH

197916.SH

253579.SH

2280030.1B

240725.SH

240900.SH

254616.SH

149906.52

149906.52

078012.1B

241025.SH

241036.SH

241249.SH

241311.SH

241360.SH

133287.52

256506.SH

242230.SH

242230.SH

163123.SH

242316.SH

257263.SH

257263.SH

257263.SH

257380.SH

250399.SH

124285.SH

240893.SH

148792.52

241152.SH

272400005.1B

272400005.1B

272400005.1B

272400005.1B

23 [HH G4
23 KL 02
23 Mk 01
11 FE#fi 1
23 7% G2
23 [H#4 01
239 01
23 15 01
23 KX 02
21 G afi
23 E% 02
21 {R#% 02
23 f£ 01
23 {f 01
23 {f 01
23 1k 01
23 K% 01
23 JRk 05
24 fr )M 02
23 001
21 {3k 01
21 {3 01
21 {35 01
24 HrE

22 SRR /M T 01
24 [Hfx 02
24 JZ% 03
24 %K 01
22 FRAZ Y5

22 SfAZ Y5

24 J%HH 03
24 F5 % 02
22 Jui§ 08
24 B K1
25 FiiE 01
25 FiiE 01
20 H§ G1
25 8 01
25 K4 01
25 K# 01
25 K4 01

25 57 01

N
w
\
od
N|
K

01
13 [RAIHRA

24 HH Y2

24 #E[E % 01

24 JLE 02

24 VPR R AR 7 fi 01
24 VPR R AR A fi 01
24 VPR R AR A fi 01

24 T2 AP 7 01

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

AAA

1.8

1.82

1.87

1.87

1.77

2.02

1.81

1.9

2.36

2.2

2.02

1.81

2.2

2.2

2.2

2.14

1.79

2.21

2.5

2.27

2.42

2.39

2.4

2.45

2.23

1.99

2.02

2.11

1.88

1.975

1.81

2.29

1.81

2.04

2.14

2.23

1.89

1.89

2.01

1.84

2.52

2.52

2.52

2.38

2.2

2.17

2.09

2.08

1.97

2.05

2.05

2.05

2.05



4.6Y 1980271.1B 19 %22 fit 01 AAA 1.9
4.83Y+NY 282480011.IB 24 V22 N7 7Kk 845t 01 AAA 2.18
4.93Y 257200.SH 25 % 02 AAA 2.9
4.93Y(fK 1) 242296.SH K12 AAA 1.92
4.93Y(fK 1) 242296.SH K12 AAA 1.92
4.95Y(4k 1) 242325.SH 25 ¥ 01 AA+ 2.1
4.95Y+NY({K 1) 242344.SH 25 B&IE Y2 AAA 1.99
4.95Y+NY({k 1) 242344.SH 25 B&IE Y2 AAA 1.99
9.33Y 241081.SH 24 B K4 AAA 2.02
9.42Y(4K 2) 241215.SH 24 4B K2 AAA 2.35
9.92Y 524095.5Z 25 [EiiF 01 AAA 2.03
125D 032000519.1B 20 7 FH 3% PPNOO3 AA+ 2.15
157D(4K 1) 032280634.1B 22 4 5% J& PPNOO1 AAA 1.99
163D(4K 2) 032280630.1B 22 FH4% PPN002 AA+ 2.15
214D+2Y 032280799.I1B 22 TU%VS PPN0OO1 AA+ 1.99
220D(4K 1) 032380847.1B 23 VLB [E 4% PPN0OO3 AAA 1.88
232D 032280826.1B 22 DAL PPNOOS AA 2.15
234D+3Y 032380071.1B 23 FA1 1385 PPNOO1 AA 2.1
350D 032100103.1B 21 22 PPNOO1 AA/AAA 2.37
2.06Y+2Y 032400626.1B 24 T B [E % PPN0O0O4 AA 2.22
2.1Y(4K 2) 032480239.1B 24 T3 d% PPNOO1 AA 2.53
2.79Y(4K 2) 032481540.1B 24 N $EF PPNOOL AA+ 2.35
19D+NY 2028003.IB 20 P HRAT K 8245t 01 AAA 1.85
23D(4K 2) 2228015.1B 22 TR HRAT 03 AAA 2.02
54D+NY 2020016.IB 20 VLI ERAT 7K BE45t AAA 1.95
83D+NY 2028014.1B 20 HEERAT K 2245t 01 AAA 1.93
83D+NY 2028014.1B 20 HEERAT K SE 45t 01 AAA 1.93
83D+NY 2028014.1B 20 HEERAT K SE 45 01 AAA 1.94
83D+NY 2028014.1B 20 HEERAT K 2245t 01 AAA 1.94
95D+NY 2028017.1B 20 RMVERAT K 8245t 01 AAA 1.95
95D+NY 2028017.1B 20 RMVERAT K 8245t 01 AAA 1.95
95D+NY 2028017.1B 20 RMVERAT K B2 45t 01 AAA 1.95
144D+5Y (K 2) 2028022.1B 20 FAERAT 2K AAA 2.02
144D+5Y (K 2) 2028022.1B 20 FAERAT 2K AAA 2.02
144D+5Y (K 2) 2028022.1B 20 FAERAT 2K AAA 2.02
153D+NY 2028023.1B 20 AR ERAT K B2 45 01 AAA 1.89
211D 2228049.IB 22 B RAT St SRR 02 AAA 1.7
211D 2228049.IB 22 B RAT S SRR 02 AAA 1.7
221D+5Y(fK 2) 2028033.IB 20 FEEERIT 2K AAA 1.8
284D+5Y(fK 2) 2028049.IB 20 LREEAT —2% 02 AAA 1.76
284D+5Y(fK 2) 2028049.IB 20 LREEAT —2% 02 AAA 1.76
284D+5Y(fK 2) 2028049.IB 20 LREEAT —2 02 AAA 1.78
291D+NY(4K 1) 2028051.1B 20 Vil R ARAT 7K BE15 AAA 1.8325
316D 2228058.IB 22 FERAT S SRR 02 AAA 1.59
1.12Y+NY 2128011.I1B 21 W ERAT 7K 8245t 01 AAA 1.79
1.12Y+NY 2128011.I1B 21 W ERAT 7K 8245t 01 AAA 1.79
1.14Y(4K 1) 2328006.IB 23 AT /M 01 AAA 1.71
1.22Y+NY(4K 1) 2128017.IB 21 FAZERAT K B 15 AAA 1.8
1.22Y+NY(4K 1) 2128017.IB 21 FAZERAT K B 15 AAA 1.81
1.29Y (4K 1) 2320019.IB 23 b ERAT /N 02 AAA 1.76
1.31Y(4K 2) 212380006.IB 23 *EE AT 02 AAA 1.7
1.31Y(4K 2) 212380006.IB 23 *EE AT 02 AAA 1.71
1.33Y(4k 2) 2328017.IB 23 LMVARAT = A& Aot AAA 1.7
1.37Y+NY 2120052.1B 21 N HERAT K 815 01 AA+/AA 2.31
1.47Y(1K 1) 212380013.1B 23 Wik ER1T % 01 AAA 1.74




1.51Y+5Y(fK 1) 2128025.1B 21 BT 4 01 AAA 1.75
1.81Y+NY(fk 1) 2128045.I1B 21 P E R AT K 245t 02 AAA 1.79
1.83Y+NY 2128047.1B 21 AT /K B3 AAA 1.83
1.85Y+5Y(4K 1) 2128049.I1B 21 BT 4% 05 AAA 1.74
2.04Y+NY 2228011.1B 22 LV ARAT 7k 245t 01 AAA 1.8
2.08Y+5Y 2228017.1B 22 Wi ARAT — 4% 01 AAA 1.755
2.18Y+5Y 2228024.1B 22 TH#AT =2 03 AAA 1.745
2.27Y 212480011.1B 24 W ARAT /M 03 AAA 1.72
2.27Y+1Y 312400001.1B 24 TAT7 TLAC JEBT AL 01A AAA 1.745
2.27Y+1Y 312400001.1B 24 TA7 TLAC JEBT AL 01A AAA 1.75
2.27Y+1Y 312400001.1B 24 TA7 TLAC JEBT AL 01A AAA 1.75
2.36Y+5Y 2228039.1B 22 @WHT =4 01 AAA 1.75
2.36Y+5Y 2228039.1B 22 @WHT =4 01 AAA 1.75
2.52Y(4K 1) 2420035.1B 24 [H 14T 01 AAA 1.76
24 247 TLAC JEE A A
2.56Y+1Y 312410005.1B 01A(BC) AAA 1.76
2.71Y+NY(4K 1) 092280105.1B 22 T RUERAT K 85t 01 AAA 1.855
2.75Y+5Y(4K 1) 092280131.1B 22 AT R A 02A AAA 1.77
2.81Y+1Y 312410008.1B 24 ZZAT TLAC JEBE A 01(BC) | AAA 1.75
2.87Y+5Y 232280007.1B 22 TAT 9% A it 05A AAA 1.75
2.87Y+5Y 232280007.1B 22 TAT 9% A it 05A AAA 1.76
3.36Y+NY 242380008.1B 23 {77k 85 01 AAA 1.83
3.56Y+NY 242380017.1B 23 RATK B 01 AAA 1.835
3.6Y+5Y 232380052.1B 23 RAT P HE A 02A AAA 1.76
3.6Y+5Y 232380052.1B 23 AT R AT 02A AAA 1.76
3.73Y+5Y 232380073.1B 23 AT R AT 03A AAA 1.77
3.73Y+5Y 232380073.1B 23 AT KB AAGT 03A AAA 1.77
3.99Y+5Y 232480001.1B 24 AT ZE A 01A AAA 1.79
4.21Y+5Y 232480011.1B 24 AT KB AAT 02A AAA 1.775
4.21Y+5Y 232480011.1B 24 AT R AT 02A AAA 1.775
4.32Y+NY(fK 1) 242400008.1B 24 VLIMERAT 7K 82457 01 AAA 1.92
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R 02A AAA 1.78
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R 02A AAA 1.78
4.42Y+5Y (4K 2) 232480033.1B 24 FAT R AA 02A AAA 1.78
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R 02A AAA 1.78
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R AA 02A AAA 1.7975
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R 02A AAA 1.7975
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R AA 02A AAA 1.795
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R AAT 02A AAA 1.795
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R AL 02A AAA 1.8
4.42Y+5Y (4K 2) 232480033.I1B 24 FAT R AAT 02A AAA 1.8
4.42Y+5Y(K 2) 232480033.I1B 24 HAT R AAT 02A AAA 1.8
4.42Y+5Y 232480032.1B 24 DOV AT B A 02 AAA 1.89
4.42Y+5Y 232480035.1B 24 PR HUT ZHBIARF 01A | AAA 1.905
4.42Y+5Y 232480035.1B 24 VR HUT ZHBIARG 01A | AAA 1.905
4.43Y+NY 242480007.1B 24 TATK8:i 01 AAA 1.83
4.47Y+5Y 232480037.1B 24 AT Z R AAT 02A AAA 1.795
4.48Y+NY 242480008.1B 24 47 7k B3t 01 AAA 1.83
4.52Y+5Y 232480052.1B 24 HREBUT ZHBIAG 01A | AAA 1.855
4.52Y+5Y 232480052.1B 24 HREBUT ZHBIAG 01A | AAA 1.855
4.56Y+5Y 232480061.1B 24 TAT L HE At 01A(BC)  AAA 1.795
4.63Y+5Y(fK 2) 232400037.1B 24 TPEBAT B A SR 02 AAA 1.905
4.63Y+5Y(fK 2) 232400037.1B 24 TPEAUT B A SR 02 AAA 1.905
4.63Y+5Y(fK 2) 232400037.1B 24 TPEAT R BT AR 02 AAA 1.905
4.72Y+5Y(K 2) 232480073.1B 24 TAT Z R BT A5 02BC AAA 1.79




4.72Y+5Y(K 2) 232480073.1B 24 TAT Z 2B A5 02BC AAA 1.7975
4.72Y+5Y(fK 2) 232480073.1B 24 TAT Z B A5 02BC AAA 1.795
4.72Y+5Y(fK 2) 232480073.1B 24 TAT Z B A5 02BC AAA 1.8
4.81Y+NY 242480082.1B 24 477K 8245t 03BC AAA 1.835
4.81Y+NY 242480082.1B 24 477K 8245t 03BC AAA 1.85
4.84Y+5Y(fK 1) 232480098.1B 24 HRABUT R BIAG 024 | AAA 1.855
4.84Y+5Y(fK 1) 232480098.1B 24 HRABUT R BIAGT 024 | AAA 1.86
4.84Y+5Y(4K 1) 232480098.1B 24 THRARAT Z QR AMT 024 AAA 1.865
4.84Y+5Y(4K 1) 232480098.1B 24 THRARAT Z QR AMT 024 AAA 1.865
4.9Y+5Y(4K 2) 232480106.1B 24 AT R FE A 03BC AAA 1.78
4.9Y+5Y (4K 2) 232480106.1B 24 4T B A 03BC AAA 1.785
4.9Y+5Y(4K 2) 232480106.1B 24 AT R FE A 03BC AAA 1.785
4.9Y+5Y(4K 2) 232480106.1B 24 AT R FE A 03BC AAA 1.79
4.9Y+5Y (4K 2) 232480106.1B 24 AT B AT 03BC AAA 1.79
4.9Y+5Y (4K 2) 232480106.1B 24 AT L FE AT 03BC AAA 1.8
4.9Y+5Y (4K 2) 232480106.1B 24 AT L FE At 03BC AAA 1.8
4.9Y+5Y (4K 2) 232480106.1B 24 4T L FE AT 03BC AAA 1.805
4.9Y+5Y (4K 2) 232480106.1B 24 4T L FE AT 03BC AAA 1.805
4.9Y+5Y(4K 2) 232480106.1B 24 {47 R BARA5T 03BC AAA 1.805
4.9Y+5Y(4K 2) 232480106.1B 24 {47 BT 03BC AAA 1.805

W / Derek Huang, Liyuan Zhong, Austin Lin

BRZ&ZA: Xiaoting Bu

MB4E: Xiaoting.Bu@cfets-nex.com.cn
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