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Shanghal CFETS NEX intermationsl Money Broking

[2025-02-24)

B e

A H AT E 2925 12 7 RIHE R A, 06 R E|HE 1905 12, 33 5] 42 55 £ 3 B 1020 12,

[ 53 /7 1H 325D 250001 1.47-1.485; 2.77Y 200017 1.365; 4.92Y 250003 1.59-1.64; 6.33Y 240013 1.69-1.75; 9.25Y 240011 1.7225-1.77; 28.64Y 230023
1.985-2.045.

WE H E15i(%) 1.4800 1.4600 1.5600 1.7000 1.7525 2.0200
A H E 5 (%) 1.4850 1.5000 1.6400 1.7500 1.7980 2.0650
A (%) 0.0050 0.0400 0.0800 0.0500 0.0455 0.0450

B eun

SRl 7T 316D 250201 1.62;  3.99Y 240203 1.68-1.7425;  6.55Y 210215 1.81-1.83;  9.47Y 240311 1.84-1.89.

I N O RN O S

W [ [ 4 Rk % (%) 1.6800 1.6500 1.7050 1.8025 1.8000
A H AR E I 4Rl 51 (%) 1.6800 1.7100 1.7300 1.8325 1.8850
A F(%) 0.0000 0.0600 0.0250 0.0300 0.0850
WE H 1 153 (%) 1.6900 1.6700 1.6550 1.7550 1.7300
A H [E 15 (%) 1.6900 1.7350 1.6950 1.8200 1.7700
5% ) 0.0000 0.0650 0.0400 0.0650 0.0400
B e

A HARAT I R T BRIk, A £ B4R 2025 4F Q2 HARR . 4G 7, 15D 012481823.1B 24 HER4E[H SCP004 AAA 1F 2.40%/8 38 (fitifE+5 fif
B, HEHYJERE: 32D 012482021.1B 24 LLAEVEAE SCPO02 AAA 7F 2.20% %8 (ffifl-1 i B) , HrbeaiEs, Ky,

101D 042480292.1B 24 i§1HIHIZ CPO01 AAA 7F 2.24%1838 (HEAME) , & HAH4; 186D 012483785.1B 24 I SCPO06 AAA 7F 2.20%
WAE (fEE+7 B , AT, KimJim, 233D 042480516.1B 24 /=% CP006 AAA 7E 2.10%/% 8 (ftifl+3 A1 E) , H4e s,

291D 042480620.1B 24 5 45 CP004 AAA 7 2.23%1 58 (fliffi+10 frE) , FE&HAH . im, TR EEY H17.

I R O O N
AAA 2.15 2.1 2.08 2 1.97

AA+ 2.23 2.15 2.1 2.15 2.27
AT R

AA 2.26 2.45 2.38 2.23 2.58

AA- 2.38 26 2.55 25 2.45

AAA 212 3 207 3 202 6 2 0 197 0
S S A R AA+ 22 3 205 10 205 5 206 9 2 27
(BP) AA 222 4 224 21 212 26 208 15 23 28

AA- 235 3 23 30 23 25 21 40 225 20

B oe=e

A H o EEAR B SR RO, 1-3 RN EE, 23 AR ESE % MTN002 (AAA, 1.07Y) fE 2.05% =i fitif 2bp FAC; 23 SRS MTNOOL (AAA, 1.15Y) fE
2.21% = ff{E 10bp A7 B RS 21 WE#E MTNOO3 (AAA, 1.17Y) 1 2.09% = {f{E Sbp FAC; 3 F 5 FEHAFR, 24 4 MTN0OO1 (AAA, 4.09Y) 7t 2.11%=
1518 9bp AT 24 KR EEH MTNO09 (AAA, 4.17Y) NACHE 3.3% it {E 18bp A7 E ; 24 4> MTNOO3 (AAA, 4.23Y) NACLE 2.125%E 1% 1E 10bp 7



Eo 5Y K& UL EHARR, 25 M MTNO10 (AAA, 5.40Y) 1 2.12%E {5 1E 9bp 28; 25 A1k MTNOO3 ( AAA, 19.99Y) FRACTE 2.15% =i 1iti{E 6.5bp 1%
B, BEmE, SHPR R T

I N N AN O N

AAA+ None

AAA 2.1 2.19 2.26 None None

AA+ 2.24 2.35 2.55 None None

AA 2.33 247 291 None None
AAA+ 1.95 3 2 8 2.04 8 2.07 5 None None
5 B 2525 20 i AAA 205 5 212 7 2.2 6 None None None None
(BP) AA+ 219 5 2.3 5 2.5 5 None None None None
AA 229 4 2.4 7 287 4 None None None None

B cum

SRS AT, Fe, FFE, R, BE S5, TR, 24 5 K8 AAA JUSCTE 2.02%, TRESSEH, FREISEA. 24 @I 02 AAA [ASHE

2.06%, FHeeSLH, FEEAA. 23 Bl Y1 AAA ASHE 2.13%, JFmiith, ZRREAN. IARJTIH, 21 AR 05 AAA JASATE 2.09%, TRIGSEHY, FEELA.
23 715 01 AAA JlACTE 2.23%, FE&SEH, 3R KEAN. 24 J8SH D2 AA+ JlASTE 2.55%, Frisz, WA LN, Kun /i, 25 1k Y1 AAA BRASTE

2.21%, SR, REEN. 24 11k 16 AAA ASHE 2.27%, RGeS, FEELN

G

A HARIT RIS E R, Wi igzm b, mssPL 3-5Y I RAT koM. 1-3 R RAT K BB E B +3BP FIf{EH+9BP 2 8], FERFE4EM

AT HIGIF S . BRI AIIE Gy, 3-5 4E 1) K E B A LEfL i +3BP B fL{H+9BP 2 I0), L4t FE I, BEMIFS, LS FERES . HE. BT ms
Fio 20 B REMT 40 01 (160D+5Y ) EASEpACAE 2.16% (-0.2) , TFAWEEFS: FAT, ML 2.17 (+0.8) -2.20% (+3.8) , LA FEJEHAT IS
G, ER T BRI . 22 AT ZHTAGT 02A (2.58Y+5Y ) AR L EMACAE 2.03% (+3.39) , EILELE 2.08% (+8.39) , LI NHAT A
4o 24 AT O AT 03BC (4.85Y+5Y) S HIMATHZ, FERZLE 2.02% (+2.0) ¥ 2.085% (+7.5) 78, FEEFZEMIEM HAREEMIES. @
S, FERAEMEL BHE+8, 24 247 02BC (2.59Y) FERAAE 1.93% (+2.90) F]1.96% (+5.90) , FERIEEHAUESF.

L

Jil—i&EE AR, RRECNER, T iimERER . SREm, AR Eie) 3 I TAT R 19k 2L ACfE+55 L B, thah, s iR
FRaetiin, E . TMT BRSO E LA, IR, 4.5% LR s O At A @RI D, TEIMRATHAE SBLC ZEIBA TS LE 3.12% M B . &
W T T, AAA FHARTR SEM B TR AT 50-70bps, FETufibE LA L B IL AL, w0 S X RS 7E 8.3-8.5%/7.8-8.0% . i~ REAZENAK,

JiEk /Mg ik 0.25-0.5pt.

A H AL
FIRRE RFAHD RFEAR CRITHIMD WEE (%)
4D 042480102.1B 24 IIEATT cpool AA+ 2.45
Vi1») 042480097.1B 24 RPN CPoo1 AA+ 2.42
8D 012481785.1B 24 % =3 scpool AA+ 2.4
15D 012481823.1B 24 R AT SCP004 AAA 2.4
26D(fK 2) 042480164.1B 24 N T CPOO1 AA+ 2.56
32D 012482021.1B 24 HURETE AE SCP0O02 AAA 2.2
32D 012483867.1B 24 V22 55 SCP019 AAA 2.3
53D 012483613.1B 24 7t < A1 55 SCP012 AAA 2.36
53D 012580147.1B 25 RIS SCP001 AAA 2.22
63D 012483470.1B 24 B EKIK SCPOO3(RIEIZE AAA 2.3
%)
63D 012483470.1B 24 FHE KK SCPOO3(RIEIZE AAA 2.3
%)

86D 072410190.1B 24 KIHIFEZ: CPO09 AAA 2.05
101D 042480292.1B 24 S HIiZ cPool AAA 2.24
144D 012483393.I1B 24 [E 55 sCpoo7 AAA 2.15
148D 012483468.1B 24 V%7 )5.4)) SCPO06 AA+ 2.95
200D 072410219.1B 24 ZRZEYFZ: CPO03 AAA 2.16
204D 012483994.1B 24 FgEdi % scpool AA+ 2.35
233D 042480516.1B 24 M EE CP006 AAA 2.1

291D 042480620.1B 24 T B4 CP004 AAA 2.23



4 BRI

29D

32D
34D(fK 1)
35D+2Y
49D

50D

50D

52D

52D

60D
63D+2Y
63D
63D+2Y
79D
91D+NY(fK 1)
112D
123D+2Y(fK 1)
137D
153D(fK 1)
169D
180D(4K 2)

214D

237D(fK 1)
241D
253D+2Y
263D
263D
263D
263D
294D+NY(fK 2)
308D+1.99Y
315D
323D
323D
1.07Y(fK 1)
1.08Y+2Y
1.15Y
1.17Y(fK 1)
1.22Y
1.28Y
1.38Y(fK 1)
1.69Y
1.74Y(fK 2)
1.75Y+2Y
1.76Y
1.76Y+2Y

1.79Y+NY

1.79Y+NY

102000425.1B

102000486.1B

102280639.1B

102380761.I1B

102280693.1B

102380872.I1B

102280789.1B

102280789.1B

102000723.1B

102000723.1B

102382900.1B

102281010.I1B

102280991.1B

102280995.1B

102001002.1B

102281110.I1B

102381437.I1B

102281411.I1B

102200177.1B

102281649.1B

102281772.1B

102281884.1B

132280091.1B

102282275.1B

102001964.1B

102282466.1B

102481559.1B

102481559.1B

102481559.1B

102481559.1B

102383334.1B

102282650.1B

102400582.1B

132380003.1B

132380003.1B

102380634.1B

102380678.1B

102380924.1B

102100812.1B

102383054.1B

102381283.1B

102381645.1B

102382992.1B

102485034.1B

102383155.1B

102383181.1B

102383214.1B

102383281.1B

102383281.1B

20 7 & E{E MTNOO3
20 V4% = MTNOO1
22 EifF MTNOO1

23 7= MTNOO1

22 Ilm~F4E MTNOO1
23 5538 MTNOO1

22 i 114218 MTNOO1
22 i 114218 MTNOO1
20 KHEH14AZ MTNOO3B
20 KHEH1AZ MTNOO3B
23 BN HE MTNO15
22 H A& MTNOO1
22 HFERAZ ¢ MTNOO1
22 1 133 MTNOO2
20 BIEAL MTNOO2

22 }EFBEYR MTNOOL
23 HeM E L MTNOO2
22 T A MTNOO1
22 JeI K i MTNOOSA
22 kA MTNOO1
22 Vi HHEE MTNO10

22 Wiz ¥ MTN004

22 N3 IE GNOOL (Fik Al

i)

22 A% /K % MTNOO1
20 524 FF MTN0OO2
22 W{E& I MTNOO2
24 —R AT MTNOO1
24 —R A5 MTNOO1
24 —R AT MTNOO1
24 —R AT MTNOO1
23 74 & @4 MTNOO8
22 K14k MTNOO1

24 YL E MTNOO1A

23 T4 GNOOL(RHIZE4E)
23 T4 GNOOL(RHIZE4E)

23 7K F§ B % MTN002
23 M3k & MTNOO1
23 i 5+ % MTNOO1
21 = MTNOO3
23 A MTNO12
23 {EBHIkiZ MTNOO1
23 k% MTN002

23 INZEFH MTNOOL
24 7= MTNO18
23 5 R ¥ MTNOOSB
23 MEJb 4L MTNO10
23 KK e MTNOO1

23 Y H MTNOO2 (R} 6| 22

¥i5)

23 1Y MTNOO2 (6122

¥)

AAA

AAA

AAA

AAA

AA+

AA

AA

AA+

AA+

AAA

AAA

AA+

AA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AA+

AA+

AAA

AAA

2.45

2.2

2.3

2.2

2.4

2.4

2.4

2.45

2.4

2.4

2.56

2.37

2.3

2.15

2.22

2.3

2.2

2.2

2.6

2.25

2.08

2.15

2.08

2.25

2.25

2.17

2.17

2.17

2.17

2.27

2.17

231

2.3

2.3

2.05

2.27

2.21

2.09

2.3

2.25

2.1

2.28

2.09

2.13

231

231

2.38

2.38



1.79Y+NY

1.79Y+NY

1.79Y
1.89Y
1.89Y
1.9y

1.9Y+2Y

1.9Y+2Y

1.9Y+2Y

1.92Y(4K 1)
1.92Y
1.95Y(4K 10)
2.22Y
2.22Y
2.33Y
2.33Y
2.33Y
2.33Y
2.33Y
2.34Y(4K 1)
2.35Y+2Y(4K 1)
2.42Y
2.51Y(4K 2)
2.51Y(4K 2)
2.51Y(4K 2)
2.53Y(4K 1)
2.53Y(4K 1)
2.53Y(4K 1)
2.53Y(4K 1)
2.53Y(4K 1)
2.53Y(4K 1)
2.53Y(4K 1)
2.58Y
2.59Y
2.77Y
2.81Y
2.81Y
2.81Y
2.81Y
2.82Y(fK 1)
2.82Y
2.86Y(fK 1)
3.9Y+NY
4.09Y
4.09Y
4.09Y
4.15Y+NY
4.15Y+NY
4.17Y
4.23Y(fK 1)
4.23Y(fK 1)

4.23Y(fK 1)

102383281.1B

102383281.1B

102103232.1B

102280078.1B

102280078.1B

102480195.1B

102480184.1B

102480184.1B

102480184.1B

102480276.1B

102480303.1B

102480427.1B

102400752.1B

102400752.1B

102482716.1B

102482716.I1B

102482716.I1B

102482716.I1B

102482716.1B

102482804.1B

102482816.1B

102281662.1B

102483859.1B

102483858.1B

102483863.1B

102483985.1B

102483985.1B

102483985.1B

102483985.1B

102483985.1B

102483985.1B

102483985.1B

102282125.1B

102484316.1B

102282630.1B

102485420.1B

102485420.1B

102485420.1B

102485420.1B

102485496.1B

102485503.1B

102580012.1B

102480233.1B

102481294.1B

102481294.1B

102481294.1B

102481587.I1B

102481587.I1B

102481825.1B

102481968.1B

102481968.1B

102481968.1B

23 F1 Y E MTNOO2 (61 22

¥)

23 VY JF MTNOO2(FHG1]

#)

21 PLFEINE MTNOOL
22 FAEIREE MTNOOL
22 FAEINEE MTNOO1

24 MEJLZE$ MTN002

24 [H 7% MTNOOL (LA

¥i5)

24 [H 7% MTNOOL (LA

¥i5)

24 [H 7% MTNOOL (L6

#)

24 Al MTNOO1A
24 Bl 557 MTNOO1
24 AT MTNOO1
24 HEE MTNOO1
24 HEE MTNOO1

24 -4 MTNOO4
24 "4 MTNOO4
24 "4 MTNOO4
24 "4 MTNOO4
24 "4 MTNOO4
24 EFUHE £ MTNOO1
24 ZyfE . MTNOOL
22 HL [ MTNOO5
24 H [ MTNOO4
24 H [ MTNOO5

24 I HLH MTNO20
24 1" 4 MTNOO6
24 "4 MTNOO6

24 .4 MTNOO6
24 "4 MTNOO6

24 "4 MTNOO6

24 .4 MTNOO6
24 "4 MTNOO6

22 % {H 4 MTNOO2
24 FEHER MTNOO4
22 i =riE MTNOOS
24 YEFIHT MTNOO4
24 YEFIHT MTNOO4
24 YEFIHT MTNOO4
24 JfEFIHT MTNOO4
24 JeJE L /] MTNOOS
24 )25 MTNOO6
25 438 . MTNOO1
24 BRAEIH MTNOO3
24 "4 MTNOO1

24 -4 MTNOO1

24 -4 MTNOO1

24 BRZEJH MTNOO7
24 BRZEJH MTNOO7
24 17 B4 MTNO09
24 "4 MTNOO3

24 "4 MTNOO3

24 "4 MTNOO3

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

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

AAA

AAA

AAA

AAA

AAA

2.38

2.38

2.23

2.15

2.15

2.32

2.3

2.3

2.3

2.32

2.15

2.27

2.08

2.08

2.06

2.06

2.06

2.04

2.02

2.2

2.68

2.07

2.05

2.04

2.01

2.07

2.07

2.07

2.07

2.07

1.995

2.24

2.36

2.1

2.24

2.24

2.24

2.24

2.03

2.11

2.25

2.24

2.11

2.05

2.04

2.25

2.22

3.3

2.125

2.11

2.11



4.23Y(fK 1)
4.23Y(fK 1)
4.23Y(fK 1)
4.23Y(fK 1)
4.23Y(fk 1)
4.23Y(fk 1)
4.23Y(fk 1)
4.43Y
4.43Y
4.43Y
4.58Y(fK 1)
4.58Y(fK 1)
4.58Y(fK 1)
4.58Y(fK 1)
4.59Y
4.66Y
4.74Y

4.76Y

4.76Y

4.81Y(tk 1)
4.81Y(tk 1)
4.81Y(tk 1)
4.81Y
4.81Y
4.81Y
4.81Y
4.91Y
4.99Y

4.99Y

5.4Y(4K 2)

A H AR RAE
FIARE

17D

24D

24D

29D

29D
82D(K 2)
111D(4k 1)
120D
120D
151D
151D
157D
157D
161D+NY
273D+NY(4K 2)
292D(fk 2)
293D(fk 1)
293D(fK 1)
293D(fK 1)

308D+5Y(fk 1)

102481968.1B

102481968.1B

102481968.1B

102481968.1B

102481968.1B

102481968.1B

102481968.1B

102483261.I1B

102483261.I1B

102483261.I1B

102484217.1B

102484217.1B

102484217.1B

102484217.1B

102484272.1B

102484511.1B

102485093.1B

102485173.1B

102485173.1B

102485432.1B

102485432.1B

102485432.1B

102485440.1B

102485440.1B

102485440.1B

102485440.1B

102580409.1B

102580669.1B

102580669.1B

102580397.1B

115020.SH 23 HilE G4 AAA 2.15
115020.SH 23 HilE G4 AAA 2.15
241099.SH 24 TIF S1 AAA/A-1 2.16
241099.SH 24 TIF S1 AAA/A-1 2.16
092280007.1B 22 KRt fii 01BC AAA 2.27
092280007.1B 22 KRt fii 01BC AAA 2.27
254770.SH 24 i3, D1 AA+ 2.6

1880127.1B 18 YLk #%fiit 01 AAA 2.13
255106.SH 24 . PH D2 AA+ 2.55
255106.SH 24 . PH D2 AA+ 2.55
137563.SH 22 “FilE 05 AAA 2.05
137563.SH 22 “FilE 05 AAA 2.05
127852.SH PR 5 4 AA+/AAA 2.13
127852.SH PR 5 4 AA+/AAA 2.13
137609.SH 22 A Y8 AAA 2.17
138638.SH 22 ZEK Y1 AAA 2.13
138588.SH 22 A2 5 02 AAA 2.47
240385.SH 23 71k G7 AAA 2.13
240385.SH 23 71k G7 AAA 2.13
240385.SH 23 71k G7 AAA 2.13
2023021.I1B 20 HHEANF 02 AAA 2.18

24 "4 MTNOO3
24 "4 MTNOO3
24 4 MTNOO3
24 4 MTNOO3
24 4 MTNOO3
24 4 MTNOO3
24 4 MTNOO3
24 -4 MTNOO5
24 -4 MTNOO5
24 -4 MTNOO5
24 4> MTNOO7
24 4> MTNOO7
24 4 MTNOO7
24 -4 MTNOO7
24 1 & AZ X MTNOO2
24 N E % MTNO04B
24 7PN = HT MTNOO2B

24 WHIE S MTNO14(Fa K
5L TR

24 WHEE I MTNO14(Faty K
%% L T fR)

24 3/ F R J& MTNOO3
24 3/ F R J& MTNOO3
24 3/ F R J& MTNOO3
24 "4 MTNOO09
24 "4 MTNO09
24 -4 MTNO09
24 -4 MTNO09
25 i & ¥ K MTNOO1
25 b4 7K % MTNOO1A
25 JE#5 7K % MTNOO1A

25 HL % MTNO10

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.1

2.08

2.07

2.06

2.06

2.06

2.06

2.11

2.09

2.06

2.125

2.11

2.07

2.06

2.25

2.23

2.3

2.06

2.06

2.4

2.4

2.4

2.125

2.07

2.06

2.06

2.28

2.14

2.14

2.12



329D
339D

339D
339D+NY
339D+NY
364D+NY(fK 1)
364D+NY(fK 1)
1.02Y+NY
1.04Y

1.04Y

1.04Y
1.16Y+2Y
1.22Y+NY
1.22Y+NY
1.4Y+NY
1.4Y+NY

1.42Y

1.46Y

1.52Y
1.81Y+2Y
1.92Y
2.03Y+2Y
2.03Y+2Y
2.05Y+2Y
2.08Y

2.08Y

2.5Y+5Y

2.69Y

2.7Y

2.72Y(4K 2)
2.72Y(4K 2)
2.72Y

2.75Y
2.79Y+NY(fK 2)
2.79Y+NY(fK 2)
2.88Y+2Y
2.89Y+NY(fK 1)
3.65Y+NY
3.67Y

3.9Y(fk 2)
4.06Y+NY
4.09Y

4.78Y

4.81Y
4.87Y+NY

9.7Y

53D

123D
179D+2Y(fK 1)
179D+2Y(fK 1)
204D

245D+1Y
252D+1.99Y
280D+1Y

2.28Y

240504.SH

175721.SH

175721.SH

175720.SH

175720.SH

138938.S5H

138938.S5H

138994.SH

240694.SH

240694.SH

240694.SH

115319.5H

115356.5H

115356.5H

148384.52

148384.52

1980225.1B

148422.52

188691.SH

2180504.1B

253655.5H

240658.SH

240658.SH

240700.SH

2080063.1B

2080063.1B

137694.SH

182949.SH

148989.572

241921.SH

241921.SH

241901.SH

242049.SH

524063.5Z

524063.5Z

242219.SH

242318.SH

240109.SH

240078.SH

184202.SH

240778.SH

240844.SH

242029.SH

152358.SH

242264.SH

241884.SH

032280417.1B

032280583.1B

032280741.1B

032280741.1B

032280809.1B

032381027.1B

032200274.1B

032381114.1B

032400764.1B

24 HiE G1
21 %R C1
21 %R C1
21 f1E vl
21 frE vl
23 RS v1
23 RS v1
23 EK Y1
24 J71E G2
24 J71E G2

24 77 1E G2

23 i Y1

23 £l Y1

23 R# vl

23 R#vl

19 =& M3k f5i
23 1% T.01

21 KH7 05

21 st 02
24 2% 01

24 $J4 01

24 M 01

(=

24 i@k 02
20 K2 it
20 FEFA
22 % 04
22 4% 03

24 7/ 09

24 7 [H K2
24 L K8
24 25 Y1
24 25 Y1
25 FHits 01
HK 55 Y4
23 HEZ Y2
23 iFHh 05
22 G4 01
24 148 Y4
24 fEAg 01
24 {54 11
PR M 02
25 f1{k v1
24 11k 16
22 RN AR PPNO0O2
22 & [H3E PPNO02
22 AR % PPNOO4
22 AR % PPNOO4
22 RHLEIHT PPNO03
23 L #% PPNOO3
22 HR¥RIAE PPNOOL
23 WAL B ™ PPNOO1

24 {1k PPNOO1

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

AAA

2.05

2.05

2.1

2.1

2.13

2.13

2.11

2.15

2.15

2.15

2.23

2.13

2.13

2.17

2.17

2.36

2.06

2.09

2.21

2.55

2.27

2.27

2.06

2.2

2.2

2.1

2.3

2.035

2.15

2.15

2.03

2.02

2.25

2.25

2.1

2.26

2.16

2.09

2.19

2.23

2.1

2.045

2.07

2.21

2.27

2.34

2.24

2.3

2.3

2.2

2.3

2.25

2.32

2.5



2.28Y 032400764.1B 24 i1k PPNOO1 AAA 2.5

2.28Y 032400764.1B 24 1iiik PPNOO1 AAA 2.5

4.82Y 032481625.1B 24 S3# PPNOO2A AAA 2.28
8D 2220016.I1B 22 KVPERAT /MR AAA 2.15
18D 2228020.IB 22 XARAT 02 AAA 2.08
18D 2220021.1B 22 IHAVERAT S L fit AAA 2.2

36D+NY 2020016.1B 20 VL. 754RAT 7k 8215t AAA 2.36
62D(fk 1) 2220035.1B 22 E I THEBREAT Mt 01 AAA 2.08
135D+NY 2028023.1B 20 FH AT Ak 245t 01 AAA 2.21
135D+NY 2028023.1B 20 FH P HRAT Ak 245t 01 AAA 2.21
135D+NY 2028023.1B 20 FH R AT Ak 245t 01 AAA 2.2

161D+5Y(4K 2) 2028025.1B 20 VR ERAT — 2% 01 AAA 2.2

161D+5Y(4K 2) 2028025.1B 20 VR ERAT — 2% 01 AAA 2.16
161D+5Y (4K 2) 2028025.1B 20 R AT 2 01 AAA 2.16
161D+5Y(4k 2) 2028025.1B 20 R ERAT 4 01 AAA 2.16
161D+5Y (4K 2) 2028025.IB 20 R ERAT 2 01 AAA 2.16
161D+5Y (4K 2) 2028025.IB 20 R ERAT 2 01 AAA 2.16
161D+5Y (4K 2) 2028025.IB 20 JHRERAT 2 01 AAA 2.16
161D+5Y (K 2) 2028025.1B 20 VR ARAT — 2% 01 AAA 2.16
161D+5Y(K 2) 2028025.1B 20 VR ARAT — 2% 01 AAA 2.16
161D+5Y (K 2) 2028025.1B 20 VR ARAT — 2% 01 AAA 2.16
161D+5Y (K 2) 2028025.1B 20 VR ARAT — 2% 01 AAA 2.16
161D+5Y (K 2) 2028025.1B 20 VR ARAT — 2% 01 AAA 2.16
161D+5Y (K 2) 2028025.1B 20 VR ARAT — 2% 01 AAA 2.16
161D+5Y(fk 2) 2028025.1B 20 JH R ERAT =2 01 AAA 2.16
161D+5Y(fk 2) 2028025.1B 20 JH R HRAT =2 01 AAA 2.16
168D+5Y(fK 2) 2020044.1B 20 TURERT AAA 2.2

171D+5Y 2028024.1B 20 HEHT 2 AAA 2.17
171D+5Y 2028024.1B 20 HEHT 2 AAA 2.16
171D+5Y 2028024.1B 20 HEHUT AAA 2.16
171D+5Y 2028024.1B 20 HEHT 2 AAA 2.17
182D+NY(fK 1) 2028032.1B 20 RV ARAT 7k 245t 02 AAA 2.17
203D+5Y(fk 2) 2028033.I1B 20 @WHT AAA 2.13
203D+5Y(k 2) 2028033.I1B 20 @WHT AAA 2.13
203D+5Y(fK 2) 2028033.1B 20 FRWARIT 2K AAA 2.13
203D+5Y(fk 2) 2028033.1B 20 FRWARIT 2K AAA 2.13
203D+5Y(fk 2) 2028033.1B 20 FRWARIT 2K AAA 2.13
203D+5Y(fk 2) 2028033.1B 20 FRWARIT 2K AAA 2.13
210D+5Y(4k 2) 2028038.1B 20 HEAT 4% 01 AAA 2.13
217D 2220067.1B 22 BTt 01 AAA 2.05
238D 2228050.1B 22 Y REAT AAA 2.03
238D 2228050.1B 22 L REAT AAA 2.03
273D+NY 2028052.1B 20 TEFHAT KB AAA 2.37
273D+NY 2028052.1B 20 TEFHUT KB AAA 2.37
273D+NY(fK 1) 2028051.1B 20 JH RERAT R Bt AAA 2.13
273D+NY(fK 1) 2028051.1B 20 T RERAT R Bt AAA 2.13
273D+NY(fK 1) 2028051.1B 20 i RERAT R Bt AAA 2.13
273D+NY(fK 1) 2028051.1B 20 T RERAT K B At AAA 2.13
273D+NY(fK 1) 2028051.1B 20 T RERAT K B At AAA 2.13
291D 2220086.1B 22 7 AT 03 AAA 2.04
294D+NY(fK 1) 2020082.1B 20 TEEARAT K S A5 AAA/AA+ 2.2

294D+NY(fK 1) 2020082.1B 20 HEJEHARAT Ak B Aot AAA/AA+ 2.2

298D 2221045.1B 22 UM B A A R /ML fie AAA 2.04
331D+5Y 2128002.1B 21 TR#AT =4 01 AAA 2.1

331D+5Y 2128002.1B 21 TR#AT =4 01 AAA 2.1




1.06Y+5Y 2128008.1B 21 T ERAT =42 01 AAA 2.03
1.09Y(fk 1) 2328005.1B 23 FRRAT R it AAA 2
1.09Y(4K 1) 2328006.1B 23 ZZIEARAT /Mot 01 AAA 1.98
1.09Y+5Y(fK 2) 2120018.1B 21 ZREERAT 2% 01 AAA/AA+ 2.12
1.13Y 2328009.1B 23 EHRAT 01 AAA 1.97
1.13Y 2328009.1B 23 HEHRAT 01 AAA 1.97
1.23Y 2320017.1B 23 TPHRAT 02 AAA 2.02
1.23Y+NY 2128019.1B 21 H[ERAT K S5t 01 AAA 2.1
1.25Y+5Y 2120046.1B 21 JINERAT 2% AAA/AA+ 2.19
1.28Y+NY 2128021.1B 21 TRHRAT k245t 01 AAA 2.095
1.28Y+NY 2128021.1B 21 TRHRAT K245t 01 AAA 2.095
1.28Y+NY 2128021.1B 21 TR#RAT k245t 01 AAA 2.095
1.42Y 212300003.1B 23 VLJ5 447 it 02 AAA 2.02
1.46Y+5Y(4K 1) 2128025.IB 21 BWHMT 4 01 AAA 2.06
1.46Y+5Y(fK 1) 2128025.IB 21 BWHMT 4 01 AAA 2.03
1.46Y+5Y(4K 1) 2128025.IB 21 BWHMT =4 01 AAA 2.03
1.46Y+5Y(4K 1) 2128025.1B 21 BWHMT =4 01 AAA 2.02
1.49Y+5Y(fK 2) 2128028.1B 21 HBAEERAT — 2% 01 AAA 2.025
1.55Y+5Y (4K 2) 2121039.I1B 21 BCHR A 4% 01 AAA 2.17
1.55Y 2320047.1B 23 H AT /Mt 01 AAA 1.97
1.59Y+5Y(4K 2) 2128030.1B 21 ATIMARAT 2 AAA 2.06
1.59Y+5Y(4K 2) 2128030.1B 21 ATIMARAT 2 AAA 2.06
1.7Y(4K 2) 2328023.1B 23 Wi AT /M 02 AAA 1.95
1.71Y+5Y(4K 1) 2128033.1B 21 FWHRAT =2 03 AAA 2.075
1.71Y+5Y(4K 1) 2128033.I1B 21 FWHRAT =20 03 AAA 2.03
1.73Y+NY 2128038.I1B 21 LV ERAT K 2457 01 AAA 2.115
1.73Y+5Y(4K 1) 2128039.I1B 21 FEHRAT =2 03 AAA 2.075
1.73Y+5Y(4K 1) 2128039.I1B 21 FEHRAT =2 03 AAA 2.075
1.73Y+5Y(4K 1) 2128039.I1B 21 FERAT =2 03 AAA 2.07
1.73Y+NY 2128038.I1B 21 LV ERAT K 22457 01 AAA 2.06
1.73Y+5Y(4K 1) 2128039.18 21 WP [H AT =2 03 AAA 2.03
1.75Y+NY 2128044.1B 21 TRHAT K 22451 02 AAA 2.115
1.75Y+NY 2128044.1B 21 TREAT K 22451 02 AAA 2.06
1.8Y+NY(fk 1) 2120110.1B 21 Jb R HRAT Ak 845t 02 AAA 2.11
1.84Y+5Y(fK 2) 2121062.1B 21 bR 2k AAA 2.13
1.9Y+5Y 2228004.1B 22 TH#AT =401 AAA 2.02
1.99Y+NY 2228011.1B 22 L ERAT K 22457 01 AAA 2.12
1.99Y+NY 2228011.1B 22 LV ERAT K 22457 01 AAA 2.11
1.99Y+NY 2228011.1B 22 LV ERAT K 2457 01 AAA 2.11
1.99Y+NY 2228011.1B 22 L ERAT K 2457 01 AAA 2.11
2Y45Y 2228014.1B 22 ST 4 01 AAA 2.08
2.01Y 212480001.1B 24 #1715 01A AAA 1.92
2.05Y 24200009.1B 24 VLIMVERAT S (157 02 AAA 1.95
2.13Y+5Y 2228024.1B 22 TR#AT =4 03 AAA 2.07
2.13Y+5Y 2228024.1B 22 TR#AT =4 03 AAA 2.03
2.17Y+NY 2221017.1B 22 HPRAR T K B AAA 2.19
2.22Y+1Y 312400001.1B 24 TAT TLAC JEHE A 01A AAA 2
2.22Y+1Y 312400001.1B 24 TAT TLAC HETEAfit 01A AAA 2
2.23Y+1Y(fK 2) 312410001.1B 24 H117 TLAC JEBE AL 01A AAA 2.02
2.23Y+1Y(fK 2) 312410001.1B 24 H117 TLAC JEBE AL 01A AAA 1.985
2.23Y+1Y(fK 2) 312410001.1B 24 H117 TLAC JEBE AL 01A AAA 1.985
2.24Y 2420019.1B 24 BIRERAT 01 AAA 1.97
2.46Y+1Y(fK 2) 312410003.1B 24 317 TLAC JEBT A 01A AAA 2.02
2.49Y+5Y(fK 1) 092280065.1B 22 TAT 2B A {5 03A AAA 2.075
2.49Y+5Y(fK 1) 092280065.1B 22 TAT 2B A {5 03A AAA 2.075




2.5Y+5Y 092280069.1B 22 HEERAT TR AR 01 AAA 2.12
2.51Y+1Y 312410005.1B 24 4T TLAC JE& Ak AAA 2.01
01A(BC)
2.58Y+5Y 092200008.1B 22 AT Z AR 02A AAA 2.03
2.58Y+5Y 092200008.1B 22 AT Z AR 02A AAA 2.03
2.58Y+5Y 092200008.1B 22 AT Z AR 02A AAA 2.03
2.58Y+5Y 092200008.1B 22 AT Z AR 02A AAA 2.03
2.58Y+5Y 092200008.1B 22 AT Z AR 02A AAA 2.03
2.59Y 212480058.1B 24 324715t 02BC AAA 1.96
2.59Y 212480058.1B 24 324715t 02BC AAA 1.96
2.59Y 212480058.1B 24 324715t 02BC AAA 1.96
2.59Y 212480058.1B 24 324715t 02BC AAA 1.94
2.59Y 212480058.1B 24 324715t 02BC AAA 1.94
2.59Y 212480058.1B 24 524715t 02BC AAA 1.94
2.59Y 212480058.1B 24 324715t 02BC AAA 1.93
2.59Y+5Y 092280098.1B 22 HUMARAT g0 % A A5 01 AAA 2.13
2.67Y 212480060.1B 24 21715 02BC AAA 1.96
2.67Y+5Y 092280108.1B 22 HAT B 02A AAA 2.03
2.67Y+5Y 092280108.1B 22 HAT B 02A AAA 2.02
2.68Y(fK 2) 212400012.18 24 524715 03BC AAA 1.96
2.7Y+5Y(4K 1) 092280131.I1B 22 GAT R HE AR 02A AAA 2.03
2.7Y+5Y(4K 1) 092280131.I1B 22 @HAT R E AT 02A AAA 2.03
2.7Y+5Y(4K 1) 092280131.I1B 22 GHAT R HE AR 02A AAA 2.03
2.7Y+5Y(4K 1) 092280131.I1B 22 @HAT R FE AR 02A AAA 2.03
2.7Y+5Y(4K 1) 092280131.1B 22 AT R AT 02A AAA 2.03
2.7Y+5Y(4k 1) 092280131.1B 22 AT R B A 02A AAA 2.03
2.7Y+5Y(4K 1) 092280131.1B 22 AT R E AT 02A AAA 2.03
2.7Y+5Y(4K 1) 092280131.1B 22 AT R A 02A AAA 2.03
2.71Y45Y 092280134.1B 22 TAT B4 04A AAA 2.075
2.72Y+5Y 092280139.1B 22 SAT R B A 02A AAA 2.03
2.76Y+1Y 312410008.1B 24 AT TLAC JEBE AL 01(BC)  AAA 2.035
2.76Y+1Y 312410008.1B 24 ZZAT TLAC JEH A 01(BC)  AAA 2.03
2.76Y+1Y 312410008.1B 24 ZZAT TLAC JEH A 01(BC)  AAA 2.03
2.76Y+1Y 312410008.1B 24 ZZAT TLAC JEH A 01(BC) | AAA 2.01

2.76Y+1Y 312410008.1B 24 ZZAT TLAC JEH A 01(BC) | AAA 2
2.76Y+1Y 312410008.1B 24 AT TLAC HEBT AL 01(BC)  AAA 1.985
2.76Y+1Y 312410008.1B 24 54T TLAC JEFE AT 01(BC) | AAA 1.99
3.07Y+5Y 232380006.1B 23 AT R B A 01A AAA 2.07
3.07Y+5Y 232380006.1B 23 AT R T A 01A AAA 2.03
3.31Y+NY 242380008.1B 23 W4Tk 01 AAA 2.055
3.4Y+NY 242380013.1B 23 FATKE% 01 AAA 2.055
3.64Y+NY 242380019.1B 23 Mt it 7k 245t 01 AAA 2.14
3.64Y+NY 242380019.1B 23 Mt 7k 245t 01 AAA 2.13
3.66Y+5Y(fK 1) 232380066.1B 23 HAT B 03A AAA 2.03
3.73Y45Y 232380076.1B 23 BAT B ALR 03A AAA 2.03
3.77Y+NY 242380033.1B 23 H4T7K 85 01 AAA 2.12
3.82Y+5Y 232380089.IB 23 PEHUT B AS 01A | AAA 2.07
3.94Y+5Y 232480001.1B 24 HAT B ALR 01A AAA 2.03
3.94Y+5Y 232480001.1B 24 HAT B ALR 01A AAA 2.025
3.95Y+5Y(fK 1) 232480006.1B 24 AT "B 01A AAA 2.025
3.95Y+5Y(fK 1) 232480006.1B 24 AT "B 01A AAA 2.025
3.95Y+5Y(fK 1) 232480006.1B 24 AT "B 01A AAA 2.025
3.95Y+5Y 232480004.1B 24 AT B AL 01A AAA 2.035
3.95Y+5Y 232480004.1B 24 AT IR A A 01A AAA 2.03
4.05Y+NY 242400005.1B 24 AT KBt 01 AAA 2.16




4.05Y+NY 242400005.1B 24 AT KBt 01 AAA 2.1
4.05Y+NY 242400005.1B 24 RAT 7K 45 01 AAA 2.1
4.06Y+NY(fK 1) 242400004.1B 24 Wil fi 7k B4t 01 AAA 2.17
4.06Y+NY(fK 1) 242400004.1B 24 Wik fi 7k B4t 01 AAA 2.17
4.12Y+5Y(4k 2) 232480008.1B 24 HHAT R E AT 02A AAA 2.06
4.15Y+5Y 232480010.1B 24 Wi BRAT Z BT A R 01 AAA 2.2
4.15Y+5Y 232480010.1B 24 Wi BRAT Z R BT A 01 AAA 2.12
4.16Y+5Y 232480011.18 24 AT R FEAAT 02A AAA 2.085
4.16Y+5Y 232480011.18 24 AT R FE AT 02A AAA 2.035
4.24Y+5Y 232480020.1B 24 POVERAT R AR 01 AAA 2.15
4.24Y+5Y 232480020.1B 24 POVERAT R AR 01 AAA 2.14
4.24Y+5Y 232480020.1B 24 POVERAT R AR 01 AAA 2.13
4.29Y+NY 242480004.1B 24 FEF AT K S5t 01 AAA 2.19
4.37Y+5Y(K 2) 232480033.1B 24 AT R AT 02A AAA 2.08
4.37Y+5Y(1K 2) 232480033.1B 24 AT ZRFE AT 02A AAA 2.08
4.37Y+5Y(K 2) 232480033.1B 24 AT R E A 02A AAA 2.08
4.37Y+5Y(K 2) 232480033.1B 24 AT R E AT 02A AAA 2.08
4.37Y+5Y(4K 2) 232480033.1B 24 AT R E AT 02A AAA 2.025
4.37Y+5Y 232480032.1B 24 PLVERAT VR AR 02 AAA 2.15
4.37Y+5Y 232480032.1B 24 PLVERAT R AR 02 AAA 2.145
4.37Y+5Y 232480032.1B 24 POVARAT g B AL 02 AAA 2.1
4.37Y+5Y 232480032.1B 24 POVARAT g B AL 02 AAA 2.1
4.38Y+5Y 232480035.1B 24 V2T QU BALT 014 AAA 2.185
4.38Y+5Y 232480035.1B 24 V2T QU BALT 014 AAA 2.175
4.38Y+5Y 232480035.1B 24 “FLHBAT HBEAST 01A AAA 2.16
4.38Y+NY 242480007.18 24 TATKE5% 01 AAA 2.15
4.44Y+5Y(K 2) 232480039.1B 24 TRMAT QAT 014 AAA 2.16
4.46Y+5Y(1K 2) 232400034.1B 24 BMERAT R A 01 AAA 2.16
4.46Y+5Y(fK 2) 232400034.1B 24 HUINARAT g0 A A 01 AAA 2.16
4.47Y+5Y 232480052.1B 24 HRBAT R BEAG 01A | AAA 2.155
4.47Y+5Y 232480052.1B 24 HRBAT R BEAS 01A | AAA 2.15
4.47Y+5Y 1928020.1B 19 ATIMARAT =2 02 AAA 2.075
4.47Y+5Y 232480052.1B 24 HRBAT R BEAS 01A | AAA 2.11
4.47Y+5Y 232480052.1B 24 HRBAT ZHBEAG 01A | AAA 2.11
4.47Y+5Y 232480052.1B 24 HRBAT ZHBEAG 01A | AAA 2.11
4.47Y+5Y 232480052.1B 204 RAAT BRI 014 AAA 2.11
4.47Y+5Y 232480052.1B 20 RHAT BRI 014 AAA 2.11
4.47Y+5Y 232480052.1B 20 RHAT BRI 014 AAA 2.11
4.48Y+NY(fK 1) 242400016.18 24 AT K S 01 AAA 2.56
4.48Y+NY(fK 1) 242400016.18 24 AT K S 01 AAA 2.56
4.51Y+NY 242400020.1B 24 SFAT KBt 01BC AAA 2.16
4.51Y+NY 242400020.1B 24 ZFAT KBt 01BC AAA 2.16
4.51Y+5Y 232480061.18 24 TAT AT 01A(BC)  AAA 2.08
4.51Y+5Y 232480061.18 24 TAT AT 01A(BC)  AAA 2.06
4.51Y+5Y 232480061.18 24 TAT AT 01A(BC)  AAA 2.035
4.51Y+5Y 232480061.18 24 TAT AT 01A(BC)  AAA 2.0225
4.51Y+5Y 232480061.18 24 TAT AT 01A(BC)  AAA 2.0225
4.51Y+5Y 232480061.1B 24 TAT A7 01A(BC) AAA 2.0225
4.51Y+5Y 232480061.1B 24 TAT A7 01A(BC) AAA 2.0225
4.51Y+5Y 232480061.1B 24 TAT A7 01A(BC) AAA 2.02
4.51Y+5Y 232480061.1B 24 TAT A7 01A(BC) AAA 2.02
4.51Y+5Y 232480061.1B 24 TAT A7 01A(BC) AAA 2.02
4.59Y+NY 232480067.1B 24 * 5 ARAT K 245t 02 AAA 2.25
4.67Y+5Y(fK 2) 232480073.IB 24 TAT 2% A {5 02BC AAA 2.075
4.67Y+5Y(fK 2) 232480073.IB 24 TAT 2% A {5 02BC AAA 2.075




4.67Y+5Y(fK 2) 232480073.IB 24 TAT 2% A {5 02BC AAA 2.02
4.68Y+NY 242400029.1B 24 AT K5 02 AAA 2.57
4.7Y+NY 242480070.1B 24 477K 83t 01BC AAA 2.16
4.76Y+NY 242480082.1B 24 AT 7k B4t 03BC AAA 2.16
4.76Y+NY 242480082.1B 24 AT 7k B4t 03BC AAA 2.16
4.76Y+NY 242480082.1B 24 477K 8245t 03BC AAA 2.16
4.79Y+5Y(fK 1) 232480098.1B 24 HRHAT AT 024 AAA 2.15
4.79Y+5Y(4K 1) 232480098.1B 24 JHRBAT R AT 024 AAA 2.15
4.79Y+5Y (4K 1) 232480098.1B 24 JHRMT R TEAT 024 AAA 2.15
4.79Y+5Y (4K 1) 232480098.1B 24 JHRT R AT 024 AAA 2.14
4.79Y+5Y (4K 1) 232480098.1B 24 JHRBT R AT 024 AAA 2.12
4.79Y+5Y (4K 1) 232480098.1B 24 JHRBT R AT 024 AAA 2.11
4.79Y+5Y(4K 1) 232480098.1B 24 JHRT R AT 024 AAA 2.11
4.79Y+NY 242480086.1B 24 H147 7K 8245t 02BC AAA 2.09
4.85Y+5Y(1k 2) 232480106.1B 24 AT A 03BC AAA 2.07
4.85Y+5Y(1k 2) 232480106.1B 24 AT A 03BC AAA 2.08
4.85Y+5Y(1k 2) 232480106.1B 24 AT A 03BC AAA 2.075
4.85Y+5Y(1k 2) 232480106.1B 24 AT A 03BC AAA 2.02
4.85Y+5Y(fK 2) 232480106.1B 24 AT 2% AR5 03BC AAA 2.02
4.85Y+5Y(fK 2) 232480106.1B 24 AT 2% AR5 03BC AAA 2.02
4.85Y+5Y(fK 2) 232480106.1B 24 AT 2% AR5 03BC AAA 2.02
4.85Y+5Y(fK 2) 232480106.IB 24 AT 2% AR5 03BC AAA 2.01
4.99Y+NY 242580002.1B 25 Ml il 7k 2:45% 01BC AAA 2.105
4.99Y+NY 242580002.1B 25 Wik fig 7k 2213t 01BC AAA 2.105
4.99Y+NY 242580002.1B 25 Wik fig 7k 2213t 01BC AAA 2.105
4.99Y+NY 242580002.1B 25 Wik fig 7k 2213t 01BC AAA 2.1
4.99Y+NY 242580002.1B 25 Wik fig 7k 2213t 01BC AAA 2.1
4.99Y+NY 242580002.1B 25 Wik fig 7k 2213t 01BC AAA 2.1
7.51Y+5Y(fk 2) 092280081.1B 22 M REUT L BEAS 01B AAA 2.13
7.51Y+5Y(fk 2) 092280081.1B 22 KRBT BT AR 01B  AAA 2.13
8.07Y+5Y 232380005.1B 23 RAT AT 018 AAA 2.15
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