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C NEX LEER#TEE

CPETS NEX

[2025-07-14]

B ==

A HRAT I 2262 12 7 RIHE R A, 06 R 2| HE 1065 124, 33 5] D42 55 3 B 1197 12,

[E 53 7 1f 185D 250001 1.35-1.35; 2.62Y 250005 1.42-1.425; 4.53Y 250003 1.5175-1.5325; 5.95Y 240013 1.605-1.615; 8.86Y 240011 1.699-
1.705; 28.25Y 230023 1.895-1.909.

WE H E15i(%) 1.3400 1.4125 1.5125 1.6025 1.6850 1.9100
A H E A5 (%) 1.3500 1.4250 1.5150 1.6100 1.6925 1.9150
A (%) 0.0100 0.0125 0.0025 0.0075 0.0075 0.0050

T

SRl 7 TH 183D 250301 1.47-1.47;  3.61Y 240203 1.6325-1.6375;  6.51Y 220205 1.7325-1.745;  9.09Y 240311 1.79-1.7975.

I O A O N A

W [ [ 4 Rl i (%) 1.4750 1.6150 1.6650 1.7550 1.7850
A H AR E I 4Rl 51 (%) 1.4700 1.6200 1.6750 1.7650 1.7900
A E (%) -0.0050 0.0050 0.0100 0.0100 0.0050
WE H 1 153 (%) 1.4850 1.5925 1.6225 1.7300 1.7525
A H FE 151 (%) 1.4850 1.6050 1.6250 1.7325 1.7575
A E (%) 0.0000 0.0125 0.0025 0.0025 0.0050

B eeuns

A HERAT A A T I A8 B0E BR P L i, e R EEE A T 202503 AR . 403w J71HI, 14D 012483494.1B 24 475X 4E SCP002 AAA FNAZAE 1.65%
(+0.32) , H& 43R4, 25D 012580425.1B 25 I SCPO01 AAA FACTE 1.60% (+2.86) , F&HIAKREE. Ky,

116D 012581321.IB 25 E—sci‘% SCPO05 AAA FACTE 1.62% (+1.06) , RATHZIEEMELNF; 155D 012581304.1B 25 #7ACi# SCPO15 AAA FACTE
1.62% (+0.18) , &ML ISE ., K, 263D 012581643.1B 25 % SCPOO9(FH3fF) AAA EACHE 1.76% (+0) , RITHGIH S . MAME, M
g A A R s H A /MR 24T

I N N R R N
AAA 1.6 1.62 1.63 1.73 1.71

AA+ 1.65 1.67 1.7 1.71 1.77
AT R

AA 1.67 1.69 1.7 1.75 1.79

AA- 1.8 1.76 1.98 1.9 2

AAA 1.585 2 162 0 164 -1 168 5 174 -3
'—3%5%%&%5@&9 AA+ 1.62 3 1.64 3 1.68 2 1.7 1 1.7 7
(BP) AA 171 -4 176 -7 173 -3 173 2 185 -6

AA- 175 -5 176 0 198 0 19 0 2 0

B oumE

A F R B P A R R, 1-3 AR EE, 23 Y04 MTNO04 (AAA, 2.96Y) 1 1.81% = flifE 1bp 7B AAZ; 25 HZHEJE MTNOOL (AAA, 2.60Y) 7E
1.81% =1 1bp AT ; 25 4> MTNOO4 (AAA, 2.90Y) 7E 1.805% = fitifl 1bp A3C; 3 3|5 AR, 24 1.4 MTNO09 (AAA, 4.43Y) 7E 1.905% =i {H
1bp 25 24 MRS MTNO02 (AAA, 3.75Y) FACTE 1.92% it 1bp A7 E; 24 JIIFLHE MTNOOL (AAA, 3.76Y) FRACTE 1.93% it fE 2bp (B . SY



UL EWIRR, 24 205 MTNOOSA (AAA, 9.34Y) 1 1.915% /= fh1H 1bp A3S: 25 HL MTNOO8 ( AAA, 5.02Y) FNAZ/E 1.925% i {iti{H 2bp 7 B . MR
5, SHPRERREY, AR i,

I N AN SN O N
1.68 1.82 1.92 2.04

AAA+ None

AAA 1.76 1.93 2.05 None None

AA+ 1.84 2.09 2.35 None None

AA 1.93 2.28 2.6 None None
AAA+ 1.68 0 1.81 1 1.9 2 2.03 1 None None
5 B 2525 20 i AAA 1.75 1 1.92 1 2.04 1 None None None None
(BP) AA+ 184 0 208 1 233 2 None None None None
AA 192 1 228 0 258 2 None None None None

B cum

S HANF AR ], B4, FFR, R, BEUAESS. R, 22 7558 02 AAA S TE 1.60%, FE4sE, BUTHEISE . 21 JRFE 06 AAA %
THE 1.69%, FHBSLH, REGEAN. 23 H4 01 AAA BURTE 1.77%, ZRRLH, JRmIEA. IRTTIH, 21 #BHL 02 AAA BACHE 1.75%, 7 5t L i,
TREESEN . 24 KA 01 AA+ S TE 1.85%, ARATHIISZH, H4TEEIASEN. 24 ¥kiS D1 AA+ FUXTE 2.05%, HFiwaseh, R4eXN. Kifgiym, 24 H
K1 AAA JRAZTE 2.00%, FEESEH, FHERE LN VT EH KL AAA AZTE 2.08%, FEESEH, FHEEAN. 24 BT K1 AAA BASTE 2.22%, {REGSEH,
HEE&EFTN.

B eoe

A HARIT RIS, AZBA 3-5Y I KAT KN E, WERAE EE T, 1-3 0K R EERASEME RS E2bp 28], TERAIE . BEM
VA3 G . AT BEIAANES:; 3-5 4R UK EEACS EME B E+2.5bp 2 8], LM FERFESE . RIT. REANESR, L EERIESSR. #)
17+ R, 20 TRA4T 2001 (72D+5Y) TENALE 1.60% (-1.0) , SEEGEFN, KM EEF. 21 HEET KM (L4AY+NY) FERZLE
1.765% (+2.27) , L4 RIEE4E, I RFEWANLES. 25 FIT “HEEAMT 01BC (4.87Y+5Y) S HMARK L, EEWMAAE 1.9075% (+1.54) ) 1.9125%
(+2.04) WA E, FERIUESF. HESANEATHEEUT IEFMBE . BT, FEBCSEMERINE+3bp, 25 LEHITRIEI6 01 (4.91Y) FEA
TAE 1.775% (-1.0) , FERZIEFMEEES HAHAT.

L

Al K S5t T k2 10-20cents. IRBARER, A H SRR LHK, CHRIGEIFR, M4 mOhu B> ERA 745 3e8t, 27 F 2005 P HRRASAE 3%
ArE . mlaiJym, My p, SRk Bk 1-3pt, BXEhiZk Bk 0.25-0.5pt .

A HERRRAT
FIRRE RFAHD REFERE CRITHM)D WEE (%)
3D 012484011.1B 24 T4 Hi, SCPO03 AAA 1.6
25 Bk 4E A SCPO02(F} ) 22
7D 012580285.1B AAA 1.9
#5)
14D 012483494.1B 24 1 A3E K SCP002 AAA 1.65
24 IR Y% JE SCPOOL ({5 Fe Itk FH.
15D 012483503.1B e - s (PRlEtE AAA 1.65
AL 5)
25D 012580425.1B 25 JFH Bk SCPoo1 AAA 1.6
25D 012580425.I1B 25 JFH Bk SCPoo1 AAA 1.6
25D 012580425.1B 25 JFH Bk SCPoo1 AAA 1.6
29D 072410208.1B 24 [E{ZiF% CP018 AAA 1.55
52D 012483906.1B 24 £ SCPO06 AAA 2.7
64D 012580849.1B 25 #4818 SCPO08 AAA 1.59
71D 012581483.1B 25 1 7%= SCP003 AAA 1.57
71D 012581483.1B 25 1% SCP003 AAA 1.57
88D 012580137.1B 25 #3 4 SCPO02(FIBIZEHE)  AAA 1.62
88D 012581606.1B 25 132 =fiji SCPO14 AAA 1.62
90D(fk 1) 012580888.1B 25 HIRE£E SCP0OO1 AAA 1.62
92D 012580236.1B 25 [kt #E T SCP002 AAA 2.05
102D 012581499.1B 25 & ['1fi a5 SCPO04 AAA 1.66
107D 012581037.1B 25 [E R FH 55 SCP002 AAA 1.65
115D 012580349.1B 25 &4 4 SCPOOL(RHIIZESE) | AAA 1.65
115D 012580349.1B 25 &4 4 SCPOOL(RIIIZESE) | AAA 1.65
115D 012580349.1B 25 B34 SCPOOL(RHIIZESE) | AAA 1.65

116D 012581321.1B 25 BE A2 5 SCPO05 AAA 1.62



116D
116D
116D
116D
119D
122D
124D(fK 2)

155D

L

FIRRH U eae B CRATHD

22D
22D

22D

22D
106D+NY
113D+NY
137D+NY
137D+NY
148D
206D
254D
272D(4K 1)
337D+2Y
1.04Y
1.07Y

1.08Y+NY

1.09Y+NY(4K 1)

1.11Y+NY
1.19Y+NY
1.32Y+2Y

1.36Y(fK 1)

1.4Y+2Y(fK 1)

1.41Y+NY
1.44Y

1.47Y(FK 1)
1.49Y(fK 1)

1.51Y(fK 1)

1.69Y+2Y

1.87Y
1.9Y(fK 1)
1.9Y(fK 1)
1.93Y(fK 1)
2.01Y(fK 1)
2.09Y
2.09Y

2.09Y

2.11Y+NY(fK 1)

2.12Y(4K 2)
2.12Y(4K 2)
2.13Y

2.2y

2.25Y

012581321.1B

012581321.1B

012581321.1B

012581321.1B

012580357.1B

012580480.1B

042580272.1B

012581304.1B

102001397.1B

102281717.1B

102281717.1B

102281717.1B

102281705.1B

102282400.1B

102282470.1B

102282588.1B

102282588.1B

102282670.I1B

102100258.1B

102581128.1B

102400717.1B

102381411.1B

102101413.1B

102381958.1B

102382053.1B

102382088.1B

102300454.1B

102382572.1B

102382995.1B

102103057.1B

102383260.1B

102485356.1B

102103306.1B

102480005.1B

102480079.1B

102480168.1B

102481095.1B

102482059.1B

102200160.1B

102281215.1B

102482397.1B

102483100.1B

102483556.1B

102483556.1B

102483556.1B

102483663.1B

102483859.1B

102483861.1B

102281982.1B

102484301.I1B

102484375.1B

25 A2 SCPO05
25 BEAZ % SCPO0S
25 BEAZ % SCPO0S
25 BEAZ % SCPO0S
25 BRPUE T. SCP003
25 FtighiE SCPO01
25 # ki 25 cPoo1

25 JRAZ1# SCPO15

20 K% MTNOO1
2 iz R FL 5T MTNOO7
22 i A< F 5T MTNOO7
22 i A< F 5T MTNOO7
22 A% MTNOO1
22 FI5Z 4 MTN0OO2
22 T HLE Y MTNOO1
22 T HL# MTNO36
22 I HL# MTNO36
22 # i F5 MTNOO3
21 IIm % MTNOO1
25 7= MTNOO3
%2 Hf MTNOOS
23 T T MTNOO1
21 B EHAE MTNOO2
23 HEERIR L MTNOO1
23 178 MTNOO3
23 1 HL# MTNO34B
23 KJ# K H MTNO09
23 A2 MTN0OO1
23 K40 MTNOO3
21 BE 5 5 MTNOO4
23 WAt % 2% MTNOO5
24 HIEH T MTNO19
21 bR sk MTNOOL
24 FEWE MTNOOL
24 T.75 557 MTNOO1

24 5t [E % MTNO0O01

24 L] MTNOO2 (R} 1) 22

#)

24 47 MTNO20A
22 U MTNOO4
22 W FHIK £ MTNOO3
24 JJHIRFE MTNOO2
24 HHIEEEJE MTNOO1
24 AT MTNOO4
24 Je TR MTNOO4

24 AT IR MTNOO4

24 7K HL )\ J5) MTNOOL (R} 1) 22

i)

24 HE [ MTNOO4

24 H1 [ MTNOO6

22 5 MTNOOS

24 VL5 2% MTNO11

24 B A MTNO22

AAA
AAA
AAA
AAA
AAA
AAA
AA+

AAA

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

AA+

AAA

AAA
AAA
AAA
AA+
AA+
AA+
AA+

AA+

AAA
AAA
AAA
AAA

AAA

1.62

1.62

1.62

1.62

2.05

1.7

1.79

1.62

1.635

1.78

1.78

1.78

1.64

1.7

1.7

1.7

1.7

1.72

1.76

1.69

1.89

1.77

1.75

1.77

1.76

1.72

1.73

1.83

1.73

1.96

1.81

1.8

2.08

1.86

1.82

2.06

1.81

1.92

1.92

1.9

1.97

2.075

1.9

1.9

1.9

2.05

1.78

1.78

1.78

1.8

2.15



2.26Y+2Y 102400993.1B 24 b= E# MTN004 AA+ 1.88
2.28Y(4K 1) 102484600.1B 24 HEE MTNO11 AAA 1.78
2.3Y+2Y(fK 1) 102484745.IB 24 T Z [H % MTN003 AA 2.12
2.34Y(fK 1) 102484927.1B 24 FEHFE MTNO25 AAA 1.805
2.36Y 102485052.1B 24 BT HE MTNO24 AAA 2.15
2.36Y 102485052.1B 24 BT HE MTNO24 AAA 2.15
2.51Y+NY(fK 2) 102580234.1B 25 ] PR & MTNOO1 AA+ 2.45
2.51Y+NY(fK 2) 102580234.1B 25 ]G & MTNOO1 AA+ 2.45
2.6Y(fK 1) 102580703.1B 25 [E K HEJH MTNOO1 AAA 1.81
2.61Y+NY 102501194.1B 25 JLHE MTNOO2 AAA 2.36
2.69Y+NY 102581275.1B 25 Kbkl MTNOO2 AA+ 2.05
2.72Y(4K 2) 102581470.1B 25 =PI E MTNOO2 AA 2.05
2.76Y+3Y 102581688.1B 25 11 X3 % MTNOO3 AA+ 2.04
2.78Y+2Y(4K 1) 102581805.1B 25 B A8k $ MTN002 AA+ 2.32
2.78Y+2Y(4K 1) 102581805.1B 25 R SRR MTNOO2 AA+ 2.32
2.82Y+NY 102501332.IB 25 U3 MTNOO1 AAA 2.1
2.9Y 102582267.1B 25 J[.4 MTN004 AAA 1.81
2.9Y 102582267.1B 25 L4 MTNOO4 AAA 1.805
2.9Y 102582267.1B 25 -4 MTNOO4 AAA 1.805
2.9Y 102582267.1B 25 J[_ 4> MTNOO4 AAA 1.805
2.93Y 102582525.1B 5 Bt BEYRE MTNOO4 AAA 1.83
2.95Y 102582623.1B 25 HEEL MTNOOS AAA 1.82
2.96Y 102381546.1B 23 J[. 4> MTNOO4 AAA 1.81
2.96Y 102381546.1B 23 J[_ 4> MTNOO4 AAA 1.81
2.96Y 102381546.1B 23 J[_ 4> MTNOO4 AAA 1.81
2.96Y 102381546.1B 23 J[_ 4> MTNOO4 AAA 1.81
2.96Y 102381546.1B 23 J[_ 4> MTNOO4 AAA 1.81
2.99Y 102582831.1B 25 KR4I MTNOOL(RIHEIfE) | AAA 2.48
3.51Y 102480165.1B 24 F IR MTNOOL AAA 1.86
3.75Y 102481448.1B 24 #REEHETT MTNOO2 AAA 1.92
3.75Y 102481448.1B 24 HEEEHE 1 MTN002 AAA 1.92
3.76Y 102481602.1B 24 1155 MTNOO1 AAA 1.93
4.04Y 102483261.1B 24 74> MTNOO5 AAA 1.9
4.42Y 102485383.1B 24 Ehe /) MTNO11 AAA 2.2
4.43Y 102485440.1B 24 74> MTNO09 AAA 1.905
4.97Y 102582693.1B 25 JEE [E % MTN0O1 AA+ 2.47
5.01Y 102580350.1B 25 HL [ MTNOO06 AAA 1.925
5.02Y(4K 2) 102580400.1B 25 HL [ MTNOO0S AAA 1.925
5.02Y(4K 2) 102580400.1B 25 HL [ MTNOO0S AAA 1.925
9.34Y 102484899.1B 24 k1B MTNOOSA AAA 1.915
9.5Y(fK 1) 102501138.1B 25 HER4E MTNOOL AAA 2.16
4 H AR AE

4D 115655.SH 23 THIE 03 AAA 1.6
7D 137547.SH 22 ZRilk 01 AAA 1.52
35D 137566.SH 22 Rih— AA/AA+ 2.5
41D(fK 1) 182500.SH 22 % 02 AA 2.25
42D+2Y 182462.SH 22 #Hr 03 AA+ 1.77
45D+1Y 115864.SH 23 5% 02 AA+ 1.92
45D+NY 175075.SH 20 F14x v1 AAA 1.62
55D(fA 1) 252343.SH 23 E[H 02 AA 2.16
55D(K 1) 252343.SH 23 £ 02 AA 2.16
55D(K 1) 252343.SH 23 £ 02 AA 2.16
62D+NY(/K 1) 115923.SH 23 HfL Y7 AAA 1.69




62D+NY(fK 1) 115923.SH 23 HfL Y7 AAA 1.69
77D+2Y 182867.SH 22 A% 03 AA+ 1.82
96D (1K 2) 256139.SH 24 Pk D1 AA+ 2.05
99D 137931.SH 22 7558 02 AAA 1.6
123D 524010.5Z 24 HIE D6 AAA/A-1 1.58
251D(K 1) 115105.SH 23 i 06 AAA 1.65
339D 241121.SH 24 2 04 AAA 1.76
344D+2Y 152909.SH 21 FiHh 02 AAA 1.75
1Y+2Y 115609.SH 23 H4 01 AAA 1.77
1Y+2Y 115609.SH 23 H4 01 AAA 1.77
1.06Y 251942.SH 23 11 01 AA 2.03
1.06Y 149579.5Z 21 H1%7 06 AAA 1.65
1.06Y 115748.SH 23 4% 03 AAA 1.77
1.07Y 251976.SH 23 &K 01 AA+ 1.93
1.12Y+2Y 133631.5Z 23 & 01 AA 1.91
1.13Y(fK 1) 252189.SH 23FFE 01 AA/AA+ 2.28
1.15Y(4K 1) 188683.SH 21 JRE 06 AAA 1.69
1.15Y(4K 1) 149624.5Z 21 7% G11 AAA 1.72
1.15Y(4K 1) 149624.57 21 7% G11 AAA 1.72
1.15Y(4K 1) 250718.SH 2312 03 AA+ 1.94
1.18Y+NY 115983.SH 23 74 Y3 AAA 1.77
1.27Y+NY 240094.SH HEHE YKO7 AAA 1.63
1.31Y+2Y 240098.SH 23 M3 03 AAA 1.76
1.31Y+2Y 188970.SH 21 ViE 18 AAA 1.68
1.39Y 524051.5Z 24 H1%% 03 AAA 1.7
1.4Y+2Y({K 1) 197771.SH 21 HI 11 AAA 1.81
1.4Y+2Y(fK 1) 197771.SH 21 HI 11 AAA 1.81
1.56Y 253587.SH 24 K€ o1 AA+ 1.85
1.56Y 253587.SH 24 K€ o1 AA+ 1.85
1.68Y(fK 1) 185569.SH 22 8k 01 AAA 2.18
1.76Y(4K 1) 258360.SH 25 Ii#% 01 AA 2.24
1.87Y 185823.SH 22 18k 06 AAA 2.21
2.03Y+2Y(4K 1) 255427.SH 24 %5 01 AA+ 2.16
2.05Y 143233.SH 17 77 fit AAA 1.74
2.27Y 148091.5Z 22 R 02 AAA 1.82
2.27Y 148091.5Z 22 R 02 AAA 1.82
2.3Y 152633.SH 20 IR AA+/AAA 1.89
2.32Y(fK 1) 241907.SH 24 RE¥ 04 AAA 2.06
2.7Y+2Y(fK 1) 242659.SH 25 K4 K1 AAA 1.68
2.83Y(fK 2) 242569.SH 25 ¥ K1 AAA 1.63
2.83Y(fK 1) 242567.SH 25 FHIE K2 AAA 1.69
2.85Y+2Y(K 2) 243009.SH 25 %4 K3 AAA 1.7
2.93Y 243163.SH 25 i K K3 AAA 1.66
3.42Y 240349.SH 23 X% G3 AAA 1.935
3.69Y 240656.SH 24SIG01K AAA 1.8
3.7Y(fK 1) 240801.SH 24 £ 02 AAA 2.15
3.85Y+NY(fK 1) 155930.SH 19CHNGA4Y AAA 1.78
3.87Y(fk 1) 133849.57Z 24 ‘F ¥ 03 AA+ 2.19
3.87Y(fk 1) 133849.57 24 ‘F ¥ 03 AA+ 2.19
4.35Y 256568.SH 24 #il 02 AA+ 2.19
4.38Y+NY 242057.SH Bl st kY17 AAA 1.98
4.42Y 256866.SH 24 K% 02 AAA 2.05
4.42Y 256866.SH 24 K% 02 AAA 2.05
4.74Y 524215.5Z 25 B 01 AAA 1.86
4.76Y 524225.57 25 figgff 01 AAA 1.89




4.85Y+NY 242994.SH 25 ik v4 AAA 2.05
4.87Y+NY(fK 1) 243005.SH 25 £ 1 AAA 2.025
4.87Y 258663.SH 25 4 03 AA+ 2.82
4.87Y 258663.SH 25 42 03 AA+ 2.82
4.92Y 524305.5Z 25BOEK1 AAA 1.79
4.92Y 524305.5Z 25BOEK1 AAA 1.79
4.93Y 243119.SH 25 ik K1 AAA 1.89
6.17Y 188739.SH 21 b9 02 AAA 1.94
8.55Y 240573.SH 24 H 3 K1 AAA/AAAsti 2
8.55Y 240573.SH 24 H 3 K1 AAA/AAAsti 2
8.64Y 240660.SH 24 # T K1 AAA 2.22
8.64Y 240660.SH 24 # T K1 AAA 2.22
8.78Y 148720.52 24 |5 K2 AAA 2.18
9.07Y 241380.SH 24 ZR1IE 03 AAA 2.04
9.18Y 148897.5Z 24 B K5 AAA 2.22
14.75Y(4K 1) 242757.SH U K1 AAA 2.085
14.75Y(4K 1) 242757.SH P K1 AAA 2.08
14.75Y(4K 1) 242757.SH P K1 AAA 2.08
339D 032501223.1B 25 MALZ<Fd PPN0OO1 AA 2.12
1.74Y(fK 2) 032580280.1B 25 FRPHIE PPNOOL AA+ 1.97
2.36Y(fK 1) 032481546.1B 24 JU %I PPNOO1 AA 2.36
3.95Y 032480664.1B 24 ZE#)11=% PPN0OO1 AA 2.49
3.99Y 032480695.1B 24 477 1Mk PPN002 AAA 2.2
4.12Y(4K 1) 032480934.1B 24 3f|JHFT K PPN0O02 AA 2.63
4.77Y(#k 1) 032580313.1B 25 JF3 324 PPNOOL AA 2.95
63D+5Y 2028033.1B 20 @WHT AAA 1.62
63D+5Y 2028033.1B 20 @WHT AAA 1.62
63D+5Y 2028033.1B 20 AEWHT AAA 1.62
70D+5Y 2028038.1B 20 FEHRAT =2 01 AAA 1.625
70D+5Y 2028038.1B 20 FEHRAT =2 01 AAA 1.625
72D+5Y 2028041.1B 20 LR#AT =2 01 AAA 1.6
72D+5Y 2028041.1B 20 LRHIT =2 01 AAA 1.6
72D+5Y 2028041.1B 20 LR#RIT =2 01 AAA 1.6
191D+5Y 2128002.1B 21 TR#MIT =201 AAA 1.66
350D+NY 2120060.1B 21 V& BHARAT 7k Bt AAA 2
363D(fk 1) 2320026.1B 23 BRI RAT AAA 1.67
i\ 2320027.1B 23 RERAT AAA 1.69
1.11Y+5Y(fK 1) 2128028.1B 21 HBAEERAT — 2% 01 AAA 1.72
1.11Y+5Y(fK 1) 2128028.1B 21 HBAEERAT — 2% 01 AAA 1.72
1.12y 2320041.1B 23 m HUERAT 01 AAA 1.69
1.12Y 2320041.1B 23 m HUERAT 01 AAA 1.69
1.12Y 2320041.1B 23 LT 01 AAA 1.675
1.12y 2320043.1B 23 HiNERAT 02 AAA 1.67
1.21Y+5Y(fK 1) 2128030.1B 21 AIWARAT 2K AAA 1.73
1.21Y+5Y(fK 1) 2128030.1B 21 AIMARAT 2K AAA 1.725
1.28Y+5Y(fK 1) 2128032.1B 21 POIAR T = 2% 01 AAA 1.745
1.32y 212380023.1B 23 J KTt 03 AAA 1.68
1.34Y+5Y 2128039.1B 21 T ERAT = 4% 03 AAA 1.745
1.34Y+NY 2128038.1B 21 LV ERAT K 845t 01 AAA 1.745
1.34Y+5Y 2128039.1B 21 T ERAT = 4% 03 AAA 1.745
1.34Y+NY 2128038.1B 21 LV ERAT K 845t 01 AAA 1.745
1.34Y+5Y 2128039.1B 21 T ERAT = 4% 03 AAA 1.74
1.37Y+5Y 2128042.1B 21 PERAT 4% 02 AAA 1.755
1.4Y+NY 2128047.1B 21 FA R HRAT R Bt AAA 1.765
1.4Y+NY 2128047.1B 21 FA R HRAT R Bt AAA 1.765




1.4Y+NY 2128047.1B 21 AR HRAT R Bt AAA 1.765
1.4Y+NY 2128047.1B 21 AR RAT R B AAA 1.765
1.53Y+5Y(4K 1) 2228006.1B 22 HHEERAT =% 01 AAA 1.75
1.68Y(fK 1) 2420013.1B 24 Jb3T4RAT 01 AAA 1.72
1.68Y(fK 1) 2420013.1B 24 Jb3T4RAT 01 AAA 1.72
1.68Y(fK 1) 2420013.1B 24 4L 4RAT 01 AAA 1.72
1.85Y+1Y 312410001.1B 24 AT TLAC JEBEAT 01A | AAA 1.765
1.93Y+5Y 2228039.1B 22 @WHMT 4 01 AAA 1.775
1.94Y+5Y 2228041.1B 22 fOVERAT — 4% 01 AAA 1.78
1.94Y+5Y 2228041.1B 22 fVERAT 4% 01 AAA 1.78
1.99Y 212400007.1B 24 PEHAT it 01 AAA 1.72
1.99Y 212400007.1B 24 PEHAT T 01 AAA 1.72
2.11Y 212480050.1B 24 J6 RERAT i 02 AAA 1.72
2.11Y+5Y 092280069.1B 2 EHUT QR AMT 01 AAA 1.8
2.11Y+5Y 092280069.1B 2 HEHUT QR AMT 01 AAA 1.805
2.13Y+5Y(4K 1) 092280080.1B 22 U RHRAT ZHBEANT 01A | AAA 1.8
2.13Y+NY 092280083.1B 22 #1785t 01 AAA 1.805
2.2Y(4K 1) 212480057.1B 24 W ARAT /M 01 AAA 1.815
2.2Y 212480058.1B 24 524715t 02BC AAA 1.73
2.28Y+NY(K 1) 092280105.1B 22 U ERAT Ak B4t 01 AAA 1.85
2.28Y+NY(fK 1) 092280105.1B 22 i ARAT Ak B4t 01 AAA 1.85
2.28Y+NY(K 1) 092280105.1B 22 1 ARAT Ak 245t 01 AAA 1.85
2.44Y+5Y 232280007.1B 22 TAT 2 A A5 05A AAA 1.8
2.61Y 2520001.1B 25 Jb U ERAT /Mt 01 AAA 1.76
2.7Y+5Y 232380009.1B 23 AT R E A 01A AAA 1.815
2.75Y+5Y 232380015.1B 23 TAT R AA 01A AAA 1.815
2.79Y 2528007.1B 25 JH R ERAT 01 AAA 1.75
2.85Y(k 1) 2528014.1B 25 2447 /Mt 01 AAA 1.765
2.87Y+5Y(1k 1) 232380021.1B 23 Wi HAT R BEAG 01 AAA 1.88
2.92Y+1Y 312510001.1B zi/ig TLAC AR5 AAA 1.8125
2.92Y 2520018.1B 25 T HUEAT Sk 57 01 AAA 1.72
2.92Y 2520018.1B 25 B HUEAT SR 57 01 AAA 1.72
2.99Y 212580018.1B 25 YL RKERAT 1 02 AAA 1.75
3.13Y+5Y 232380036.1B 23 TAT B A 02A AAA 1.835
3.13Y+5Y 232380036.1B 23 TAT B A 02A AAA 1.835
3.13Y+5Y 232380036.1B 23 TAT B A 02A AAA 1.835
3.13Y+5Y 232380036.1B 23 TAT B A 02A AAA 1.835
3.17Y+5Y 232380052.1B 23 RAT R G A 02A AAA 1.835
3.17Y+5Y 232380052.1B 23 RAT R G A 02A AAA 1.835
3.38Y+NY 242380033.1B 23 AT /K 84t 01 AAA 1.91
3.39Y+5Y 232380084.1B 23 AT R AAGT 04A AAA 1.84
3.43Y+5Y 232380089.IB 23 PEHAUT ZHBEAST 01A | AAA 1.88
3.55Y+5Y 232480001.1B 24 AT R 01A AAA 1.8625
3.57Y+5Y 232480004.1B 24 AT B A7 01A AAA 1.865
3.57Y+5Y 232480004.1B 24 AT Z R AA 01A AAA 1.865
3.57Y+5Y 232480004.1B 24 AT Z R AA 01A AAA 1.865
3.68Y+NY(fK 1) 242400004.1B 24 i 7k 843t 01 AAA 1.915
3.7Y+5Y(4K 1) 1928007.1B 19 TRHRAT =2 02 AAA 1.875
3.78Y+NY 242480002.1B 24 2V ARAT 7k 245t 01 AAA 1.94
3.78Y+5Y 232480011.I1B 24 AT Z R AL 02A AAA 1.875
3.79Y+5Y(4K 1) 232400014.1B 24 RAEHUT AR 01 AAA 2.12
3.79Y+5Y(4K 1) 232480014.1B 24 AT A 01A AAA 1.88
3.85Y+5Y 232480020.1B 24 POVEAT R BE AR 01 AAA 1.915
3.85Y+5Y 232480020.1B 24 POVEAT R BE AR 01 AAA 1.915




3.89Y+NY
3.89Y+NY
3.89Y+NY
3.91Y+NY
3.93Y+5Y(K 1)
3.93Y+5Y(K 1)
3.94Y+NY
3.98Y+5Y (K 1)
3.99Y+5Y
3.99Y+5Y
3.99Y+5Y
3.99Y+5Y
3.99Y+5Y
3.99Y+NY
3.99Y+NY
3.99Y+NY
4.06Y+5Y(fK 1)
4.07Y+5Y
4.07Y+5Y
4.09Y+5Y
4.09Y+5Y
4.09Y+5Y
4.09Y+5Y
4.13Y+5Y
4.29Y+5Y(fK 1)
4.31Y+NY
4.38Y+NY
4.38Y+NY
4.41Y+5Y
4.41Y+5Y
4.46Y+5Y (4K 1)
4.46Y+5Y (4K 1)
4.46Y+5Y (4K 1)
4.46Y+5Y (4K 1)
4.46Y+5Y (4K 1)
4.46Y+5Y (4K 1)
4.46Y+5Y (4K 1)
4.46Y+5Y (4K 1)
4.61Y+NY
4.64Y+5Y (4K 1)
4.64Y+5Y (4K 1)
4.64Y+5Y(fK 1)
4.64Y+5Y(fK 1)
4.64Y+5Y(fK 1)
4.7Y+5Y
4.7Y+5Y
4.7Y+5Y
4.7Y+5Y
4.75Y+NY(fK 1)
4.75Y+NY(fK 1)

4.78Y+NY

4.78Y+5Y

4.78Y+5Y

4.78Y+5Y

2424000009.1B

242400009.1B

242400009.1B

242480004.1B

232400022.1B

232400022.1B

242400011.1B

232480033.1B

232480032.1B

232480032.1B

232480032.1B

232480032.1B

232480035.1B

242480007.1B

242480007.1B

242480007.1B

232480039.1B

232480050.1B

232480050.1B

232480052.1B

232480052.1B

232480052.1B

232480052.1B

232480061.1B

232480073.1B

242480070.1B

242480082.1B

242480082.1B

232480098.1B

232480098.1B

232480106.1B

232480106.1B

232480106.1B

232480106.1B

232480106.1B

232480106.1B

232480106.1B

232480106.1B

242580002.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

242580004.1B

242580004.1B

242580007.1B

232500043.1B

232580006.1B

232580006.1B

24 AT K Bt 02

24 AT KBt 02

24 AT K Bt 02

24 H G ARAT K 2451 01

24 RAEAT BT AR 01
24 JEAPEAT B A 01
24 | RARAT Kk BiA5t 01

24 FAT TR BT AT 02A
24 POVERAT R AR 02
24 POVERAT R AR 02
24 POVERAT R AR 02
24 POVERAT R AR 02
24 P HRAT ARG 01A
24 TA77K 8% 01

24 TA77K 8% 01

24 TA77k 8% 01

24 |7 RARAT 90 A5 01A
24 BIEUT BT AR 01
24 EARAT R AR 01
24 KRBT B AT 01A
24 KRBT B AT 01A
24 KRBT B AT 01A
24 KRBT B AT 01A
24 TAT Z 2% A4 01A(BC)
24 TAT 4B A5 02BC
24 A4T 7k 8215t 01BC

24 RAT K815 03BC

24 RAT K815 03BC

24 T R ERAT B A 02A
24 T R ARAT B A 02A
24 FAT Z KB AA5T 03BC
24 FAT Z KB ARA5T 03BC
24 FAT Z KB AA5T 03BC
24 FAT Z KB ARA5 03BC
24 FAT Z R BARA5 03BC
24 FAT Z KB AA5T 03BC
24 {47 Z KB AA5T 03BC
24 FAT Z B AA5T 03BC
25 1R fi 7k 2213t 01BC

25 TAT 4B At 01BC
25 TAT 4B At 01BC
25 TAT 4B At 01BC
25 TAT 4B At 01BC
25 TAT 4B At 01BC
25 HAT KA 01BC
25 HAT KA 01BC
25 HAT KB A5 01BC
25 #AT R BT A 01BC

25 VLI7MRAT 7K 8243t 01BC
25 VLI7MRAT 7K 8243t 01BC
25 PV ERAT 7k 8243t 01BC

25 P AT B A
01BC

25 [RAARAT R B AAM 01
25 [RAARAT R B AAM 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

1.925

1.925

1.93

1.985

1.98

1.89

1.925

1.925

1.925

1.925

1.95

1.935

1.935

1.935

1.95

1.955

1.955

1.925

1.925

1.925

1.925

1.9

1.905

1.975

1.95

1.95

1.935

1.93

1.9075

1.9075

1.91

1.905

1.9075

1.9075

1.905

1.905

1.955

1.907

1.9125

1.905

1.91

1.91

1.9125

1.9075

1.905

1.905

2.025

2.025

1.99

1.97

2.17

2.17



4.79Y+5Y
4.79Y+5Y
4.79Y+5Y
4.79Y+5Y
4.79Y+5Y
4.79Y+5Y
4.79Y+5Y

4.85Y+NY(fK 1)

4.85Y+5Y(fK 1)

4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y({K 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+5Y(fK 1)
4.87Y+NY
4.87Y+NY
4.87Y+NY
4.87Y+NY
4.87Y+NY
4.87Y+NY
4.87Y+NY
4.87Y+NY
4.87Y+NY
4.91Y

4.91Y

4.91Y

4.91Y

4.91Y
4.93Y+5Y
4.93Y+5Y
4.93Y+5Y
4.99Y+NY
5Y+5Y(fK 1)
6.07Y+5Y(fK 1)
7.19Y+5Y
7.32Y+5Y(fK 1)
7.69Y+5Y
7.69Y+5Y
7.69Y+5Y
8.19Y+5Y
8.19Y+5Y
8.19Y+5Y

8.28Y+5Y(fA 1)

232580008.1B

232580008.1B

232580008.1B

232580008.1B

232580008.1B

232580008.1B

232580008.1B

242580012.1B

232580009.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

232580012.1B

242580015.1B

242580017.1B

242580015.1B

242580017.1B

242580015.1B

242580015.1B

242580017.1B

242580015.1B

242580015.1B

2528017.1B

2528017.1B

2528017.1B

2528017.1B

2528017.1B

232580016.1B

232580016.1B

232580016.1B

242580026.1B

232580022.1B

2128026.1B

092200009.1B

092280132.1B

232380007.1B

232380007.1B

232380005.1B

232380058.1B

232380058.1B

232380058.1B

232380067.1B

25 TAT 20 B4R 02BC
25 TAT Z R FE A5 02BC
25 TAT Z R E A5 02BC
25 TAT Z A5 02BC
25 TAT Z R E A5 02BC
25 TAT Z R E A5 02BC
25 TAT Z A5 02BC
25 #4T k815t 01BC

25 S HRAT R At
01BC

25 AT R FE A 01BC
25 AT R FE A 01BC
25 T R FE A 01BC
25 AT A 01BC
25 AT ZHFE A 01BC
25 AT A 01BC
25 AT A 01BC
25 AT R FE A 01BC
25 AT A 01BC
25 W4T R BAA5T 01BC
25 W4T R BARAGT 01BC
25 W4T R BARAGT 01BC
25 W4T R BARAGT 01BC
25 W4T R BARGT 01BC
25 AT B AT 01BC
25 AT BT AT 01BC
25 FH R ER AT 7k 2213t 02BC
25 RAT K815 01BC

25 R ER AT 7k 2213t 02BC
25 RAT K815 01BC

25 FA R HR AT K 4213t 02BC
25 FA R HRAT K 2213t 02BC
25 A 477K 8213t 01BC

25 FA R HRAT K 2213t 02BC
25 FA R HRAT K 2213t 02BC
25 HEF AT R 01

25 HF TR T 01

25 HF HAT R T 01

25 HF TR T 01

25 1t F HAT R T 01

25 RAT 2 F A5 01A(BC)
25 RAT 2 A5 01A(BC)

25 RAT 2 F A5 01A(BC)

25 VR BT K 845t 02

25 TAT 4% At 03BC
21 BUARAT — 4% 02

22 AT B A5 028
22 #AT R BT AAT 02B
23 AT R B AT 01B
23 AT R B AT 01B
23 AT R BT AT 01B
23 AT R B AT 02B
23 AT R BT AT 02B
23 AT R BT AT 02B

23 FAT B AT 03B

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

1.9075

1.9125

1.9075

1.9125

1.91

1.9075

1.905

1.96

1.935

1.9125

1.9125

1.91

1.91

1.91

1.91

1.91

1.91

1.91

1.91

1.9075

1.9075

1.9075

1.9075

1.9075

1.9075

1.99

1.96

1.99

1.9625

1.99

1.99

1.96

1.99

1.99

1.775

1.775

1.775

1.775

1.775

1.9075

1.91

1.9075

1.91

1.995

2.03

2.035

2.0475

2.0475

2.0475

2.055

2.055

2.06

2.055



8.3Y+5Y
8.3Y+5Y
8.35Y+5Y
8.35Y+5Y
8.55Y+5Y
8.78Y+5Y
8.78Y+5Y
8.78Y+5Y
9.13Y+5Y
9.93Y+5Y(K 1)
9.93Y+5Y({K 1)

9.93Y+5Y(fK 1)

9.96Y+1Y(fK 2)

3 / Derek Huang, Liyuan Zhong, Austin Lin

232380074.1B

232380074.1B

232380079.1B

232380079.1B

232480002.1B

232480012.1B

232480012.1B

232480012.1B

232480062.1B

232580017.1B

232580017.1B

232580017.1B

312510005.1B

23 AT R BT A 03B
23 RAT A5 03B
23 SEAT R A5 01B
23 ZEAT R FE A5 01B
24 AT R FEAAT 01B
24 AT Z R BT AT 02B
24 AT Z R BT AT 02B
24 RAT R BT AT 02B
24 TAT 2% A it 01B(BC)
25 AT R B A4 01B(BC)
25 AT R W44 01B(BC)
25 AT R B AT 01B(BC)

25 RAT TLAC JEW&E A fik
01C(BC)

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.055

2.06

2.055

2.055

2.055

2.055

2.055

2.055

2.055

2.0625

2.065

2.065

2.05
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