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Shanghal CFETS-NEX international Money Brolding

[ 2025-07-09])

B e

A H AT 755 12 7 R R, R 2 985 42, 1 [RIIE I 42 5% 413 R %8 230 14,

[E 353 77 1/ 190D 250001 1.34-1.34; 2.63Y 250005 1.39-1.392; 4.55Y 250003 1.4825-1.49; 5.96Y 240013 1.575-1.5825; 8.88Y 240011 1.673-1.679; 28.27Y
230023 1.874-1.883.

WE H E15i(%) 1.3200 1.3860 1.4850 1.5775 1.6700 1.8950
A H E 5 (%) 1.3400 1.3920 1.4840 1.5775 1.6700 1.8910
A (%) 0.0200 0.0060 -0.0010 0.0000 0.0000 -0.0040

B eun

SRl 7 TH 188D 250301 1.465-1.47;  3.62Y 240203 1.595-1.6;  6.53Y 220205 1.705-1.71;  9.1Y 240311 1.765-1.765.

I O O RN O S

W 11 [ 4 ki i (%) 1.4550 1.5825 1.6450 1.7300 1.7675
A H AE B T 4 il 57 (%) 1.4675 1.5900 1.6480 1.7300 1.7660
A 5(%) 0.0125 0.0075 0.0030 0.0000 -0.0015
WE H 1 153 (%) 1.4700 1.5700 1.5950 1.7030 1.7355
A H [E 15 (%) 1.4800 1.5750 1.5950 1.7050 1.7340
A 5(%) 0.0100 0.0050 0.0000 0.0020 -0.0015
B oy

A HEAT MR T I8 1G4 — M, B FEAEHT 2025 Q3 WL . fHum /7 1H, 42D 042480491.1B 24 M%) CP023 AAA 1 1.55% (ffifH-1 &) ,
FEONRATHIZ IS, 66D(fR 2) 012580207.1B 25 HLM SCPO03 7F 1.62%/%38 (ffifE+5.5 Fi &) , AT HAIESE . T K7,

106D 012580436.1B 25 #[E % SCP002 AAA 1E 1.64%F43C (ffi{H-0.5 fLE) , FHE&HATE . Kim/yM, 195D 012581239.1B 25 {LJ7 %™
SCP003 AAA 7E 1.65%F% (flifli+1 A7 H) , R4 FF; 264D 012581560.1B 25 i N FIAL SCPO01 AA+ 1E 1.72%38 (ffifE+3 fiE) , 4T H
. SRS, Mim. P RIm AR H N EAT .

I T N O O N
AAA 1.57 1.6 1.6 1.65 1.71

AA+ 16 1.64 1.65 1.68 1.7
HXTHCIR

AA 1.69 1.69 1.67 1.77 1.86

AA- 1.7 2.0 1.98 1.9 2.0

AAA 162 -5 16 0 161 -1 165 0 168 3
'—3%5%%&%5@&9 AA+ 1.63 -3 1.63 1 1.67 -2 1.68 0 1.77 -7
(BP) AA 167 2 165 4 173 -6 182 -5 187 -1

AA- 1.85 -15 20 0 198 0 195 -5 1.9 10

B ou=me

& FH SR IIE, 13 SR, 20 MK MTNOT3 (AAA, 1.18Y) {E 171%( A1 2bp (LB 241142 MTNOOB (ARA, 2.38Y) fE
1.755% = {5 1bp i%38: 25 H{HE BF MTNOO5 (AAA, 2.92Y) fE 1.785% i fiifd 0.5bp BiAZ: 3 2 5 IR, 25 Wi E# MTNO1L(Z AHRD%) (AAA, 3.9Y)
7E 1.88% = i {E 1bp FAZ; 25 HE MTNOO2(RHE ) (AAA, 4.92Y) FRZAZTE 1.87% it 1E 1bp £ E; 25 J55CiH MTNOO6 (AAA, 4.98Y) JRZAZTE 1.88%
FiftfE 2bp AL E . SY SUAEHIER, 24 sP44E MTNOO3 (AAA, 8.99Y) fE 2.04%fhEAAS; 25 LM MTNO17 CAAA, 9.71Y) HUAZAE 2.04%ffi (E AL E -
RIS, A H o UG R P R 5 o



I N AN 2N O N
1.66 1.79 1.88 2.01

AAA+ None

AAA 1.75 1.9 2.01 None None

AA+ 1.82 2.05 2.31 None None

AA 1.92 2.25 2.55 None None
AAA+ 1.67 -1 1.79 0 1.88 0 2.02 -1 None None
I el R b AAA 1.76 -1 1.91 -1 2.02 -1 None None None None
(BP) AA+ 1.84 -2 205 O 232 -1 None None None None
AA 193 -1 226 -1 255 O None None None None

B cum

A BN M, H4, FrwE, RS, BEMSE S5, a5, 25 #A04E K2 AAA BUSTE 1.71%, R ESE, HEeTN. 23 #7702
AAA JRATHE 1.73%, FE4SEH, BATHEIMCN. 21 H I 03 AAA S HE 1.75%, 342, BTN W71, 21 5 G1 AAA T TE 1.67%, 4
SEH, FEEN. 24 I 01 AAA FACTE 1.81%, FE432H, #UTHIIM N, 25 JEiH 02 AA FACHE 1.96%, TREGSZH, FEE LN, Ku i, 25 HR
K2 AAA JRAZTE 1.98%, Friisi, FE4 LN, 25 I 04 AAA FACTE 2.13%, Frisci, RSN

|

A HEARAT T 37 A B AR, 2 BA 3-5Y I RAT koM E . 1-3 F 10 ok F B RASAEAG{E-3BP FIfH{H+3BP 2 [A], =EENFEL A5 w45 HIV Al
Fedrs 3-5 T K EECSAEMNE-1BP 2+5BP Z[], FENFEES MBS H GRS, 21 HEERAT K SH5 02 (1.39Y+NY) 4 H A FEEAE 1.72%
(+1.3) 78, NFVFIE A BT AR 4y 22 BEARAT = 2% 01 (1.94Y+5Y) A HAUE FEAE 1.75% (+2.25) 8, NS HATESFRR: 25
THREAT KB4 01 (4.93Y+NY) & HAETE 1.975% (+1.8) &, NTEHAFEAMET . BMerm, mZFELL 1-3 F8E, BaSrEfbi{E-2BP 24l

{H+2BP 2 [H], SEALFFONRATMRE S, EMTERNESAEIT. 22 BERITSREO6 (31D) S HEASTE 1.62% (+0.83) [ H, AL HAHRE.

L

J =B E B SR R TR . BRI, ER ERER 3 T I KA RS /MR AE R 1-2bps,  BRANBPXIUIIIR K BG4 A T 2k 0.3-0.5pt. AR
B, BRI SE O S T RIE R0, 2R AL ik 0.1-0.2pt,  MEAh 1-2Y R SEANIGEE R PATIR IR, KA KR EA . H= iR

P, g, BREhE /MR Bk 0.1-0.25pt, HEEFH/MIE T R4 0.25pt.

A H AL
FIRRH RIFARG RFRE CRITHIMD WEZE (%)
042480358.1B 24 X 5 [H T cpoo1 AAA/A-1 1.6
7D 042480358.1B 24 X 5 [H T cpoo1 AAA/A-1 1.6
7D 042480358.1B 24 X 5 [H T cpoo1 AAA/A-1 1.6
8D 012580691.1B 25 B SCPO03 AAA 1.56
9D 042480363.I1B 24 B+ Hb cpool AA+ 2.05
16D 012581506.1B 25 143 )\ 5 SCP011 AAA 1.59
16D 012483466.1B 24 *E3H B Hb SCPo07 AAA 1.66
36D 012580164.1B 25 JbHTEE#t scPool AAA 1.64
36D 012580906.18 25 KJHTTA SCPo04 AAA 1.61
42D 042480491.1B 24 H % CP023 AAA 1.55
42D 042480491.1B 24 % CP023 AAA 1.55
42D 042480490.1B 24 Hi % CP024 AAA 1.55
65D 012483992.1B 24 4% SCP005 AAA 1.63
66D(fK 2) 012580207.1B 25 Hi % SCPO03 AAA 1.62
66D(fK 2) 012580207.1B 25 Hi % SCPO03 AAA 1.62
106D 012580436.I1B 25 W& % sCP002 AAA 1.64
142D 012500415.I1B 25 P [E % scp002 AA+ 1.65
195D 012581239.1B 25 JL.75 % = SCP003 AAA 1.65
264D 012581560.1B 25 I N EAR scpoo1 AA+ 1.72
A HAPERBRR
FIRRE RIFAREG IR CRATIRD WK (%)
102381664.IB 23 V42 =35 MTNOO3 AAA 1.67
5D 102381664.1B 23 V42 %535 MTNOO3 AAA 1.67
6D 102281563.1B 22 &9 MTNOO4 AAA 1.6
6D 102281563.1B 22 &9 MTNOO4 AAA 1.6
6D 102281569.1B 22 VT4 MTNOO1 AAA 1.58
6D 102281563.1B 22 EH MTNOO4 AAA 1.6
10D(fK 2) 102381727.IB 23 P22 F 55 MTN002 AAA 2.05



10D(fK 2)
48D
48D+2Y
48D+NY
79D+1Y
94D(4K 2)
108D(fK 2)
111D

125D

125D
145D+3Y
163D

188D

194D
207D(4K 1)
207D(4K 1)
211D
230D
318D(fK 2)
328D+2Y
333D(fK 1)
1.02Y
1.05Y(4K 1)
1.05Y(4K 1)
1.05Y(fK 1)
1.12Y
1.15Y+1Y
1.3Y(4K 1)
1.3Y

1.3Y

1.3Y
1.43Y+NY(fK 1)
1.44Y
1.44Y
1.45Y(fK 1)
1.51Y
1.51Y
1.52Y
1.52Y
1.53Y(fk 1)

1.53Y

1.56Y
1.64Y+NY
1.64Y+NY(fK 2)
1.66Y

1.88Y

1.95Y(fK 2)
1.96Y(fK 2)
2.04Y(K 2)
2.07Y

2.12Y(4K 1)
2.14Y(4K 2)

2.14Y(4K 2)

102381727.1B

102281931.I1B

102281941.1B

102281933.1B

102382613.1B

102282217.1B

102282350.1B

102282410.1B

102282496.1B

102282503.1B

102383235.1B

102481008.1B

102380077.1B

102400595.1B

102400602.1B

102400602.1B

102100258.1B

102380285.1B

102381210.1B

102381289.1B

102381317.I1B

102381688.1B

102381828.1B

102381828.1B

102381828.1B

102382158.1B

102200212.1B

102102126.1B

102382917.1B

102382905.1B

102382905.1B

102485388.1B

102485444.1B

102485444.1B

102485516.1B

102280064.1B

102280064.1B

102580177.1B

102280085.1B

102480175.1B

102480221.1B

102480322.1B

102480531.1B

102400629.1B

102480770.1B

102482058.1B

102482330.1B

102482757.I1B

101781002.I1B

102483343.1B

102483721.I1B

102483857.I1B

102483857.I1B

23 2 B MTNOO2
22 FE i MTN002
22 BRI HN X MTNOO1
22 %15 MTN002
23 A9 MTNOO6
22 3L 1L [Hiz MTNOO1
22 FF TR MTNOO3
22 FEiEE MTNOO1
22 [HfETE A MTNOO1
22 .4 MTNOO4
23 H K EHK MTNOO1
24 EEHF 5 MTNOO2
23 43 MTNOO1
24 €57 HF MTNOO1
24 €57 HF MTNOO2
24 €57 HF MTNOO2
21 llm Y% MTNOO1
23 4 & MTNOO3
23 & [HILFE MTNOO2
23 b5 /K £ MTNOO3
23 SRIEAE MTNO02
23 JbIp ¥ MTNOO1
23 74 & @4 MTNOO6
23 74 & @4 MTNOO6
23 74 & @4 MTNOO6
23 Z[H#% 5T MTNOO1
22 K2 E % MTN0O3
21 RHHE MTNOOL
23 A MTNOO6
23 Z[H#% 5T MTN002
23 Z[H#% 5T MTN002
24 HIEHR T MTNO20
24 A4k MTNOO3
24 A4k MTNOO3
24 22357 77 MTNOO6
22 7K MTNOO1
22 7S K MTNOO1
25 18k E )l MTNOO1
22 i =HT MTNOO1
24 K14 MTNOO3

24 %45 MTNOO1

24 W%z E MTNOOL (R 22

)

24 e 45 MTNOO1
24 KJE K H MTNOO2
24 XHH B MTNOO1
24 yEJL AL MTNOO7
24 J5N =T MTNOOG
24 FEELA MTNOO2A

17 JE3H B J& MTN002

24 1% MTNOO2(FH Z243)

24 JiizZ MTNOO1
24 H3 ¥ MTNOO1

24 HE ¥ MTNOO1

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

AAA

AAA
AAA
AAA
AAA
AA+
AAA
AA

AA+
AAA
AA

AAA

AAA

2.05

1.65

1.6

2.07

1.72

2.1

1.75

1.6

1.66

1.57

2.1

2.1

3.2

1.81

1.83

1.83

1.74

1.7

1.82

1.73

1.72

1.76

1.7

1.7

1.7

1.88

2.01

1.715

1.76

1.9

1.91

1.79

1.69

1.69

2.97

1.81

1.8

2.03

1.79

1.8

1.75

1.76

1.9

1.77

1.83

1.89

1.83

2.3

1.83

1.75

1.74

1.74



2.16Y+NY(4K 2)
2.19Y+NY(4K 2)
2.19Y+NY(4K 2)
2.21Y
2.33Y+NY(/K 1)
2.35Y(4K 2)
2.37Y(4K 2)
2.37Y(4K 2)
2.4Y+NY
2.4Y+NY
2.4Y+NY

2.42Y

2.52Y

2.68Y+NY
2.77Y+NY(4K 2)

2.79Y

2.83Y
2.85Y
2.89Y(4K 2)
2.89Y(4K 2)
2.9Y(4K 2)
2.91Y
2.92Y
2.93Y
2.95Y
2.95Y
2.95Y
2.98Y+NY
3.15Y+NY
3.78Y
3.78Y
3.91Y
3.91Y
4.12Y
4.18Y
4.21Y
4.5Y+5Y

4.69Y

4.76Y

4.76Y
4.87Y
5.02Y
5.02Y
5.02Y
5.03Y(fK 1)
5.04Y
8.93Y
8.96Y({K 2)
9.62Y
9.77Y
9.77Y

9.77Y

102483944.1B

102484106.1B

102484106.1B

102400967.1B

102282479.1B

102484898.1B

102484987.1B

102484987.1B

102485218.1B

102485218.1B

102485218.1B

102485309.1B

102580351.1B

102581112.1B

102581611.I1B

102581773.I1B

102582023.1B

102582086.1B

102582175.1B

102582175.1B

102582230.1B

102582267.I1B

102582320.1B

102582398.1B

102582530.1B

102582530.1B

102582537.1B

102582700.1B

102382332.1B

102481609.1B

102481609.1B

102482171.1B

102482171.1B

102483634.1B

102484085.1B

102484268.1B

102580088.1B

102581211.1B

102581537.1B

102581537.1B

102582125.1B

102580349.1B

102580348.1B

102580334.1B

102580431.I1B

102580451.1B

102482250.1B

102482666.1B

102580637.1B

102581656.1B

102581656.1B

102581656.1B

24 ZHEBEY MTNO12(RHA1) 22
#5)

24 E e MTNOO4

24 E e MTNOO4

24 HUEET. MTNOO2(RH1 ZE4)
22 HIEH T MTNO12B

24 HUEET. MTNOO3(RHI ZE4E)
24 J5JH =T MTNOO9

24 J5JH =T MTNOO9

24 H AL MTNOO2(RHI 22 4E)
24 H AL MTNOO2(RHI ZZ4E)
24 H A MTNOO2(RHI 22 4E)
24 SHEEIAE MTNOOL

25 HEE MTNOO1

25 T HLE MTNOOA(BE R 7 (it
FEAR)

25 144 MTNOO2 (BB ZZ43)
25 25 R E %5 MTNOO1A

Ry

25 Wi %ia s MTNOOL (¥ 748

&)

25 BT MTNOO1
25 {RA] & ¢ MTNO0O2
25 {R A& ¢ MTNO0O2
25 YLVE A2 2 MTNOO2
25 -4 MTNO0O4

25 5[ ¥ MTNOO5
25 4 MTNOO1(RFE115%)
25 4% I MTNOO4A
25 4% I MTNOO4A
25 Ji[ 4N 4 MTNO13

25 & [H 5745 MTNOO6
23 {2 MTNOO7
24 ERelhl MTNOO7
24 ERekEhl MTNOO7
24 NI MTNOO3
24 NI MTNOO3
24 Hi 4+ MTN002
24 WizZ # MTN0O1
24 [E & MTNOO3

25 B X3k MTNOO1
25 i 2 MTNOOL

25 FFEEE AL MTNOOL(F} 1) 22
%)

25 I E A MTNOOL (R 22
%)

25 JUILE4X MTNOO3
25 HL[% MTNOO5
25 HL[% MTN004
25 HL[% MTNOO03
25 [ MTNO12
25 1 MTNO14
24 K1E MTNOO4A
24 k1B MTNOOSA
25 4L MTNOO2
25 F{LJ MTNOO4
25 F{LJ MTNOO4

25 1k MTNOO4

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

AAA

AAA
AAA

AAA

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

AA+

AAA

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

AAA

2.1

1.95

1.95

1.87

1.81

1.88

1.86

1.86

1.88

1.88

1.88

1.84

1.765

1.86

1.89

2.04

1.8

1.86

2.13

2.13

1.78

1.78

1.785

1.83

1.99

1.99

2.17

2.5

1.97

2.32

2.32

2.05

2.05

2.22

1.89

2.15

2.26

2.02

2.02

2.11

1.88

1.88

1.88

1.885

1.8825

1.86

1.86

2.1675

2.17

2.17

2.17



9.77Y
9.77Y

9.87Y

9.92Y(4K 2)

9.92Y(4K 2)

9.92Y(4K 2)

9.92Y(4K 2)

9.92Y(4K 2)

9.92Y(4K 2)

9.92Y(4K 2)
9.96Y (4K 2)

9.96Y (4K 2)

A B bR AT

26D+5Y
26D+5Y
26D+5Y
31D(fk 2)
31D(fk 2)
68D+5Y
68D+5Y
70D+5Y
70D+5Y
75D+5Y
75D+NY
75D+NY
75D+5Y
75D+5Y
75D+5Y
75D+5Y

103D

132D
137D+NY(fK 1)
137D+NY(fK 1)
137D+NY(fK 1)
275D
334D+NY
1.01Y(fK 1)
1.03Y
1.3Y+5Y(fK 1)
1.3Y

1.3Y
1.34Y+5Y
1.36Y+5Y
1.36Y+5Y
1.36Y+NY
1.36Y+NY
1.38Y+5Y
1.38Y+NY

1.39Y+NY(/K 1)

102581656.1B

102581656.1B

102582132.1B

102582306.1B

102582306.1B

102582306.1B

102582306.1B

102582306.1B

102582306.1B

102582306.1B

102582556.1B

102582556.1B

25 1k MTNOO4
25 1L MTNOO4

25 L% MTNOOS

25 IEE B MTNOOT (Fa g K

¥ #% L Iif)

25 PHE T I MTNOOL(Fa i K
¥ #%E i)

25 AT I MTNOOL(Fa 1 K
¥ %L i)

25 AT I MTNOOL(Fa kit K
¥ %L i)

25 PE T I MTNOOL(Fa ki K
¥ %L i)

25 PE T I MTNOOL(Fa kit K
¥ 7% L i)

25 PE T I MTNOOL(Fa kil K
¥ 7% L i)

25 KFHEW % MTNOO1B

25 KHEWFE MTNOO1B

RIS RS CRATHHD

2028025.1B

2028025.1B

2028025.1B

2220060.1B

2220060.1B

2028033.1B

2028033.1B

2028034.1B

2028034.1B

2028038.1B

2028037.1B

2028037.1B

2028038.1B

2028038.1B

2028038.1B

2028038.1B

2228050.1B

2220079.1B

2028051.1B

2028051.1B

2028051.1B

2320013.1B

2128021.1B

2320026.1B

212380008.1B

2128032.1B

212380022.1B

212380022.1B

2128036.1B

2128039.1B

2128039.1B

2128038.1B

2128038.1B

2128042.1B

2128044.1B

2128045.1B

20 JHREBMT 4 01
20 KRBT 4 01
20 R AT =2 01
22 B ERAT S A i

22 BT S A £

20 BT 21

20 BT 21

20 Vi K ARAT 4 03
20 Vi K ARAT 4 03
20 HERAT 40 01
20 6 K ERAT K Bk

20 J KEAT K SR

20 HERAT 4 01
20 HERAT 4 01
20 HERAT 4 01
20 HERAT 4 01
22 6 RERAT

22 ILIpARAT

20 i R BT K B4R

20 i R BT K B4R

20 i R BT K B4R

23 hifFHAT 01

21 TR HRAT 7K 85 01
23 R RAT

23 224713t 01

21 Pl ERAT =4 01
23 B E HAT R 04

23 B E AT 04

21 P HAT 2%

21 T ERAT = 4% 03
21 T ERAT = 4% 03
21 AP ARAT 7k 851 01
21 AP ARAT 7k 851 01
21 XolERAT 4% 02
21 TRRAT 7K 2: 1t 02

21 E R AT K 81t 02

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA 1.62

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

2.17

2.17

2.17

2.0875

100

100

2.09

2.0875

2.0875

2.085

3.4

3.4

1.62

1.62

1.62

1.62

1.6

1.6

1.595

1.595

1.61

1.61

1.61

1.6

1.6

1.6

1.6

1.55

1.55

1.63

1.63

1.63

1.62

1.66

1.65

1.625

1.715

1.645

1.645

1.745

1.7

1.72

1.72

1.72

1.74

1.72

1.72



1.39Y+NY(/K 1)
1.39Y+NY(/K 1)
1.39Y+NY(K 1)
1.39Y+NY(K 1)
1.39Y+NY(/K 1)
1.39Y+NY(/K 1)
1.44Y+5Y
1.44Y+5Y
1.52Y+5Y
1.63Y+5Y
1.65Y
1.66Y+5Y
1.72Y+5Y(fK 1)
1.8Y+NY
1.85Y+1Y
1.86Y+1Y
1.94Y+5Y
1.94Y+5Y
1.94Y+5Y
1.94Y+5Y
1.94Y+5Y
2.01Y
2.09Y+1Y

2.12Y+5Y(fK 1)

2.14Y+1Y
2.3Y+5Y
2.3Y+5Y
2.3Y+5Y
2.3Y+5Y
2.45Y+5Y
2.7Y+5Y
2.84Y(fK 2)

2.89Y+5Y(fK 1)

2.94Y+1Y

2.94Y+1Y
2.94Y+NY
3.14Y+NY
3.18Y+5Y
3.22Y+NY
3.29Y+5Y
3.29Y+5Y
3.29Y+5Y
3.3Y+5Y

3.31Y+NY
3.31Y+5Y
3.36Y+5Y
3.36Y+5Y
3.57Y+5Y
3.57Y+5Y
3.57Y+5Y
3.57Y+5Y
3.57Y+5Y

3.58Y+5Y

2128045.1B

2128045.1B

2128045.1B

2128045.1B

2128045.1B

2128045.1B

2128051.I1B

2128051.I1B

2228003.1B

2228014.1B

212380032.1B

2228017.1B

2220030.1B

2228029.1B

312400001.1B

312410001.1B

2228039.1B

2228039.1B

2228039.1B

2228039.1B

2228039.1B

212400007.1B

312410003.1B

092280065.1B

312410005.1B

092280108.18

092280108.18

092280108.18

092280108.18

232280007.1B

232380006.1B

332580002.1B

232380021.1B

312510001.1B

312510001.1B

242380008.1B

242380017.1B

232380052.1B

242380021.1B

232380066.1B

232380066.1B

232380066.1B

232380069.1B

242380023.1B

232380073.1B

232380076.1B

232380076.1B

232480001.1B

232480001.1B

232480001.1B

232480001.1B

232480001.1B

232480004.1B

21 P RAT K St 02
21 P [E AT K S5t 02
21 P [ ERAT K S5t 02
21 P [ ERAT K S5t 02
21 P [E AT K S5t 02
21 [ ERAT K S5t 02
21 TRHRAT =2 02
21 TRHRAT =2 02
22 XoVARAT =2 01
22 ZZIARAT =2 01
24 i R AT i 01

22 M ERAT =2 01
22 HPRAT %

22 FEARAT K S 02

24 T 47 TLAC JETE A fit 01A

24 F147 TLAC JETE A fit 01A

22 @EHRAT =2 01
22 @RHRAT =2 01
22 BT 4 01
22 FRARAT g 01
22 FRARAT 4 01

24 HF{ERATH 01

24 B47 TLAC JEE A5 01A

22 TAT 2 %A1 03A

24 RAT TLAC B A A
01A(BC)

22 AT R T AA 02A
22 FUT R T A 02A
22 AT R T AA 02A
22 AT R B AT 02A
22 TAT 4R AA5T 05A
23 W4T R B AL 01A

25 XAV ERAT R 01

23 Wis AT 2 B A 01

25 54T TLAC JE¥& A A
01A(BC)

25 54T TLAC B8 A&
01A(BC)

23 HAT kL1 01

23 RAT KB 01

23 AT R AAT 02A
23 AT K B5 02

23 HAT B AR 03A
23 HAT B AR 03A
23 HAT B AR 03A
23 BAT TR 02A
23 BRI EAT K 2451 01
23 AT BT A A5 03A
23 HAT R AT 03A
23 HAT R AAT 03A
24 AT R AL 01A
24 AT R AL 01A
24 AT R AA 01A
24 AT R AA 01A
24 AT R AA 01A

24 AT AT 01A

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
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

1.72

1.72

1.72

1.72

1.72

1.72

1.72

1.72

1.74

1.735

1.67

1.72

1.785

1.71

1.745

1.73

1.75

1.75

1.75

1.75

1.75

1.68

1.75

1.75

1.75

1.76

1.76

1.76

1.76

1.7725

1.785

1.68

1.84

1.78

1.7825

1.84

1.84

1.81

1.8575

1.82

1.82

1.82

1.82

2.01

1.82

1.8225

1.8225

1.835

1.835

1.835

1.835

1.835

1.835



3.58Y+5Y
3.69Y+NY(fK 1)
3.69Y+5Y
3.76Y+5Y
3.79Y+5Y
3.91Y+NY
3.91Y+NY
3.91Y+NY
4Y+5Y(K 1)
4Y+5Y(K 1)
ay+5Y(FK 1)
4Y+5Y(K 1)
4Y+5Y(K 1)
4Y+5Y
4.01Y+5Y
4.01Y+5Y
4.01Y+5Y
4.01Y+5Y
4.01Y+5Y
4.01Y+NY
4.01Y+NY
4.01Y+NY
4.01Y+NY
4.07Y+5Y(fK 1)
4.07Y+5Y(fK 1)
4.07Y+5Y(fK 1)
4.07Y+5Y(fK 1)
4.1Y+5Y
4.1Y+5Y
4.22Y+NY
4.38Y+NY(K 1)
4.39Y+NY
4.42Y+5Y
4.42Y+5Y
4.42Y+5Y
4.43Y+5Y
4.48Y+5Y(fK 1)
4.62Y+NY
4.62Y+NY
4.62Y+NY
4.62Y+NY
4.65Y+5Y(fK 1)
4.65Y+5Y(fK 1)
4.65Y+5Y(fK 1)
4.66Y+NY
4.66Y+NY
4.66Y+NY
4.72Y+5Y
4.72Y+5Y
4.72Y+5Y
4.72Y+5Y
4.72Y+5Y
4.72Y+5Y
4.72Y+5Y

4.72Y+NY

232480004.1B

242400004.1B

1928003.1B

1928008.1B

232480011.1B

242400009.1B

242400009.1B

242400009.1B

232480033.1B

232480033.1B

232480033.1B

232480033.1B

232480033.1B

232480032.1B

232480035.1B

232480035.1B

232480035.1B

232480035.1B

232480035.1B

242480007.1B

242480007.1B

242480007.1B

242480007.1B

232400032.1B

232400032.1B

232400032.1B

232400032.1B

232480052.1B

1928020.18

232480067.1B

242400033.1B

242480082.1B

232480098.1B

232480098.1B

232480098.1B

232400041.1B

232480106.1B

242580002.1B

242580002.1B

242580002.1B

242580002.1B

232580001.1B

232580001.1B

232580001.1B

242580003.1B

242580003.1B

242580003.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

242500036.1B

24 AT B ALG 01A

24 Hiltfif 7k 2245t 01

19 £l ARAT =2 01

19 AV ARAT =2 03

24 AT R BIAMNT 02A

24 AT KB 02

24 AT KB 02

24 47 7K 8457 02

24 BAT ZBARLG 02A

24 BAT ZBARLG 02A

24 BAT TR 02A

24 BAT TR 02A

24 BAT ZBARLG 02A

24 POVARAT g0 % A4 02
24 VAT R AT 01A
24 V24T AL 01A
24 V22 HRAT AL 01A
24 V22 RAT AL 01A
24 VL HRAT "B AT 01A
24 TATKE:fi 01

24 TATKE:fi 01

24 TAT /K85t 01

24 TATKE:fi 01

24 BCARERAT BT 02
24 BCHERAT BT AT 02
24 BHRERAT BT AT 02
24 BHRERAT B AT 02
24 AR RAT B AT 01A
19 AT ARAT 2 02

24 R ARAT KB 02

24 |7 RARAT K Bt 02

24 ATk B4t 03BC

24 R RAT AT 02A
24 R RAT B AT 02A
24 R RAT B AT 02A
24 VY 1ARAT 0 BE Ao
24 AT BT A 03BC

25 Hitfiti 7k 8245 01BC

25 it 7k 8245 01BC

25 it 7k 8245 01BC

25 it 7k 8245 01BC

25 TAT Z 2B A5 01BC

25 TAT Z 2B A5 01BC

25 TAT Z 2B A5 01BC

25 V- 4RAT K Bt 01BC

25 V- 4RAT K Bt 01BC

25 V- 4RAT K Bt 01BC

25 AT Z B AL 01BC

25 AT Z B AL 01BC

25 AT Z B AL 01BC

25 AT Z B AL 01BC

25 AT Z B AL 01BC

25 @AT Z BT AL 01BC

25 @AT Z BT AL 01BC

25 MM AR AT 7K 2L 45t 01

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

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

1.84

1.875

1.84

1.845

1.85

1.9

1.9

1.9

1.845

1.86

1.86

1.86

1.86

1.875

1.89

1.89

1.89

1.89

1.89

1.9

1.91

1.91

1.91

1.96

1.96

1.96

1.96

1.87

1.865

1.965

1.985

1.925

1.87

1.8725

1.8725

2.15

1.87

1.91

1.93

1.935

1.935

1.8675

1.87

1.875

2.04

2.04

2.045

1.875

1.875

1.875

1.8725

1.87

1.8775

1.8725

1.995



4.72Y+NY 242500036.1B 25 MUHARAT 7k 245t 01 AAA 1.995
4.72Y+NY 242500036.1B 25 M HARAT 7k 245t 01 AAA 2
4.79Y+NY 242580007.1B 25 PV ERAT 7k 8245t 01BC AAA 1.96
4.79Y+NY 242580007.1B 25 PV RAT 7k 8243t 01BC AAA 1.9625
4.79Y+NY 242580007.1B 25 XV ERAT 7k 8243t 01BC AAA 1.965
4.79Y+NY 242580007.1B 25 XV ERAT 7k 8243t 01BC AAA 1.965
4.79Y+5Y 232580006.1B 25 RARAT R B A fi 01 AAA 2.12
4.81Y+NY 242580009.18 25 W R ERAT Ak S5t 01 AAA/AA+ 2.18
4.81Y+5Y 232580008.1B 25 TAT Z At 02BC AAA 1.865
4.81Y+5Y 232580008.1B 25 LAT 2% % A5t 02BC AAA 1.8725
4.81Y+5Y 232580008.1B 25 LAT 2% % A5t 02BC AAA 1.8725
4.81Y+5Y 232580008.1B 25 LAT 2% % A5 02BC AAA 1.8775
4.81Y+5Y 232580008.1B 25 LAT 2% % A5t 02BC AAA 1.8775
4.86Y+5Y (1K 1) 232580009.1B 25 PEHRAT Z B AT 01BC  AAA 1.89
4.86Y+5Y (1K 1) 232580009.1B 25 PEHRAT Z B AT 01BC - AAA 1.89
4.86Y+NY 242580013.1B 25 ZRFERAT K Bt 01 AAA/AA+ 2.15
4.86Y+NY 242580013.1B 25 ZRFEHRAT K Bt 01 AAA/AA+ 2.15
4.88Y+5Y (1K 1) 232580012.1B 25 HAT A 01BC AAA 1.8725
4.88Y+5Y(4K 1) 232580012.1B 25 HAT 4R B A5 01BC AAA 1.8725
4.88Y+5Y(4K 1) 232580012.1B 25 HAT 4R B A5 01BC AAA 1.87
4.88Y+5Y(4K 1) 232580012.1B 25 HAT 4R B A5 01BC AAA 1.8775
4.88Y+5Y(4K 1) 232580012.1B 25 HAT 4R B A5 01BC AAA 1.8775
4.88Y+5Y(fK 1) 232580012.1B 25 HAT 4R B AT 01BC AAA 1.875
4.88Y+5Y(4K 1) 232580012.1B 25 HAT 4R B A5 01BC AAA 1.8675
4.88Y+5Y(fk 1) 232580012.1B 25 AT B AT 01BC AAA 1.8675
4.89Y+NY 242580017.1B 25 477K 8243t 01BC AAA 1.92
4.89Y+NY 242580017.1B 25 477Kk 815t 01BC AAA 1.92
4.89Y+NY 242580017.1B 25 477K 8213t 01BC AAA 1.92
4.89Y+NY 242580017.1B 25 477Kk 813t 01BC AAA 1.92
4.89Y+NY 242580015.1B 25 FA R RAT Ak 825t 02BC AAA 1.96
4.89Y+NY 242580015.1B 25 AR AT Kk 815t 02BC AAA 1.9625
4.89Y+NY 242580015.1B 25 FA R RAT Ak B3t 02BC AAA 1.965
4.89Y+NY 242580017.1B 25 ATk Bt 01BC AAA 1.9275
4.89Y+NY 242580015.1B 25 FA R RAT Ak B3t 02BC AAA 1.965
4.93Y+NY 242580019.1B 25 VR BT K 22457 01 AAA 1.9625
4.93Y+NY 242580019.1B 25 VR BT K 22451 01 AAA 1.9625
4.93Y+NY 242580019.1B 25 VR BT K 22457 01 AAA 1.9725
4.93Y+NY 242580019.1B 25 VR BT K 22457 01 AAA 1.9725
4.93Y+NY 242580019.1B 25 VR BT K 22457 01 AAA 1.975
4.93Y+NY 242580019.1B 25 VR BT K 22451 01 AAA 1.975
4.93Y+NY 242580019.1B 25 VR BT K 22457 01 AAA 1.975
4.93Y+NY 242580019.1B 25 VR BT K 845t 01 AAA 1.975
4.93Y+NY 242580019.1B 25 VR BT K 845t 01 AAA 1.975
4.93Y+NY 242580019.1B 25 VR BT K 845t 01 AAA 1.975
4.93Y+NY 242580019.1B 25 VR BT K 845t 01 AAA 1.975
4.93Y+NY 242580019.1B 25 VR BT K 845t 01 AAA 1.975
4.93Y+NY 242580019.1B 25 VR BT K 845t 01 AAA 1.975
4.94Y+5Y 232580016.1B 25 AT R AT 01A(BC)  AAA 1.875
4.94Y+5Y 232580016.1B 25 AT R AT 01A(BC)  AAA 1.8775
4.96Y+NY(fK 1) 242580022.1B 25 AT K845t 01 AAA 2.22
8.31Y+5Y 232380074.1B 23 AT =R BT AT 03B AAA 2.015
8.79Y+5Y 232480012.1B 24 AT Z KB AAT 02B AAA 2.015
9.94Y+5Y(4K 1) 232580017.1B 25 RAT Z 0B ALT 01B(BC)  AAA 2.01
9.94Y+5Y(4K 1) 232580017.1B 25 RAT Z 0B ALT 01B(BC)  AAA 2.01
9.94Y+5Y(4K 1) 232580017.1B 25 RAT Z 0B ALT 01B(BC)  AAA 2.0125




9.94Y+5Y(4K 1) 232580017.1B 25 RAT ZZRBALT 01B(BC)  AAA 2.015
9.94Y+5Y(fK 1) 232580017.1B 25 AT R AT 01B(BC)  AAA 2.015
9.94Y+5Y(fK 1) 232580017.1B 25 AT R AT 01B(BC)  AAA 2.02
40D+3Y 252081.SH 23 Rljik 02 AA+ 1.86
41D+2Y 152543.SH G20/ Mk 1 AAA 1.58
48D+NY 175032.SH 20 i Y1 AAA 1.63
58D 137780.SH 22 7% G4 AAA 1.52
74D(4K 1) 137818.SH G22 F#d 3 AAA 1.63
107D 240006.SH 23 [HH 69 AAA 1.55
121D 240195.SH 23 H1ifF 25 AAA 1.56
141D 177261.5H 20 #ft 02 AA 1.75
148D 256626.SH 24 5t4E D2 AA+ 1.95
148D 256626.SH 24 5t1E D2 AA+ 1.95
161D 1880297.1B 18 535 [ 4% it AA+ 1.67
189D 175629.SH 21 44 01 AAA 1.69
194D 175657.SH 21 54 G1 AAA 1.67
204D 175721.5H 21 % c1 AAA 1.62
219D 138885.SH 23 F1jii G1 AAA 1.89
227D+2Y(4K 3) 138929.SH 23 HhZ 01 AAA 1.98
233D 138915.SH 23 178 G6 AAA 1.6
251D 115087.SH 23 ik c4 AAA 1.62
252D+1Y 240698.SH 24 [HZR 01 AAA 1.98
252D+1Y 240698.SH 24 [H 7%= 01 AAA 2
256D(fk 1) 115066.SH 23 4% 01 AA/AAA 1.9
275D 115168.SH 23 i< 02 AAA 1.69
279D 148248.57 23 HIE 02 AAA 1.6
279D 148248.57 23 HIE 02 AAA 1.6
282D 1980121.1B 19 i & ifi 01 AA+ 1.79
312D(fk 1) 188106.SH 21 7% G4 AAA 1.62
346D(fK 2) 251465.SH 23 JEEk 01 AA+ 2.09
352D+2Y 148330.5Z 23 k™ 02 AA+/AAA 1.73
1.09Y+5Y 2123014.1B 21 NPRFORES AAA 1.75
1.28Y 240064.SH 23 il 24 AAA 1.65
1.43Y+NY(4K 1) 185090.SH 21 454 vl AA+ 2
1.44Y 240404.SH 23 Hi 12 AAA 1.75
1.46Y+3Y 184174.SH 21 H I 03 AAA 1.75
1.51Y+2Y 240473.SH 24 1M 01 AAA 1.75
1.56Y(4K 1) 253620.5H 24 5101 AAA 1.81
1.69Y 2422011.1B 24 FEIIH P Rt 02 AAA 1.75
1.7Y(4K 1) 240757.SH 24 41k C1 AAA/AA+ 1.78
1.81Y 240953.SH 24 4% 06 AAA 1.82
1.91Y+NY(4kK 2) 243025.5H 25 i YKO1 AA+ 2.45
1.95Y 255118.SH LB #% 05 AAA 1.83
1.95Y 255118.SH LB 4% 05 AAA 1.83
2.15Y 241475.SH 24 BEAE K1 AAA 1.62
2.27Y 2280447.1B 22 ik 13 AAA 1.55
2.35Y(4K 2) 241877.5H 24 [H X 03 AAA 1.73
2.68Y+2Y 257741.SH 25 BRI 02 AA+ 1.95
2.7Y 524184.57 25 $AR4E K2 AAA 1.71
2.7Y 524191.5Z 25 )7 &% KO1 AAA 1.675
2.76Y+NY 524208.5Z 25 /4N Y2 AAA 2.08
2.79Y+2Y(4K 2) 258217.SH 25 Jaii 02 AA+ 1.96
3.19Y+NY 115984.SH 23 i Y4 AAA 1.89
4.14Y 148886.5Z 24 R4 K1 AAA 1.83
4.41Y+NY 282480011.1B 24 V22 N 737Kk 843t 01 AAA 2.12




4.42Y+5Y (4K 1) 272480020.1B 24 AR B A 78 i AAA/AA+ 2.59
4.45Y 256922.SH 24 N 02 AA+ 2.83
4.65Y+NY(fK 1) 282580003.1B 25 V22 N3 7Kk 84t 01 AAA 2.14
4.77Y 242621.SH 25 $R2% K1 AAA 1.88
4.8Y(4K 1) 2580031.1B 25 M2 4L [ 01 AAA 100
4.83Y+NY 242961.SH i #L YKol AAA 2.05
4.83Y 242971.SH 25 P 1% K1 AAA 1.86
9.75Y 242741.5H 25 JRJH 04 AAA 2.13
9.75Y 242741.5H 25 JJH 04 AAA 2.13
9.75Y 242741.5H 25 JF 04 AAA 2.13
9.75Y 242741.5H 25 J 04 AAA 2.13
9.79Y 242851.5H 25 R K2 AAA 1.98
51D 032280771.1B 22 V4% 5% PPN0OO4 AAA 1.91
51D 032280771.1B 22 V4% 5% PPNOO4 AAA 1.91
163D 032481630.1B 24 A2 PPNOO2 AAA 2.3

1.05Y(4k 1) 032380691.1B 23 7k I =38 PPN0OO1 AA+ 1.85
1.13Y+2Y 032380788.1B 23 KR PPN0OO1 AA 1.9

1.2Y+2Y(4K 1) 032380918.1B 23 575Zjik PPNOO1 AA+ 1.86
1.72Y+2Y(4K 2) 032480317.1B 24 RIS 45% PPNOO1 AA+ 2.06
2.68Y+2Y 032501118.1B 25 T Z [H % PPN0OO1 AA 2.25
2.68Y+2Y 032501118.1B 25 T Z [H % PPN0OO1 AA 2.25
2.69Y+2Y(4K 1) 032580209.1B 25 3% )11 # % PPNOO1A AA/AAA 2.38
2.69Y+2Y(4K 1) 032580209.1B 25 3% )11 # % PPNOO1A AA/AAA 2.38

W / Derek Huang, Liyuan Zhong, Austin Lin

A AR VEH EEERRLL

ET514E

LEARFATAT (AT AR “
RFHEHHTNE. EVPHRA0M B 8k E ATERI VORI S A 3L,
(ARSI, AN b B 05 1 (T 00 1,

AN

AORUEFLTEHENE L I B

BAEATZ

S =

71

ALY PN S/

7 e, B B E RS T . REVERT, ARMTHUAAT S AR MR R =il T8
F AR SR e TR, &%

s AWEE KR, AT

F it [ e B T 7R AN PRSP AR H PPAEAT A5 SR 51 A2 BT B 51 & R4k B e 21 4 7k 41



