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C NEX LEEE#TEE

Shanghasl CFETS NEX intermational Money Broking

[2024-11-05]

B ==

SHRTHRE 183 12 7 REAE[EIWE(E, EEWEILE 3828 12, BEFEFE 3645 12,

EfRAmE 262D 240015 1.37-1.375; 2.78Y 240016 1.5125-1.53; 4.69Y 240014 1.769-1.7825; 6.64Y 240013 1.973-2.00; 9.55Y
240011 2.115-2.1275; 28.94Y 230023 2.28-2.298,

e H [E 5% ) 1.3800 1.5300 1.7800 1.9975 2.1210 2.2950
A H E (%) 1.3750 1.5125 1.7700 1.9750 2.1160 2.2875
51 (%) -0.0050 -0.0175 -0.0100 -0.0225 -0.0050 -0.0075

L

ERUMRAE 262D 240421 1.665; 4.3Y 240203 1.825-1.8725; 5.96Y 200215 2.035-2.05 ; 9.66Y 240420 2.235-2.245,

IR T T I O

WE H 3F E TT 4 il i (%) 1.6450 1.8125 1.9100 2.1000 2.2425
A H AE B T 4 a7 (%) 1.6450 1.8150 1.9150 2.1000 2.2400
AE(%) 0.0000 0.0025 0.0050 0.0000 -0.0025
WE H [ 7157 (%) 1.6750 1.7800 1.8700 2.1075 2.2100
4 H E I (%) 1.6600 1.7800 1.8675 2.1000 2.2025
ARE(%) -0.0150 0.0000 -0.0025 -0.0075 -0.0075
B e

S BIRITIERERMMIZRIRRIER, M EEEF 2025 F Q2 #fR. Ein/sE, 27D 012480741.1B 24 i@Mgkiz SCPO0T AAA 7£ 1.93%pk
T ([HE-1HE) , BESHAES, 49D 012483448.IB 24 @ "/F SCP008  AAA £ 1.96%m3z (IHEMNE) , ESHAES, PKiHS@E,
139D  012481991.1B 24 #5&4H] SCPO05 AAA TE2.19%FE3Z (ff{E-9 (1E) , RITHAES, 146D 012482051.1B 24 FRKE
SCP003 AAA 7£2.06%mk3 (fHE-3UE) . ESHAIEY,; Kin/Am, 203D 042480276.B 24 FgH3 CPO08 AAA 1 1.95%F%3Z (f&fE-1 1L

B) . [RITHEIRIT, 224D 012483181.1B 24 FLfHEE SCPO14  AAA £ 230%p32 (fHfE+3 &) , RITHEES, Bin, PRIHKEEERITSBERT

T,
| W [ M| M| M| M | 1M
AAA 1.8 1.94 2 2.03 2.03
AA+ 1.9 1.96 2 2.05 2.07
Y [l
AA 1.98 2.06 2.08 2.1 2.08
AA- 2.01 2.16 217 2.2 2.27
AAA 19 | -10 195 -1 2.0 0 203 0 205 -2
SRS AA+ 1.9 0 | 199 -3 2.0 0 205 0 2.1 -3
(BP) AA 198 0 206 0 208 0 | 211 -1 215 -7

AA- 2.03 -2 2.18 -2 2.22 -5 2.25 -5 2.27 0



B ou=me

SHPEGEELE, 1-3 FEEhE, 20 IR MTN004 (AAA, 1.1Y) 7E 2.08%fH{EMERET; 23 #555H MTN004 (AAA, 1.76Y)
£ 2. 23%fHEMEME; 24 B MTNOO3A (AAA, 2.7Y) 1£ 2.33%IHEREMR; 3 5 FHIR, 24T MTNOO1T (AAA, 4.39Y) £ 231%fHENE
FR3Z; 24 I MTNOO4 (AAA, 4.61Y) BRASTE 2.51 %BENERAS; 24 ESE MTNOO03 (AAA, 4.97Y) RRAZTE 2.45%fHEME, 5Y RUALHR, 24
IR MTNOT0 (AAA, 9.68Y) £ 2.62%=fh{E 3bp A3, 24 HIEIRE MTNO14 (AAA, 9.96Y) BATE 2.87%, {KfHE 1bp RIEME. ST

= SHYPEWERS, EEMi.

I T A N R R T
AAA + 2.02 2.18 2.31 2.46 None
AAA 2.13 2.29 2.49 None None
BITU =R
AA+ 2.32 2.41 2.68 None None
AA 2.41 2.56 2.96 None None
AAA+ 2.03 -1 2.19 -1 2.32 -1 2.47 -1 None @ None
SRS EhRIER AAA 2.15 -2 2.3 -1 2.5 -1 None = None None | None
(BP) AA+ 233 -1 243 -2 2.7 > | None None None None
AA 2.43 -2 2.58 -2 2.97 -1 None | None | None | None

B cus

SHEBWRRREEER, B2, 58, 17, RONFAREESS5. JR0HE, 2148501 AAA lRRTE 1.92%, B, BEXLA, 21
ERIfk 02 AAA BRETE 1.94%, 23 3KiT K1 05 AAA FREXTE 2.07%, IR/, 24 5 02 AAA FRRATE 2.54%, E&EH, RGN, 195 AA R
Z(E2.50%., 231@PH02 AA+ BATE2.23%, 35S, BWSEA. Kim/SH, 2485104 AAARLAIE2.805%, E&EH, EEXA. 245104 AAA

FRSSIE 2.69%, STESEH, (RISIA. 24 BB 02 AA+ FRSSE 2.59%.

|

SHIRMTREDMAIRER, BRIKEK, BRI EMNTHENT. 19 #RRITKERMRMZ 2070 2.03 (fHE) (MNE, BEELAKE. 20 HifE
HRATKERARZAE 2.04 (+0.5) V&, BYLES, 20 FERITHR 01 pli3zfE 2.04 (+1) &, E£X5E. 21 ZRIFIT R 01 HaZE 2.12 (HE)
K, SRR, 22 RITTRBMR 02A piR2 2.21 £2.22 (+2) KA, EEXES, 23 BT REAM 02A BaE 229 (-1) &, EUL
. 24 RITKEMR 01 BZ 2.39F1 2.4 (+2) &, FRSLsm. 24T RRITRERMR01B BAIE 2.65 (1HE) NE, RIELEHNES. BES
HE, KTRRDHITESXATRS. 11D 21 [TAIRT/IVERMEE 2.02F0 2.05 (+9) VB, KELEIT. 1.53Y 23 hERTREESRE 01 K32 1.61 &

1.63 (+2) XA, $RITEES. 2.68Y 24 PSIRITHR 01 pliaZigfit 100 18, EE5FmESLRIT. 2.98Y 24 321715 03BC 3z 2.1 (+0.5) , EEL5A.

-
R=minMRRERE. RERSHE, AT, REKEFFNXZETITHRBBEELIRANERT, SERRETREREUENILARS, FTKEKES.

IR, SEEWTDIRRA. MHFRIT, WIMNSENTCRRMTR AA+SHIVNESLR, Mi=iRiR, Fgdrs Tk 0.25-0.5pt, Rl KithEFR#E 0.1-

0.25pt,
< EEREALES
BRRH FEERB (KiTH)

17D 012480657.1B 24 EE34Z1% SCPOO1 AA 2.15
19D ({4 1) 012480624.1B 24 FZ= SCPO02 AA+ 2.35
27D 012480741.1B 24 iEMEEH SCPOOT AAA 1.03
29D 012483464.1 24 {ERISEAL SCPO21 AAA 19
48D 012481128.1B 24 FU2E SCP002 AA 2.23
49D 012483448.1B 24 thEE— 5 SCP0O08 AAA 1.96
50D 012481946.B 24 sh#F; SCPO09 AA+ 2.45
105D 012482534.1B 24 MR SCPO06 AAA 2.09
109D(fk 2) 012481988.18 24 B3 TI® SCPO07 AA+ 23
109D(fk 2) 042480085.1B 24 ESTRER= CPOO1 AAA 3.55
115D 012481729.18 24 T TH#R SCPO02 AA+ 2.16
115D 012481729.18 24 T TH#R SCPO02 AA+ 2.16
119D 012482650.1B 24 HuMIENEx SCPO07 AAA 2.09
130D(fk 2) 012481863.18 24 fits#R SCPOO3 AAA 2.03
139D 012481991.18 24 He£EHF SCPOO5 AAA 2.19
139D 012481991.18 24 He4 £ SCPOO5 AAA 2.19
146D 012482051.18 24 ~RARER SCPOO03 AAA 2.06
146D 012482051.18 24 ~RARER SCPOO03 AAA 2.06

154D 012482127.1B 24 $33%18 SCP0O05 AAA 2.05



168D
168D
171D
171D
171D
174D
174D
175D
182D
182D
182D
194D({%X 1)
196D
196D
196D
203D
203D
216D
216D
216D
220D
220D
224D
234D
234D
245D
263D(fk 2)
288D
295D
295D
297D
324D

BRR FHHD FSRI (RITHH) _

12D(fk 1)
22D
28D

32D(fk 2)

32D(fk 2)
48D
63D
66D
70D

75D+2Y

77D+2Y
94D
129D
136D

138D({k 1)

138D({k 1)

143D+2Y({k 1)
143D+2Y({k 1)
145D +2Y
157D +NY
157D +NY
160D +NY
160D
160D
162D
166D +3Y
170D

186D({X 2)

269D +NY

269D +NY
280D
287D +2Y
314D
314D
314D +NY
314D +NY

012483387.1B
012483387.1B
012483452.1B
012483452.1B
012483452.1B
012482359.1B
012482359.1B
012483496.1B
012482392.1B
012482388.1B
012482388.1B
042480368.1B
042480379.1B
042480379.1B
042480379.1B
042480276.1B
042480276.1B
012483042.1B
012483042.1B
012483042.1B
072410177.1B
072410177.1B
012483181.1B
012483280.1B
012483280.1B
012483255.1B
012483461.1B
042480490.1B
042480439.1B
042480439.1B
042400073.1B
042480498.1B

102102323.1B
101901616.1B
102103170.1B
102103185.1B
102103185.1B
102103320.1B
102280034.1B
102280045.1B
102280089.1B
102280144.1B
102280182.1B
102380152.1B
102382564.1B
102382511.1B
102380648.1B
102000441.1B
102280649.1B
102280649.1B
102280654.1B
102380818.1B
102380818.1B
102300344.1B
102000666.1B
102000666.1B
102000686.1B
102380989.1B
102000802.1B
102281076.1B
132380053.1B
132380053.1B
102200197.1B
102281858.1B
102281915.1B
102382479.1B
102382472.1B
102382472.1B

24 HuMIENEk SCP008
24 HuMIENEk SCP008
24 1ImZRFEER SCPO11
24 ImZRFEER SCPO11
24 ImZRFEER SCPO11
24 YRETEXR SCP003
24 fRETEXR SCP003
24 EafinAEEE SCP006
24 S27T3#% SCPOO1
24 1EERIE SCP002
24 1EERIE SCP002
24 E8jxJ CPO10
24 E8jxJ CP0O12
24 E8jxJ CP0O12
24 E8jxJ CP0O12
24 EgF8 CP008
24 EgF8 CPO08
24 BBA3ZIE SCPO05
24 BBA3ZIE SCPO05
4 ERB3%E SCPO05
24 EZ=E X CP005
24 EZ=E LR CP005
24 ZFHER SCPO14
24 X SE# SCP002
24 X BE# SCP002
24 [ )hif=Rg SCPOO07
24 REGEE SCP008
24 BB CP024
24 KK RE CP002
24 KK & CP002

24 EhgeR CP001 (RIEIZEHE)

24 =518 CP012

21 BBFFH& MTNOO1
19 Ki#ZE MTNOO1
21 A= MTN002
21 EFER MTNOO4
21 EFER MTNOO4
21 A= MTNOO3
22 T4t MTNOOT
22 ZRREIE MTNOO1 ()
22TCL £ MTNOOT1
22 ;TZR¥ER MTNOO
22 &4 MTNOO1
23 EfeB 71 MTN002
23 Bz MTNO14
23 ARz MTNO13
23 RIZH MTNOO2
20 &M 4& MTNOO1
22 BNk MTNOOT
2 BEMIEEE MTNOOT
22 BT EE MTNOO3
23 #582 MTNOOS
23 #EE MTNOO8
23 #EE MTNOO9
20 K1#2E MTNOO1
20 K1#2E MTNOO1
20 FRMiRkEE MTNOOT
23 #2148 MTNOO1
20 Fi¥EiE MTNOO1
22 7= MTNOO2
23 ARG A EE GN0O4
23 ARG A EE GN0O4
22 HEZIE MTN003
22 #iEgEr= MTNOO2

22 TP MTNOOT (R EUZEHE)

23 FofFT S MTNOO1
23 HEEE MTNO39A
23 HEEE MTNO39A

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
AA

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

2.1
2.1
2.7
2.7
2.7
2.18
2.18
2.18
2.17
2.17
2.17
1.98
1.96
1.96
1.96
1.95
1.95
2.9
2.9
2.9
1.92
1.92
2.3
2.08
2.08
2.1
2.07
1.97
2.09
2.09
2.43
2.4

2.15%
2.03%
2.20%
2.10%
2.10%
2.20%
2.10%
1.89%
2.16%
2.14%
2.31%
2.18%
2.32%
2.32%
2.33%
2.33%
2.18%
2.18%
2.19%
2.10%
2.10%
2.09%
2.15%
2.15%
2.18%
2.27%
2.06%
2.20%
2.20%
2.20%
2.21%
2.15%
1.99%
2.40%
2.10%
2.10%



348D +2Y
349D
352D
353D +NY
359D +NY
363D +2Y
1.05Y({x 1)
1.08Y+NY (& 2)
1.08Y+NY (& 2)
1.08Y+NY({k 2)
1.1Y
1.1Y+NY({k 2)
1.14Y
1.14Y
1.19Y
1.2Y
1.2Y+2Y
1.41Y+NY
1.43Y
1.43Y

1.43Y({x 1)

1.47Y
1.48Y+NY
1.48Y+NY
1.5Y+2Y
1.59Y
1.59Y
1.59Y
1.72Y
1.76Y
1.8Y(fk 1)
1.82Y({X 1)
1.89Y({X 1)
2.07Y
2.07Y
2.13Y
2.21Y
2.32Y(fk 1)
2.38Y+NY
2.43Y+NY
2.45Y(fk 1)
2.62Y(fk 1)
2.62Y
2.77Y+NY
2.77Y+NY
2.77Y+NY
2.81Y({k 2)
2.81Y({k 2)
2.81Y({k 2)
2.81Y({k 2)
2.82Y
2.82Y
2.82Y
2.83Y({K 1)

2.86Y(1K 1)

2.88Y
2.96Y
2.97Y({k 1)
2.97Y({k 1)
2.98Y
3.69Y+NY
4.04Y (1% 1)
4.33Y
4.43Y
4.54Y({k 1)
4.54Y({k 1)
4.54Y({k 1)
4.54Y({k 1)
4.64Y
4.66Y

102282287.1B
102382787.1B
102001960.1B
102282344.1B
102382932.1B
102282380.1B
102383154.1B
102383255.1B
102383255.1B
102383255.1B
102282691.1B
102383319.1B
102484649.1B
102484649.1B
102100061.1B
102380091.1B
102380131.1B
102481323.1B
102380814.1B
102380814.1B

102380822.1B

102381008.1B
102481878.1B
102481878.1B
102381141.1B
102383282.1B
102383282.1B
102101037.1B
102101386.1B
102382012.1B
102483692.1B
102382306.1B
102382644.1B
102383218.1B
102383218.1B
102383409.1B
102400590.1B
102480580.1B
102481080.1B
102481432.1B
102481585.1B
102482388.1B
102482403.1B
102281778.1B
102281778.1B
102281778.1B
102483858.1B
102483858.1B
102483858.1B
102483857.1B
102281983.1B
102281983.1B
102282013.1B
102483963.1B

132280085.1B

102282147.1B
102484525.1B
102484600.1B
102484542.1B
102484674.1B
102300398.1B
101373005.1B
102480723.1B
102481384.1B
102481968.1B
102481968.1B
102481968.1B
102481968.1B
102400832.1B
102482869.1B

23 17MAiE

22 L& MTNO04
23 JEERE MTNOOS
20 #piEEE MTNOOT
22 HIEEA MTNOO3
23 EZ2FF MTNOO3
22 FMER; MTNOO4

23 FEamET MTNOOSA

23 384 MTNOOT
23 384 MTNOOT
23 88 MTNOOT
22 B3GEYG MTNOO2
23 Z354% MTNOO5
24 25THH3% MTNOO1
24 25THH#% MTNOO1
21 #BER MTNOO1
23 4t MTNOO1
23 iR MTNOO1
24 EE%R#E MTNO05

23 E15& MTNOO1(FIEIEHR)
23 E15& MTNOO1(FIBIEHR)
23 FREREF MTNOOT(RIEIE

1)

iEHNAZE MTNOO2
B3z MTNO02
23 E=IFE MTNOO1
23 iEtgEE MTNO14
23 iEtgEE MTNO14
21 #EEET MTNOO1
21 A1 MTNOO1
23 X535 MTNOO1
24 B)l5E MTN0O02
23 78T MTNOO3
23 EeeiE MTNOO7
23 BRiMEEE MTNOOS
23 BRiMEEE MTNOOS
23 FEaEitEEk MTNOOS
24 EReiEl MTNOO2
24 K3EEE MTNOO1
24 FzZ=f MTNOO1
24 #iI32 T MTNOO1
24 EHNHE MTNOO1
24 BLAZE MTNOO1
24 Fri8E MTNO03
22 FEatki& MTNOO2
22 FEatki& MTNOO2
22 FEgEIE MTNOO2
24 B8R MTNOO5
24 B8R MTNOO5
24 B8R MTNOO5
24 E8R MTNOO1
22 EBR MTNO10
22 EBR MTNO10
22 #FMEFF MTNOO2
24 R FR MTNOO4

22 EKE3Z GNOO03(FRH#N

f®)

22 FI 1 MTNOO1
24 Eifg MTN002
24 HREB MTNO11

24 R ||El#z= MTNOOT
24 1&73 MTNOO5
23 jP#T MTNO0O1
13 SEkEE MTNOO3
24 IitEEk MTNOO3

24 ;AP ZE MTN002
243C£ MTNO0O3
243C£ MTNO0O3
243C£ MTNO0O3
243C£ MTNO0O3

24 H7REE MTNOO3
24 SHIHIE MTNOOTB

MTNOO1(4E8)

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

AAA

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

AA/AA+

AAA

AAA

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

2.08%
2.35%
2.40%
2.43%
2.59%
2.20%
2.19%
2.56%
2.56%
2.56%
2.26%
2.40%
2.16%
2.16%
2.06%
2.11%
2.28%
2.60%
2.22%
2.22%

2.14%

2.28%
2.42%
2.42%
2.41%
2.61%
2.61%
2.57%
2.03%
2.35%
2.54%
2.93%
2.47%
2.52%
2.51%
2.17%
2.54%
2.29%
2.49%
2.68%
2.42%
2.57%
2.57%
2.49%
2.49%
2.49%
2.17%
2.17%
2.17%
2.17%
2.175%
2.175%
2.53%
2.24%

2.30%

2.21%
2.23%
2.20%
2.28%
2.46%
2.60%
2.37%
2.38%
2.47%
2.31%
2.31%
2.31%
2.31%
3.90%
2.64%



4.7Y
4.73Y
4.79Y
4.81Y
4.88Y(fk 1)
4.88Y(fk 1)
4.88Y(fk 1)
9.68Y

9.79Y

9.81Y({X 1)
9.96Y (X 2)

SHEIVEREIR

RIFRKE

27D+4Y (K 2)
27D+4Y (K 2)
31D
34D
61D+2Y
63D
68D+8Y
68D+8Y
70D+2Y
125D
135D +2Y({k 2)
138D+3Y
139D+5Y({K 1)
139D+5Y({K 1)
142D
153D
206D
214D +2Y
227D
228D(fk 2)
231D
263D(fk 2)
263D(fk 2)
264D +2Y
265D
279D
282D +1Y
282D +1Y
284D+1Y(fk 1)
291D +2Y
292D(fk 1)
297D+2Y(fk 1)
299D +1Y
305D+1Y({%k 1)
312D +2Y
351D+1Y
353D
355D({x 1)
363D +2Y
1.1Y({k 2)

1.17Y+2.08Y({X 2)

1.21Y
1.21Y
1.33Y({X 2)
1.33Y({X 2)
1.35Y
1.38Y
1.39Y
1.39Y
1.42Y+2Y
1.42Y+2Y
1.44Y
1.44Y
1.5Y
1.55Y({x 1)

102483128.1B
102483261.1B
102483634.1B
102483833.1B
102484217.1B
102484217.1B
102484217.1B
102482949.1B

102483679.1B

102483779.1B
102484465.1B

=58

162317.SH
2180478.1B
2180478.1B
149733.5Z
185089.SH
149765.5Z
196063.SH
114671.SH
114671.SH
185244.SH
163245.SH
115098.SH
115108.SH
2023002.1B
2023002.1B
149073.5Z
166536.SH
250699.SH
194663.SH
240989.SH
194782.SH
255106.SH
182315.SH
182315.SH
137567.SH
137571.SH
137654.SH
251990.SH
251990.SH
115812.SH
182520.SH
115496.SH
182542.SH
252246.SH
188685.SH
137790.SH
197232.SH
252774.SH
137946.SH
148089.5Z
133728.5Z
114925.57
177671.SH
177671.SH
240670.SH
240670.SH
250334.SH
115114.SH
148223.5Z
148223.5Z
115190.SH
115190.SH
115224.SH
175940.SH
251017.SH
115403.SH

24 fERAE MTNO02
24 3C€ MTNOO5
24 & MTN002
24 HRE MTNOO7
24 3C£ MTNO07
24 3C£ MTNO07
24 3C£ MTNO07

24 HeEIE MTNOO1B
24 12 TH MTNOO1(RIBIZE

1)
24 527k MTNOOSA

24 FiEk s MTNO14

RENE (R1TH13)
19 S
21 Hlide R
21 Hlide R
21 438 01
21 545 02
22 £5BE 01
G22 FHL V
23 &5fH 02
23 f&BH 02
22 352 01
20 FifE G4
23 5K{T K1
23 ) 02
20 FHEAE
20 FHEAE
20 Fif8 02
20 /8#5 01
23 i 01
22 #AE 01
24 {542 S3
22 HH 05
24 A D2
22 5572 03
22 5572 03
22 3% G2
22 8% 07
22 1Bk G4
23 &z 02
23 &z 02
23 FEFR 01
22 |I%3Z 03
23 57003
22 =H 02
23 Eiis; 03
21 HGI 01
22 183% G3
215512 02
23 887 05
22 3% G1
22 i#iFE G1
23 @& 04
213K% 01
2132 01
2132 01
24 S G1
24 YEIE G1
23 plis 01
23 #E%X K1
23 ERIE C3
23 ERIE C3
23 EiM 01
23 EiM 01
23 3% G4
21 Iimfiz 02
23 B8 01
23 IRIE 04

AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA
AAA

AA

AA/AA+
AA/AA+
AAA
AAA
AAA
AA
AA+
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AA/AA+
AAA
AAA/A-T
AAA
AA+
AA+
AA+
AA+
AAA
AAA
AA+
AA+
AAA
AA+
AA+/AAA
AA+
AA
AA+
AA+
AA+
AA+
AAA
AAA
AAA
AA/AAA
AA
AA
AAA
AAA
AA/AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA/AA+
AAA

2.93%
2.31%
2.60%
2.35%
2.31%
2.32%
2.32%
2.88%

2.87%

2.985%
2.87%

2.50%
3.00%
3.00%
1.92%
1.94%
2.10%
2.42%
2.23%
2.23%
2.13%
1.93%
2.07%
2.30%
2.14%
2.14%
2.12%
2.24%
2.65%
2.13%
1.95%
2.30%
2.75%
2.46%
2.46%
2.34%
2.10%
1.94%
2.44%
2.44%
2.23%
2.16%
2.43%
2.43%
3.50%
2.26%
2.35%
2.60%
2.40%
2.11%
2.16%
2.20%
2.47%
2.28%
2.28%
2.02%
2.02%
3.60%
2.12%
2.10%
2.10%
2.16%
2.16%
2.02%
2.22%
2.50%
2.04%



1.57Y

1.64Y
1.64Y({%X 2)
1.64Y({X 1)

1.72Y+NY/({k 2)

1.75Y+2Y
1.75Y
1.75Y+1Y
1.75Y+1Y
1.76Y
1.76Y
1.78Y({k 2)
1.82Y({x 1)
2.02Y
2.02Y+2Y
2.05Y+NY
2.06Y
2.12Y+2Y
2.17Y+NY
2.18Y
2.31Y({X 2)
2.35Y+2Y
2.35Y+2Y
2.37Y+2Y
2.37Y+2Y
2.46Y
2.46Y
2.47Y
2.61Y+NY
2.61Y+NY
2.61Y+NY

2.72Y+NY({X 1)

2.97Y+2Y
4.08Y+NY
4.1Y
4.1Y
4.13Y+NY
4.13Y+NY
4.13Y+NY
4.56Y({Kx 1)
4.58Y
4.75Y

4.88Y+NY({k 1)

4.97Y
4.98Y+NY
4.98Y
4.98Y
8.07Y
8.98Y
9.46Y({X 2)
9.46Y({X 2)
9.58Y
9.76Y
21D
21D
126D +2Y
167D
168D +2Y
172D({k 2)
221D(fk 2)
319D(fk 2)
1.17Y
2.18Y+2Y
2.34Y+2Y
2.39Y
2.59Y+2Y
2.59Y+2Y
2.63Y
4.93Y
5D(£ 1)
11D(f% 2)
11D(f% 2)

251054.SH
148346.5Z
115558.SH
188299.SH
148393.5Z
188484.SH
149580.5Z
137612.SH
137612.SH
115763.SH
115763.SH
115797.SH
188631.SH
188998.SH
240213.SH
240309.SH
253123.SH
133731.5Z
253496.SH
253449.SH
148610.5Z
133778.5Z
133778.5Z
240743.SH
240708.SH
254533.SH
148711.5Z
117222.5Z
148776.5Z
148776.5Z
148776.5Z
241324.SH
256193.SH
282380002.1B
148542.57
148542.57
282380005.1B
282380005.1B
282380005.1B
241041.SH
241024.SH
148847.5Z
241628.SH
271197.SH
241858.SH
256067.SH
256067.SH
138624.SH
240164.SH
240924.SH
240924.SH
241070.SH
148845.57
032400737.1B
032400737.1B
032280274.1B
032280338.1B
032280438.1B
032380410.1B
032480512.1B
032380919.1B
032380007.1B
032480037.1B
032480224.1B
032400666.1B
032480501.1B
032480501.1B
032400794.1B
032481106.1B
2128035.1B
2128041.1B
2128041.1B

23 BF3% 01
23T 02
23 E% 02
21 #% G1
23 B8 YKO2
21 i 14
21 2332 02
22 SRR
22 SRR
23 IRIE C2
23 IRIE C2
23 {51% C8
21 E% 03
271 1BIE C8
23 EE K2
#T YK19
23 X}k 01
23 &= 01
24 SFEFF Y1
24 EgEE 01
24 Rk 01
24 &% 01
24 &4z 01
24 7=k 01
24 #5501
247187 02
24 % 06
24 IMEFRIE EB
24 & Y1
24 & Y1
24 & Y1
FSH KY02
24 llmiF 02
23 K5 KELR 01
23 Hifg 04
23 Hifg 04
23 KFEANEKELR 01
23 KFEANEKELR 01
23 KFEANEKELR 01
24 3Pt 01
24 [fif3 02
24 —81 02
B KY14
24 7532 03
Bk KY15
24 fEieg 02
24 fEsieg 02
22 @& 02
23 5= G9
24 th{, 04
24 th{, 04
24 &M 04
24 B£ 02
24 H#II"J&Hr PPN002
24 I J&Hr PPN002
22 E3 M PPNOOT
22 3Z=ERt PPNOO1
22 jEERiE PPNOO1
23 % PPN0O0O4
24 5L FH% PPN0OO3
23 JIFBE#= PPNOO4
23 Z=34U5#% PPNOO1
24 =A% & PPNOOT
24 EE PPNOO1A
24 TEMIHEE PPNOO2
24 +iEtH#= PPNOO1
24 +iEtH#= PPNOO1
24 Y92584% PPNOO1
24 #HkZFF PPNOO1B
21 HE84R17 02
21 IRRIT/IMIR
21 IRRIT/IMIR

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

AA/AAA
AAA
AAA
AAA
AA+
AAA

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

AA

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

AAA
AAA
AAA

2.46%
2.28%
2.13%
2.46%
2.25%
2.15%
2.50%
2.48%
2.48%
2.18%
2.18%
2.16%
2.17%
2.20%
2.17%
2.27%
2.68%
2.33%
2.67%
2.65%
2.19%
2.40%
2.40%
2.47%
2.28%
2.76%
2.20%
105
2.46%
2.46%
2.46%
2.46%
100
2.55%
2.82%
2.82%
2.55%
2.55%
2.55%
2.36%
2.52%
2.37%
2.63%
2.37%
2.63%
2.59%
2.59%
2.45%
2.40%
2.69%
2.69%
2.805%
2.88%
2.50%
2.55%
2.25%
2.14%
2.45%
2.45%
2.40%
2.20%
2.50%
2.53%
3.05%
2.53%
2.60%
2.600%
2.54%
4.30%
2.25%
2.02%
2.05%



28D +NY 1920076.1B 19 BFRITKER R AAA 2.03%
28D +NY 1920076.1B 19 BFRITKER R AAA 2.00%
44D +5Y 190311.1B 19 #HH 11 --/-- 1.95%
69D 2220001.1B 22 RIMNERIT/IVAMER AA+ 1.96%
69D 2220001.1B 22 RIMNERIT/IVAMER AA+ 1.96%
81D({k 2) 2228007.1B 22 SHEARRTT 01 AAA 1.93%
112D+NY 2028003.1B 20 FZLRI1TKER 01 AAA 2.10%
112D+NY 2028003.1B 20 FZIRI1TKER 01 AAA 2.10%
133D+NY 2028006.1B 20 HBfETRIToK &R AAA 2.04%
133D+NY 2028006.1B 20 HphEERI TSR AAA 2.04%
166D +5Y ({k 2) 2020022.1B 20 FAFERIT—4% 01 AAA 2.05%
176D +NY 2028014.1B 20 thER KSR 01 AAA 2.05%
182D +5Y 2028013.1B 20 RAVSRIT—4% 01 AAA 2.03%
188D+NY 2028017.1B 20 RAVSR1TK LR 01 AAA 2.06%
197D +5Y 2028018.1B 20 RIBIRIT K AAA 2.03%
236D +5Y({k 2) 2028022.1B 20 BRERIT—% AAA 2.14%
236D +5Y({k 2) 2028022.1B 20 BRERIT—% AAA 2.14%
236D +5Y({k 2) 2028022.1B 20 BRERIT—% AAA 2.14%
292D+NY({% 1) 2028032.1B 20 RAARTTREFR 02 AAA 2.065%
313D+5Y({k 2) 2028033.1B 20 BIHRIT R AAA 2.04%
320D+5Y({k 2) 2028038.I1B 20 HERIT—4% 01 AAA 2.04%
320D+5Y({k 2) 2028038.I1B 20 HEERIT—4% 01 AAA 2.04%
320D+5Y({k 2) 2028038.I1B 20 FEER{T—4% 01 AAA 2.04%
321D+NY 2028037.1B 20 FERIRI TR = AAA 2.08%
344D +NY 2028042.1B 20 SRR R AAA 2.08%
349D 2228050.1B 22 FERERTT AAA 1.90%
363D+5Y({k 1) 2028044.1B 20 I &IRIT—4% 01 AAA 2.085%
1.03Y+5Y({k 2) 2028049.1B 20 TrSR1T—4% 02 AAA 2.045%
1.03Y+5Y({k 2) 2028049.1B 20 TrSR1T—4% 02 AAA 2.045%
1.03Y+5Y({k 2) 2028049.1B 20 TrSR1T—4% 02 AAA 2.04%
1.03Y+NY 2028048.1B 20 FERITKEE K 02 AAA 2.07%
1.15Y+5Y({k 1) 200219.I1B 20 EFF 19 --/-- 2.05%
1.15Y+5Y({k 1) 200219.I1B 20 EFF 19 --/-- 2.05%
1.15Y+5Y({k 1) 200219.I1B 20 EFF 19 --/-- 2.05%
1.53Y({k 2) 2328013.1B 23 FERITERESRNE 01 AAA 1.61%
1.53Y({k 2) 2328013.1B 23 FERITERESRNE 01 AAA 1.61%
1.53Y({k 2) 2328013.1B 23 FERITERESRNE 01 AAA 1.63%
1.59Y+NY 2128022.1B 21 RIBRI TR &R AAA 2.15%
1.76Y+5Y({k 1) 2128025.1B 21 BRIRIT 4% 01 AAA 2.12%
1.76Y+5Y({k 1) 2128025.1B 21 BRIRIT 4% 01 AAA 2.12%
1.76Y+5Y({k 1) 2128025.1B 21 BRIRIT 4% 01 AAA 2.12%
1.76Y+5Y({k 1) 2128025.1B 21 BRIRIT 4% 01 AAA 2.12%
1.76Y+5Y({k 1) 2128025.1B 21 BRIRIT 4% 01 AAA 2.125%
1.8Y+5Y({k 2) 2128028.1B 21 mpAEsRIT—4% 01 AAA 2.135%
1.8Y 2328021.1B 23 2R 1T/VAMER 01 AAA 2.00%
1.85Y+5Y({k 2) 2121039.1B 21 FRERRES—4% 01 AAA 2.30%
1.85Y+5Y({k 2) 2121039.1B 21 RRERIRE —4% 01 AAA 2.30%
1.85Y+5Y({k 2) 2121039.1B 21 RRERIRE —4% 01 AAA 2.30%
1.97Y+5Y({k 1) 2120092.1B 21 HERIT—4% 01 AAA 2.24%
2.02Y+5Y 2128036.1B 21 FRIT R AAA 2.23%
2.03Y+5Y({k 1) 2128039.1B 21 FER{T—4% 03 AAA 2.15%
2.04Y 2320057.1B 23 KR IT /MR AAA 2.11%
2.06Y+NY 2128044.1B 21 TigtR1TKeEx% 02 AAA 2.21%
2.09Y+NY 2128047.1B 21 BRI Tk R AAA 2.24%
2.11Y+5Y({k 1) 2128049.1B 21 ERIRIT 4% 05 AAA 2.165%
2.11Y+5Y 2128051.1B 21 TRtRIT—4% 02 AAA 2.17%
2.11Y+5Y 2128051.1B 21 TRtRIT—4% 02 AAA 2.17%
2.15Y+NY 2120118.1B 271 TSR oK &R AAA/AA+ 2.39%
2.15Y+NY 2120118.1B 271 TSR oK &= AAA/AA+ 2.40%
2.19Y+5Y 2228003.1B 22 3RIT”4% 01 AAA 2.215%
2.19Y+5Y 2228003.1B 22 3VRIT”4% 01 AAA 2.215%
2.19Y+5Y 2228003.1B 22 2ERIT 4% 01 AAA 2.215%
2.22Y+5Y({k 2) 2228006.1B 22 HERIT 4 01 AAA 2.16%
2.22Y+5Y({k 2) 2228006.1B 22 HERIT 4 01 AAA 2.19%
2.31Y+5Y 2228014.1B 22 ABIRIT 4% 01 AAA 2.19%
2.31Y+5Y 2228014.1B 22 RBIRIT 4% 01 AAA 2.19%
2.31Y+5Y 2228014.1B 22 RBIRIT 4% 01 AAA 2.19%
2.31Y+5Y 2228014.1B 22 RBIRIT 4% 01 AAA 2.19%
2.31Y+5Y 2228014.1B 22 E@RIT 4% 01 AAA 2.19%
2.33Y 212380032.1B 24 SHEAIRITIR 01 AAA 2.05%
2.36Y 2420009.1B 24 S TRITR G 02 AAA 1.92%
2.37Y(1k 1) 2420013.1B 24 At55R1T 01 AAA 2.11%




2.43Y+NY 2228023.1B 22 HERITKER 01 AAA 2.24%
2.47Y(1k 1) 212400004.1B 24 SEAERIT/IMSE AAA 2.08%
2.53Y+1Y 312400001.1B 24 T43 TLAC IEEAHE 01A AAA 2.19%
2.53Y+1Y 312400001.1B 24 T43 TLAC IEEAHE 01A AAA 2.19%
2.54Y+1Y({k 2) 312410001.1B 24 47 TLAC IEEAE 01A AAA 2.185%
2.54Y+1Y({k 2) 312410001.1B 24 47 TLAC IEEAE 01A AAA 2.19%
2.68Y 212400007.1B 24 h{SRITHR 01 AAA 100
2.68Y 212400007.1B 24 h{ERITHR 01 AAA 100
2.68Y 212400007.1B 24 h{ERITHR 01 AAA 100
2.75Y+5Y 092280033.1B 22 PRIT B AR 01 AAA 2.30%
2.76Y 2420034.1B 24 EIJERRE T 01 AAA 2.27%
2.79Y+5Y(k 1) 092280065.1B 22 THTRAAR 03A AAA 2.215%
2.82Y+1Y 312410005.1B 24 747 TLAC IEE AR AAA 2.21%
01A(BC)
2.88Y+5Y 092200008.1B 22 RIT”RB AR 02A AAA 2.20%
2.88Y+5Y 092200008.1B 22 RIT”REB AR 02A AAA 2.22%
2.88Y+5Y 092200008.1B 22 RIT”REB AR 02A AAA 2.215%
2.88Y+5Y 092200008.1B 22 RIT”REARR 02A AAA 2.215%
2.88Y+5Y 092200008.1B 22 RIT”REB AR 02A AAA 2.215%
2.88Y+5Y 092200008.1B 22 RIT”REB AR 02A AAA 2.21%
2.89Y 212480058.1B 24 471& 02BC AAA 2.09%
2.98Y 2420050.1B 24 EERIR1T/)MRIR 02 AAA 2.20%
2.98Y 2420050.1B 24 EERIR1T/)MAIR 02 AAA 2.20%
2.98Y 2420050.1B 24 EERIR1T/)MRIR 02 AAA 2.20%
2.98Y({k 2) 212400012.1B 24 354745 03BC AAA 2.10%
3.01Y+5Y({k 1) 092280131.1B 22 BT REAE 02A AAA 2.21%
3.15Y+5Y 232280012.1B 22 I NERIT =& A% 01 AAA/AA+ 2.43%
3.38Y+5Y 232380006.1B 23 R REAE 01A AAA 2.255%
3.38Y+5Y 232380004.1B 23 RIT—REARE 01A AAA 2.26%
3.4Y+5Y 232380008.1B 23 INREIT —REAE 01 AAA/AA+ 2.59%
3.4Y+5Y 232380008.1B 23 INREIT - REAE 01 AAA/AA+ 2.59%
3.4Y+5Y 232380008.1B 23 I MAREIT A AR 01 AAA/AA+ 2.59%
3.4Y+5Y 232380008.1B 23 I MARBEIT B AR 01 AAA/AA+ 2.60%
3.4Y+5Y 232380008.1B 23 I MAREIT A AR 01 AAA/AA+ 2.60%
3.4Y+5Y 232380008.1B 23 I MARBEIT B AR 01 AAA/AA+ 2.60%
3.68Y+NY 242300001.1B 23 R TIKEE R 01 AAA 2.39%
3.68Y+NY 242300001.1B 23 R TIKEE R 01 AAA 2.39%
3.81Y+NY 242380017.1B 23 RAIT7KEER 01 AAA 2.34%
3.95Y+NY 242380019.1B 23 mpfigkEE(R 01 AAA 2.38%
3.97Y+5Y 232380069.1B 23 BT RARANR 02A AAA 2.29%
3.97Y+5Y 232380069.1B 23 BT RARANR 02A AAA 2.29%
4.03Y+5Y 232380076.1B 23 BT RARANR 03A AAA 2.30%
4.03Y+5Y 232380076.1B 23 BT RARANR 03A AAA 2.30%
4.03Y+5Y 232380078.1B 23 AT _RAARRO01A AAA 2.305%
4.15Y+5Y 092303005.1B 23 OIT”RAEAR 02A --/-- 2.34%
4.15Y+5Y 092303005.1B 23 OIT "R AAR 02A --/-- 2.34%
4.15Y+5Y 092303005.1B 23 T B AR 02A --/-- 2.34%
4.36Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.39%
4.36Y+NY 242400005.1B 24 RAIT7KEER 01 AAA 2.40%
4.36Y+NY({k 1) 242400004.1B 24 mpfisKER(R 01 AAA 2.40%
4.36Y+NY({k 1) 242400004.1B 24 mpfiKER(R 01 AAA 2.40%
4.42Y+5Y({k 2) 232480008.1B 24 T REANE 02A AAA 2.3345%
4.42Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.3345%
4.42Y+5Y({k 2) 232480008.1B 24 TR ANE 02A AAA 2.335%
4.42Y+5Y({k 2) 232480008.1B 24 T REANE 02A AAA 2.335%
4.47Y+NY 242480002.1B 24 MRk EER 01 AAA 2.43%
4.47Y+5Y 232480011.1B 24 RIT_RE AR 02A AAA 2.34%
4.47Y+5Y 232480011.1B 24 RIT_RE AR 02A AAA 2.345%
4.47Y+5Y 232480011.1B 24 RIT_RE AR 02A AAA 2.35%
4.47Y+5Y 232480011.1B 24 RIT_RE AR 02A AAA 2.35%
4.47Y+5Y 232480011.1B 24 RIT_RE AR 02A AAA 2.35%
4.47Y+5Y 232480011.1B 24 RITTREAIE 02A AAA 2.36%
4.47Y+5Y 232480011.1B 24 RITTREAIE 02A AAA 2.36%
4.52Y+5Y 232400018.1B 24 TRERIT T R AN &R 01 AAA 2.425%
4.54Y+5Y 232480020.1B 24 M RIT—RE&E A& 01 AAA 2.40%
4.54Y+5Y 232480020.1B 24 MRIT—R&E AR 01 AAA 2.405%
4.58Y+NY 242400009.1B 24 RIT7K %K 02 AAA 2.39%
4.58Y+NY 242400009.1B 24 RIT7KEHFK 02 AAA 2.395%
4.58Y+NY 242400009.1B 24 RIT7KEHFK 02 AAA 2.40%
4.58Y+NY 242400009.1B 24 IRIT7KEHFK 02 AAA 2.415%
4.6Y+NY 242480004.1B 24 HERT1TKER 01 AAA 2.47%
4.61Y+5Y({k 2) 232400022.1B 24 RREBRIT A AR 01 AAA 2.59%




4.68Y+NY 242480007.1B 24 TH75K%e% 01 AAA 2.40%
4.68Y+NY 242480007.1B 24 TH75K%e% 01 AAA 2.40%
4.73Y+NY 242480008.1B 24 FRTIKER R 01 AAA 2.395%
4.75Y+5Y({k 2) 232400032.1B 24 PEEMRIT A AR 02 AAA 2.59%
4.8Y+5Y 232400036.1B 24 FIRURIT —RE AR 02 AAA 2.43%
4.81Y+NY 242400020.1B 24 3X{T7KERfFR 01BC AAA 2.395%
4.81Y+NY 242400020.1B 24 3X{T7KER{FR 01BC AAA 2.40%
4.81Y+NY 242400020.1B 24 3X{T7KERfFR 01BC AAA 2.405%
4.81Y+5Y 232480061.1B 24 THT-4REAM % 01A(BC) AAA 2.35%
4.81Y+5Y 232480061.1B 24 THT-4EAM % 01A(BC) AAA 2.37%
4.82Y+5Y({k 2) 232480063.1B 24 TRESRIT /A AR 02 AAA/AA+ 2.61%
4.89Y+NY 232480067.1B 24 HLBRITKERR 02 AAA 2.475%
4.89Y+NY 232480067.1B 24 HLBERITKERR 02 AAA 2.48%
4.89Y+NY 232480067.1B 24 HLBRITKERR 02 AAA 2.48%
4.89Y+NY 232480067.1B 24 HLBERITKERR 02 AAA 2.48%
4.98Y+5Y({k 2) 232480073.1B 24 THT-4REAN R 02BC AAA 2.355%
4.98Y+5Y({k 2) 232480073.1B 24 TT-4REAN R 02BC AAA 2.3675%
4.98Y+5Y({k 2) 232480073.1B 24 TT—4REAN R 02BC AAA 2.3675%
4.98Y+5Y({k 2) 232480073.1B 24 TT-4REAN R 02BC AAA 100
4.98Y+5Y({k 2) 232480073.1B 24 TT-4REAN R 02BC AAA 2.37%
4.98Y+5Y({k 2) 232480073.1B 24 TT-4REAN R 02BC AAA 2.3675%
4.99Y+NY 242400029.1B 24 RARITKER R 02 AAA 2.80%
9.75Y+5Y 232480040.1B 24 [T RIRIT " REAR 01B AAA 2.65%
9.75Y+5Y 232480040.1B 24 [T RIRIT " REARR 01B AAA 2.65%
9.75Y+5Y 232480040.1B 24 I RRIT B AR 018 AAA 2.65%
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