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Shanghal CFETS-NEX International Money Broking

[2024-11-27]

B ==

RITNER, AEPAXRRITARRRINESESRE, 11 B 27 BLUEERZR, HEBIRARFFE T 2683 {27t 7 KEAYEME
1, BEFIER1.50%, Wind #iEE7x=, ZH 3021 {Z7Ti#[EMEIHEE.

Ef&7omE 245D 240015 1.36-1.365; 2.73Y 240016 1.4575-1.46; 4.64Y 240014 1.68-1.685; 6.59Y 240013 1.895-
1.9075; 9.51Y 240011 2.052-2.069; 28.9Y 230023 2.241-2.2675,

P N A

FEH ER%) 1.3650 1.4575 1.6650 1.9020 2.0610 2.2550
4 HE ") 1.3650 1.4550 1.6700 1.9025 2.0630 2.2610
T 5(%) 0.0000 -0.0025 0.0050 0.0005 0.0020 0.0060

L

ERMRAE 245D 240421 1.65-1.65; 4.26Y 240203 1.785-1.8275; 6.81Y 210215 2.0275-2.0325; 9.61Y 240420 2.1775-
2.19

-/ | > | | " | "

HESEEPRE (D) 1.6050 1.7850 1.8800 2.0000 2.1850
S HIEEF L) 1.6000 1.7800 1.8775 2.0000 2.1850
Qij](%) -0.0050 -0.0050 -0.0025 0.0000 0.0000
FE B B FF R (%) 1.6400 1.7550 1.8275 2.0150 2.1600
ABHEF %(%) 1.6500 1.7550 1.8250 2.0150 2.1630
Qij](%) 0.0100 0.0000 -0.0025 0.0000 0.0030
B o

SRRTEERAAIRESER, RRRTEEEFT 2025Q1 HifR. #Ziw/5mE, 13D 012482119 24 4<E3 SCP003 AAA  FRA7E 1.9%
(+4.26) , HESHAENM,; 79D 012483622 24 KREKRHE SCP005 AAA FIRTE1.91% (-1.01) , $RITHLES, BKHA@E,
93D 012483544 24 %EESCPO11  AAA BRAITE 1.92% (0.02) , {RITHILGEES; 142D 012482444 24 E4W%k SCPO10  AAA BAXTE 2.03%
(-5.15) , ESHHRES. Kin/HmE, 240D 012483438 24 #JF=hA SCP008 AAA  BRAIE 2.03% (0.71) , EMFHRITHART. kM,

i, PRI EE B RSB 1T,

I I I I I
AAA 1.91 1.92 1.95 1.96 1.99

AA+ 1.93 1.96 1.97 2.01 2
B ERER
AA 1.94 2.02 2.03 2.03 2.03
AA- 2.05 2.1 2.11 2.15 2.16

AAA 1.92 -1 1.94 -2 1.95 0 1.97 -1 1.97 2



AA+ 1.93 0 198 -2 199 -2 204 -3 201 -1
SRR AR
(BP)

AA 1.93 1 2.01 1 2.03 0 2.05 -2 2.05 -2

AA- 1.98 7 2.1 0 2.15 -4 2.18 -3 2.15 1

B ez

SHPEBEIVRGEIR, 1-3 FRiRTE, 23 L3S MTNO08 (AAA, 1.08Y) £ 2.33%(fh(E 2bp IEMAZ; 23 £t MTNO04
(AAA, 1.30Y) 7E 2.20%(EfH{E 1.5bp A3Z; 23 JIIEiE MTNO04 (AAA, 1.40Y) 7E 2.07%{FKfH(E 1.5bp fIERAZ; 3 2 5 FHR, 24 M= MTNOOT
(AAA, 4.10Y) 7E 2.31%(ff4{E 3.5bp RIBRZT; 24 HEE MTNO11 (AAA, 4.71Y) FREITE 2.31%{Kik{E 3bp (UF; 24L& MTNOO7 (AAA,

4.82Y) PRAETE 2.205%(KAG(E 1bp &, S5Y RUALERRR, 22 #53%@ MTNOO1 (AAA, 7.38Y) 7£2.48%, fRAh(E 2bp Bipks; 24 #F5EE MTNOOT

(AAA, 9.27Y) RaZTE 2.53%(FAL(E 1bp (UE. SRS, SHTEREES, WakE ™7,

I I N I O

AAA+ None
AAA 2.02 2.15 2.35 None None
HIHU =R
AA+ 2.14 2.31 2.62 None None
AA 2.29 2.46 2.89 None None
AAA+ 1.92 1 2.09 0 2.22 1 2.35 0 None | None
SHERESE YR AAA 2.01 1 2.15 0 2.34 1 None | None None None
(BP) AA+ 214 0 23 1 262 0  None None None None
AA 2.3 -1 2.46 0 2.88 1 None None None  None

B cus

SHRRRRBNER, B2, FE, BEWYE25, JRESHE, 23 Y6 AAA BIRE 2.15%, RESZH, HEXAN. 21 Bk 03 AAA B

4

TE 2%, 24 BT K2 AAA B3STE 2.41%, Hiaset, H/EAN. HERAMmE, 227801 AAA  BR3ISTE 1.98%, 21714601 AAA FRAFE 2.14%, 24

EE 01 AA+ RE 2.22%, KimAHE, GC=Ik02 AAA BAITE 2.29%. FRE KY13 AAA BATE 2.78%., 24 [E3#% 02 AAA REAXTE 2.45%.

R

S HIFITRAESER, WRRARNE ST, 20 BARIT %K 01 pixk 1.98 (U8, BUYITEESIERD. 20 BHARITKERM 2.0 VE, BUIER
MEE, 22 TrERIT "R 01 BES 2.055 & 2.065 XA, HHESMEBEVSIEMRITHIR. 23 BT "REARMR 03A B 2.16 I8, HFrEEEEMEmE.
24 RAT_RAAMR 02A BR3Z 2.18 & 2.225 XjE), ESHEMLESHRK. 24 RAIT"REASR 02B p32 2.345, HEEXES, BEHHE, ID 21 FHKRT
02 32 1.86 #11.88 &, BEE&LESE, 326D 22 FL4R1T/IMAMRAL3E 1.885 #1 1.89 i[&, RITERTINES. 2.6Y 24 FeURiT 02 B3z 2.03, $RITHN
S LIRITRIS .

e

A=minEREELIEE. RERAHH, LREPE 1-2Y BE. RERF., HIGIRR, |G LREM, FKREPE 1-3Y WEE~, Wr=iRiR, &#H. 5
Firsk Fik 0.5-1pt,

SRERR3E
3D 012480769.1B 24 RAnfA% SCPOOT
25D(fk 2) 012483676.1B 24 H8gKE8 SCPO11 AAA 1.97
31D 012481164.1B 24 E4M SCP002 AAA 1.86
24 1R TH SCPO02(RIBIZE
31D 012483683.1B 1) AAA 100
60D (1% 2) 012481698.1B 24 1EE SCP008 AAA 1.95
82D(fk 1) 012483616.1B 24 ;T75%KEE SCP0O08 AAA 1.98
94D 042480102.1B 24 BB CPOO1 AA 2.28
95D(fk 2) 042480106.1B 24 ERYHEE CPOOT AA+ 2.18

100D 042480117.1B 24 IFS[ER CPOOT AA+ 2.2



110D(k 1)
110D(fk 1)
126D
144D ({k 2)
144D ({k 2)
147D
150D
150D
167D
167D
169D
169D
174D
181D
181D
192D
203D
203D
203D
203D
211D
231D
231D
234D
238D
261D
264D({k 1)

265D

RIRKE

5D

27D

32D({X 1)

50D

68D+NY({X 2)
88D+NY({X 1)
89D
97D +NY
100D
114D +NY
124D
136D({X 2)
138D+NY
145D +NY

145D +NY

012481899.1B

012481899.1B

042480191.1B

012482200.1B

012482230.1B

012483376.1B

042480239.1B

012483679.1B

012482451.1B

012482451.1B

012483589.1B

012483589.1B

012482526.1B

012482630.1B

012482630.1B

072410079.1B

012483114.1B

012483114.1B

012483114.1B

012483114.1B

042480327.1B

012483695.1B

012483695.1B

012483358.1B

012483428.1B

042480404.1B

012483645.1B

012483674.1B

24 iF¥4F % SCP001

24 iF¥4F K& SCP0O01

24 =iFiR CP004

24 HEEE® SCP001

24 HAg#E SCPO01

24 [EBx SCP005

24 ®;EEFF CP004

24 =— SCPO05(ElEIER)

24 MR SCP003

24 MR SCP003

24 Rk B SCP004

24 kg e SCP004

24 18m@E SCPO10

24 EhIEE SCP004

24 EhIEE SCP004

24 He4EIEsS CP002

24 B3I SCPO04

\I;
ZIN

24 PR SCPO04

24 BIAH SCPO04

24 BT SCPO04

\I;
ZIN

24 88 CPOO5

24 BRI SCP005

24 BRI SCP005

24 BIMRE SCP004

24 FEgmA%IE SCPOO1

24 i3i@fa(g CP002

24 FEES SCP003

24 FEiEEAR SCP004

fRENB RENE (R1TH43)

132100159.1B

132100159.1B

132100164.1B

102103349.1B

102380097.1B

102380145.1B

102280336.1B

102280347.1B

102280431.1B

102382400.1B

102380610.1B

102380756.1B

102280744.1B

102300344.1B

102380986.1B

102380986.1B

21 TR 73 GNOO2

21 TR 73 GNOO2

21 =IEI1E GNOO1

271 IERMIFZE MTNOO1

23 HERR%TT4 MTNOO1

23 #2583 MTNOO2A(BETERH

RFBIR)
22 [RIE, MTNOO4
22 3#f/\é§ MTNOOT
22 [RIE4Y, MTNOOS
23 #7132 h& MTNOO2
23 14 MTNO08
23 BZZFF MTN002
22 BT MTNOO2
23 4285 MTNO09
23 EhHESHE MTNOOT

23 b3z MTNOO1

AA+

AA+

AA

AA+

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA

AAA

AAA

AAA

AAA

2.08

2.08

2.15

2.2

2.08

2.34

100

1.97

1.97

2.02

2.02

1.92

2.25

2.25

1.9

2.03

2.03

2.03

2.03

1.91

100

100

2.03

2.11

2.04

100

2.03

AAA 1.85

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA

AAA

AA+

AAA

AAA

AAA

AAA

1.85

1.92

2.06

2.04

2.07

2.13

2.11

2.3

2.1

2.14

2.15

2.05

2.22

2.22



145D +NY
145D
148D
149D
149D

171D+NY({% 2)

180D+NY
237D
284D +NY(fk 1)
300D+NY
320D
321D+NY
326D+NY({k 1)
331D+NY

334D

341D
341D+NY
342D
345D+2Y({k 1)
345D+2Y({k 1)
349D
1.08Y+NY
1.12Y
1.13Y
1.17Y+1Y
1.3Y
1.32Y+2Y
1.4Y
1.58Y+2Y
1.62Y+NY({k 1)
1.66Y+NY({k 1)
1.66Y+2Y
1.66Y+2Y
1.67Y
1.74Y({k 1)
1.98Y+2Y
2Y+NY
2Y+NY
2Y+NY
2Y+NY
2.13Y
2.14Y+NY({k 1)
2.25Y(fk 1)
2.36Y+NY
2.41Y({k 1)

2.41Y({k 1)

102380994.1B

102280867.1B

102000822.1B

102280932.1B

102382900.1B

102281085.1B

102381236.1B

102281599.1B

102282040.1B

102282141.1B

102382694.1B

102282248.1B

102382757.1B

102282344.1B

102282376.1B

102282431.1B

102282442.1B

102001976.1B

102282451.1B

102282474.1B

102282497.1B

102383439.1B

102100012.1B

102100040.1B

102480348.1B

102380556.1B

102380678.1B

102380991.1B

102381531.1B

102300383.1B

102381815.1B

102381858.1B

102381858.1B

102480380.1B

102101630.1B

102383097.1B

102485116.1B

102485116.1B

102485116.1B

102485116.1B

102480117.1B

102280111.1B

102480584.1B

102481362.1B

102481777.1B

102481747.1B

23 #erfg MTNOO4

22 FfnfEE MTNOO3

20 X1E& MTNOO1

22 7% MTNOO1

23 H&hinz=w MTNO15

22 KERE MTN002

23 1588 MTNOO4A (BEE{R4i

155I1R)

22 EF5EH MTNO02A

22 LI MTNOO1

22 BrI%EEHE MTN0O4

23 ez MTNOOS

22 1BEF N MTNOO3

23 ZResEs MTNOOS

22 HIREA MTNOO3

22 £ B8 MTNO04

22 A A MTNOOT(RIEIE

1)

22 KEE MTNO09
20 HEE MTNOO6
22 JEMNIAE MTNOO1

22 BRER MTN002
22 EPEE MTN002

23 JtE6E MTNOO8
21 FFEars MTNOO1
21 i k& MTNOOT
24 rhiglgé MTNOO1
23 K[BHF MTNOO4
23 F#IMiRA MTNOO1

23 )I[&=iE MTN004
23 Ptk MTNOOT

23 KFE&E MTNO06

23 KRESE MTNOO5

23 R} MTNOO3

23 R} MTNOO3

24 i#ipkgE MTNOOS

21 3PEZE MTNOO1 (IS HE)

23 £/t MTNOOS

24 thEEE; MTNO029

24 thEEE; MTNO029

24 R MTNO029

24 R MTNO029

24 EPREE MTNOO1

22 i3z MTNOO1

24 #I =% MTNOO1

24 [&iE, MTNOO1

24 ;P55 MTNO02

24 fin= MTNOO7

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AA

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA

AAA

AAA

AAA

2.05

2.15

2.05

2.14

2.08

2.05

2.02

2.18

2.18

2.16

2.1

2.19

2.25

2.07

2.11

2.06

2.18

2.22

2.14

2.22

2.33

2.11

2.35

2.9

2.2

2.23

2.07

2.1

2.11

2.11

2.09

2.09

2.31

2.06

2.35

2.2

2.2

2.2

2.2

2.21

2.17

2.52

2.35

2.06

2.63



2.49Y

2.52Y({X 2)
2.52Y({X 2)
2.64Y+2Y
2.64Y(1K 1)
2.64Y(1K 1)
2.65Y+NY
2.65Y+NY

2.75Y({X 2)

2.75Y(fk 1)
2.77Y(k 1)
2.79Y
2.83Y(fk 1)

2.83Y

2.9Y+NY

2.97Y
2.97Y
2.97Y
2.97Y
2.97Y

2.98Y+NY

2.98Y+NY

4.1Y

4.13Y+2Y({K 1)

4.13Y+2Y({K 1)

4.27Y
4.33Y
4.41Y
4.41Y
4.68Y
4.71Y(k 1)
4.77Y
4.82Y (1 1)
4.82Y({k 1)
4.82Y({k 1)
7.38Y
9.27Y
9.27Y
9.27Y
9.39Y
9.6Y
9.94Y
14.27Y({k 1)
19.36Y
29.41Y

29.96Y

102482044.1B

102482159.1B

102482170.1B

102483065.1B

102483107.1B

102483107.1B

102483114.1B

102483114.1B

102483858.1B

102483851.1B

102483985.1B

102480933.1B

102484267.1B

102484316.1B

102484489.1B

102484901.1B

102484929.1B

102484929.1B

102484901.1B

102484901.1B

102484926.1B

102484926.1B

102400581.1B

102480145.1B

102480145.1B

102480668.1B

102481268.1B

102481771.1B

102481771.1B

102483323.1B

102483478.1B

102400935.1B

102484217.1B

102484217.1B

102484217.1B

102280790.1B

102480722.1B

102480722.1B

102480722.1B

102481554.1B

102482898.1B

102484811.1B

102480675.1B

102481338.1B

102481755.1B

102484900.1B

24 HBEL MTNOO2

24 Efn MTNOO1

24 733518 MTNOO7

24 ¥4\ TEI MTNOO1

24 FhEEE MTNO12

24 FhEEE MTNO12

24 ¥pFFeh Xk MTNO02

24 ¥pFFeh Xk MTNO02

24 B8 MTNOOS

24 BRsZEEE MTNOO4(RIBIEE

1)
24 ;C& MTNOO6
24 2 MTNO12
24 E3gEEE MTNOO1

24 Zithgk MTN004

24 IXFIH— MTNOO2 (AT H54:

H59)

24 Y25 MTNOO1
24 iEEEiE MTNO002
24 iEEEiE MTNO002

24 Y125 MTNOO1

24 &2 MTNOO1
24 3%351% MTNO10
24 3%351% MTNO10

24 8rE MTNOO1

24 £FifE MTNOO1B
24 £FifE MTNOO1B

24 UBELEE MTNOO1

24 ZEEIE MTNOO1

24 {AZ Ei& MTN002

24 {AZ Ei& MTN002

24 fEBHEEIE MTNOO2
24 =& MTNO11

24 |imifrig st MTN002

24 3C€ MTNOO7
24 3C€ MTNOO7
24 3C€ MTNOO7
22 %8 MTN0O1

24 #FEH MTNOOT

24 HFEEH MTNOOT

24 HFEEH MTNOOT

24 E#FrzE MTNOOTA
24 Jtiz7Kk& MTNOO3B
24 ;s ek MTNOO2
24 itz MTNOO7B
24 @R MTNO10A
24 A MTNO12B

24 ¥58 MTNO08B

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA
AAA
AAA
AAA

AAA

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

AAA

2.065

2.07

2.07

2.15

2.07

2.07

2.37

2.37

2.06

3.45

2.07

2.55

2.08

2.54

2.58

2.3

2.37

2.37

2.3

2.3

2.3

2.3

2.31

2.41

2.41

2.41

2.41

2.55

2.31

3.38

2.205

2.2

2.2

2.48

2.53

2.53

2.53

2.44

2.48

2.57

2.63

2.72

2.78

2.37



SHEIVRREERE

FIRKE

40D
44D+NY
46D+1Y
47D
47D
58D
60D +2Y
89D
97D +2Y
99D
102D +1Y
125D +5Y
135D+1Y({k 2)
136D ({k 2)
144D +2Y
149D
174D
193D({x 1)
203D
215D
226D+2Y(fk 1)
240D
249D+NY({X 1)
262D(fk 2)
262D(fk 2)
268D+NY
268D+NY
275D+2Y(fk 1)
276D(fk 2)
277D(1k 1)
284D +3Y
284D +3Y
295D
296D
318D({X 2)
323D
325D({X 2)
332D+2Y
341D
341D
349D
349D +2.08Y({X 2)
349D +2.08Y({X 2)

354D(fk 1)

185089.SH

149764.5Z

185174.SH

114687.SH

185243.SH

185243.SH

196209.SH

196324.SH

196459.SH

194009.SH

115003.SH

138926.SH

2023005.1B

240835.SH

185632.SH

194326.SH

254573.SH

185778.SH

149936.5Z

166941.SH

185939.SH

194882.SH

148001.5Z

137590.SH

1080092.1B

1080092.1B

137603.SH

137603.SH

148047.5Z

148052.5Z

182585.SH

252280.SH

252280.SH

240004.SH

252423.SH

182879.SH

240068.SH

148087.5Z

133341.5Z

114059.SH

114059.SH

152617.SH

114877.5Z

114877.5Z

240259.SH

21 R 02

22 g5 01

22 SRR Y1

23 22 01

22 Hfii 01

22 Hifi 01

22 Bz 01

22 5% 01

22 ABfE 01

22 B 02

23 if51E 03

23 HE& K1

20 ERNE

24 ¥m#zy 01

22 SHIE 03

22 3FF 01

24 =ix D2

G22 {<H 3

22 iREK G5

20 375, 02

22 165 01

22 ZZ 01

22 LLIIE 05

22 Z& Y1

10 FfEjH 02

10 FfEjH 02

22 Y1

22 Y1

22 HE 02

22 1B#% 01

22 £ 03

23 5, 02

23 5, 02

23 3% 22

23 Hig 02

22 315 01

23 #Z= 13

22 Ef5 06

22 #5101

22 Hig 01

22 Hig 01

20 1B

20 EwEk

20 EiA

23EE13

B BB (RITHE) -

TR s (%)
AAA 1.91

AAA

AAA

AA+

AAA

AAA

AA+

AA+

AA/AA+

AA+

AAA

AAA

AAA

AA+

AAA

AA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+/AAA

AAA

AAA

AA

AA+

AA+

AAA

2.06

2.15

2.6

1.95

1.95

2.63

2.3

2.3

2.12

1.87

2.08

2.08

2.55

1.9

2.15

2.42

1.91

1.87

2.07

1.91

2.09

1.91

2.12

1.9025

1.9025

2.18

2.18

2.06

2.02

2.25

2.95

2.95

2.22

2.18

2.29

1.88

1.96

2.22

2.2

2.2

2.19

2.36

2.36

1.88



1.01Y+1Y
1.02Y({X 2)
1.03Y
1.05Y({%x 1)
1.06Y+NY
1.2Y+NY({k 2)
1.29Y
1.29Y
1.3Y
1.68Y({KX 1)
1.7Y+NY
1.73Y+NY
1.86Y+NY
1.9Y+2Y
1.9Y
1.94Y
1.95Y+NY
1.99Y
1.99Y
2Y
2.14Y(fk 1)
2.31Y(fk 1)
2.87Y+NY({X 1)
2.95Y
2.97Y
2.98Y(fk 1)
3.14Y(fk 1)
3.27Y(1k 2)
4.04Y
4.41Y
4.7Y
4.71Y
4.95Y+NY
4.99Y+5Y (1K 2)
4.99Y+5Y (1K 2)
8.88Y(fk 1)
9.48Y
9.67Y({k 2)

9.94Y

134D
150D+1Y({K 1)
173D+1Y
253D +3Y
1.19Y
1.19Y
1.32Y+1Y

1.67Y

185022.SH

253256.SH

133372.5Z

152048.SH

240357.SH

240575.SH

133437.5Z

133437.5Z

178141.SH

196792.SH

115784.SH

115792.SH

092100012.1B

252763.SH

115955.5H

149697.5Z

240102.SH

240318.SH

240301.SH

253075.SH

240465.5SH

240789.SH

241720.SH

1780357.1B

241901.SH

256310.SH

148171.5Z

152763.SH

148542.5Z

240938.SH

255510.SH

255556.SH

241857.SH

272400011.I1B

272400011.I1B

148476.5Z

241032.SH

241334.SH

241884.SH

032000327.1B

032380413.1B

032300387.1B

032380732.1B

032480114.1B

032480114.1B

032280320.1B

032380709.1B

21 BjE 01
233ET 02
22 2pRl 02
PR iI4fH 02
23 SPpi Y2
24 185 Y1
23 Ei5 01
23 Ei5 01
21 5KEE 01
21 +ith 01
#T YKO5
23 L Y6
21 KIS AR 01BC
23 % 01
23 3k C1
21 73z 04
& KYOT
23 IRIE C5
23 #4526
23 M 02
24 #1502
24 #4505
24 FBEE Y1
17 ISR
24 FE K2
24 HY 02
23 KT C1
21 g8 01
23 Hifg 04
24 34l 04
24 % 03
24 #3501
24 P2 Y4
24 LeZm NFERAHFMR 01
24 LeZm NFRAHFIR 01
23 7§k 15
24 X T K2
24 =K 03
24 {16

20 Pt (R AT
{%)PPNOO1

23 FELLi#=Ag PPNOO1
23 Az PPNOO1
23 342 % PPNOO2
24 IR PPNOO1
24 IRFEF PPNOOT
22 iBHE#SE PPNOO2

23 tEEE PPNOO3

AA+

AA

AAA

AA/AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AA

AAA

AA+

AAA/AA+

AA+/AAA

AAA

AAA

AAA

AAA

AAA

AA+/AAA

AA+/AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA

AA+

AAA

AAA

AA+

AA

3.1

2.47

2.15

24

2.24

24

2.11

2.11

2.17

2.09

2.12

2.15

2.56

2.17

2.09

2.06

2.21

2.1

2.33

2.58

2.34

2.38

2.27

2.3

2.11

100

2.24

2.28

2.63

2.16

2.47

2.39

2.48

2.95

2.95

2.46

2.41

2.62

2.54

2.04

2.59

2.14

2.21

2.32

2.32

2.58

2.3



1.98Y
2.62Y+2Y

2.65Y+2Y

2.75Y(fk 1)
2.93Y(fk 1)
2.99Y+2Y
4.71Y({k 1)
4.99Y
4.99Y
9D
9D
9D
87D(fk 2)
87D(fk 2)
146D
166D+NY
184D
199D ({k 2)
202D
214D+5Y(fk 2)
249D +5Y({X 2)
249D +5Y({X 2)
291D+5Y({X 2)
294D +5Y
294D +5Y
294D +5Y
296D
298D+5Y({X 2)
299D +NY
299D +NY
326D({% 1)
326D({% 1)
326D({% 1)
326D({% 1)
354D+5Y({k 2)
354D+5Y({k 2)
354D+5Y({k 2)
361D+NY({k 1)
361D+NY({k 1)
361D+NY({k 1)
361D+NY(fk 1)
362D +NY
362D +NY
362D +NY
1.4Y+NY
1.41Y({k 1)

1.41Y(fk 1)

032180048.1B

032480700.1B

032480804.1B

032480954.1B

032481500.1B

032481539.1B

032400859.1B

032400979.1B

032400979.1B

2128046.1B

2128046.1B

2128046.1B

2228010.1B

2228010.1B

2228027.1B

2028017.1B

2228034.1B

2220048.1B

2228037.1B

2028022.1B

2028025.1B

2028025.1B

2028033.1B

2028034.1B

2028034.1B

2028034.1B

2220064.1B

2028038.1B

2028037.1B

2028037.1B

2228051.1B

2228051.1B

2228051.1B

2228051.1B

2028049.1B

2028049.1B

2028049.1B

2028051.1B

2028051.1B

2028051.1B

2028051.1B

2028052.1B

2028052.1B

2028052.1B

2128016.1B

2321011.1B

2321011.1B

21 ZF& PPNOO1

24 AFEtF= PPN0OO2

24 FBES PPNOOT

24 RILUE$T PPN0OO1(&F=48

®)
24 $apSEIE PPN0O02
24 37 ZE#R PPNOO1
24 ¥R % PPN0O04
24 IR E PPNOO6B
24 IR E PPNOO6B
21 #RERTT 02
21 HRRIT 02
21 HARRIT 02
22 f85F5R1T7 01
22 f85F5R1T7 01
22 H81R17 03
20 RIERITRER(R 01
22 [RER1T 02
22 BRI T /MR 02
22 BRI T/IMfER 01
20 BERIT”R
20 iEAIRIT R 01
20 iEARIRIT R 01
20 ERIT "R
20 EARIRIT " 03
20 EARIRIT " 03
20 iERIRIT 4 03
22 FPMERITER LR 01
20 FERIT 4R 01
20 FERIRITRER
20 FERIRITRER
22 LR T/IMMIR
22 LR T/IMMIER
22 LR T/IMMIR
22 LR T/IMMIR
20 TrsHRIT "4 02
20 TRstRIT—4 02
20 TRstRIT—4 02
20 iAARIRITIRERR
20 JAARIRITRERR
20 AR IRITIRERR
20 JHARIRITRERR
20 1BFRITRELMR
20 1BFRITRELLR
20 1BFRITRELLR

21 RAERITKELSR 01

23 FUMNBR SRR/ 01

23 FUMNBR SRR/ 01

AA+

AA

AA+

AA/AA+

AA

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

248

2.41

244

2.8

2.63

100

2.4

2.53

2.53

1.88

1.88

1.86

1.94

1.94

1.81

1.955

1.84

2.05

1.84

2.11

1.98

1.98

1.975

1.98

1.98

1.98

1.84

1.98

1.99

1.99

1.885

1.885

1.885

1.89

1.98

1.98

1.98

2.28

2.28

2.28

2.275

1.985

1.985



1.47Y({k 2) 2328012.1B 23 #BHR1T 01 AAA 2
1.52Y 212300002.1B 23 JTA4R1TR 01 AAA 1.94
1.53Y+5Y({k 2) 2120047.1B 21 FRRIT 4 01 AAA 2.06
1.53Y+NY 2128021.1B 21 TrstRIT7KER(R 01 AAA 2.04
1.53Y+NY 2128021.1B 21 TrgtR1TkELR 01 AAA 2.03
1.53Y+NY 2128022.1B 21 BRI TIRERR AAA 2.04
1.53Y+NY 2128022.1B 21 BRI TKERR AAA 2.04
1.62Y+NY 2120064.1B 21 [BFRITRERSR AAA 2.35
1.7Y+5Y({k 1) 2128025.1B 21 BRIT "4 01 AAA 2.03
1.74Y+5Y({k 2) 2128028.1B 21 HRMERIT 4% 01 AAA 2.03
1.74Y+5Y({k 2) 2128028.1B 21 HRMEHRIT "4 01 AAA 2.03
1.74Y+5Y({k 2) 2128028.1B 21 HRfEHRIT 4% 01 AAA 2.03
1.79Y 2321029.1B 23 IREERE/IMAHE 01 AAA 2
1.82Y 212380019.1B 23 BRRRATTIR 01 AAA 2.01
1.89Y+NY 2120089.1B 21 JLERTTKEL(R 01 AAA 2.125
1.89Y+NY 2120089.1B 21 JLERTTKEL(R 01 AAA 2.115
1.89Y+NY 2120089.1B 21 JbRERITRER(R 01 AAA 2.115
1.96Y+5Y 2128036.1B 21 FLRRITTR AAA 2.095
1.97Y+NY 2128038.1B 21 RAERIT7KEL(R 01 AAA 2.1
1.99Y+5Y 2128042.1B 21 XHR1TT4R 02 AAA 2.065
2.03Y+NY 2128047.1B 21 BRI T/KER R AAA 2.1
2.04Y+NY({k 1) 2120110.1B 21 JbFRERITKER R 02 AAA 2.14
2.14Y+NY 2228001.I1B 22 HpfiBRITKER R 01 AAA 2.095
2.15Y+5Y 2228004.1B 22 TrsRIT—4 01 AAA 2.065
2.15Y+5Y 2228004.1B 22 TrstRIT—4% 01 AAA 2.055
2.15Y+5Y 2228004.1B 22 TrsRIT—4 01 AAA 2.055
2.15Y+5Y 2228004.1B 22 TrsRIT—4 01 AAA 2.055
2.15Y+5Y 2228004.1B 22 TrsRIT—4 01 AAA 2.055
2.15Y+5Y 2228004.1B 22 TrsRIT—4 01 AAA 2.055
2.15Y+5Y 2228004.1B 22 TrsRIT—4 01 AAA 2.055
2.15Y+5Y 2228004.1B 22 TrsRIT—4% 01 AAA 2.055
2.16Y+5Y({k 2) 2228006.1B 22 FERITZ4 01 AAA 2.06
2.16Y+5Y({k 2) 2228006.1B 22 FERITZ4 01 AAA 2.06
2.2Y({k 5) 2428002.1B 24 FRRIT="1IR 01 AAA 2
2.37Y(tk 1) 212480009.1B 24 EiBR1T{R 01 AAA 2.02
2.37Y(tk 1) 212480009.1B 24 HiBHR1T{R 01 AAA 2.02
2.37Y+NY 2228023.1B 22 RERITKELR 01 AAA 2.12
2.6Y({K 1) 2420030.1B 24 BEIRtR1T 02 AAA 2.03
2.6Y({K 1) 2420030.1B 24 BEIRtR1T 02 AAA 2.03
2.6Y({K 1) 2420030.1B 24 BEIRtR1T 02 AAA 2.03
2.6Y(fK 1) 2420030.1B 24 FIFERT 02 AAA 2.03
2.6Y(fK 1) 2420030.1B 24 FFRT 02 AAA 2.03
2.6Y(fK 1) 2420030.1B 24 FFERT 02 AAA 2.03
2.6Y(fK 1) 2420030.1B 24 FFRIT 02 AAA 2.03
2.6Y(fK 1) 2420030.1B 24 FFERT 02 AAA 2.03
2.6Y({k 1) 2420030.1B 24 FIFHRT 02 AAA 2.03
2.6Y({k 1) 2420030.1B 24 FIFHRT 02 AAA 2.03




2.6Y({k 1) 2420030.1B 24 BEIFER1T 02 AAA 2.03
2.6Y({K 1) 2420030.1B 24 BEIFER1T 02 AAA 2.03
2.71Y+1Y({k 2) 312410003.1B 24 #17 TLAC IEEAR 01A AAA 2.085
2.73Y+5Y({k 1) 092280065.1B 22 TATZREARfR 03A AAA 2.085
2.73Y+5Y({k 1) 092280065.1B 22 TATZREARfR 03A AAA 2.085
2.73Y+5Y({k 1) 092280065.1B 22 TATREARf R 03A AAA 2.085
2.74Y+5Y 092280069.1B 22 EERIT T RE AR 01 AAA 2.135
24 K47 TLAC &AL R
2.76Y+1Y 312410005.1B 01A(BC) AAA 2.09
24 K47 TLAC P& AR
2.76Y+1Y 312410005.1B 01A(BC) AAA 2.085
24 K47 TLAC &AL R
2.76Y+1Y 312410005.1B 01A(BC) AAA 2.085
24 47 TLAC &A=
2.76Y+1Y 312410005.1B 01A(BC) AAA 2.085
2.82Y+5Y 092200008.1B 22 RAITZRAAMR 02A AAA 2.1
2.83Y 212480058.1B 24 331743 02BC AAA 1.98
2.83Y 212480058.1B 24 3%471%& 02BC AAA 1.98
2.91Y+5Y 092280108.1B 22 PITREALE 02A AAA 2.095
2.94Y({k 2) 2421017.1B 24 BRI AAA 2.21
2.94Y({k 2) 2421017.1B 24 BRI AAA 2.21
2.95Y+5Y(fk 1) 092280131.1B 22 BT REALE 02A AAA 2.09
2.95Y 2420051.1B 24 iRMR1T 03 AAA 2.23
2.95Y 2420051.1B 24 iRMR1T 03 AAA 2.23
2.95Y+5Y 092280134.1B 22 TATTREARSR 04A AAA 2.1
2.95Y+5Y 092280134.1B 22 TATTREARSR 04A AAA 2.1
2.95Y+5Y 092280134.1B 22 TATTREARSR 04A AAA 2.095
2.95Y+5Y 092280134.1B 22 TATREASR 04A AAA 2.095
3.07Y+5Y 232280007.1B 22 TATREASR 05A AAA 2.095
3.32Y+5Y 232380004.1B 23 RIT"REARRO1A AAA 2.11
3.5Y+5Y(fk 1) 232380021.1B 23 HERIT & AR 01 AAA 2.22
3.62Y+NY 242300001.1B 23 FRERITIKER(R 01 AAA 2.25
3.76Y+5Y 232380036.1B 23 TAT A ALRR 02A AAA 2.15
3.8Y+5Y 232380052.1B 23 AT B ALR 02A AAA 2.15
3.97Y+5Y 232380076.1B 23 TR AALRR 03A AAA 2.16
3.97Y+5Y 232380076.1B 23 TR AALRR 03A AAA 2.16
3.97Y+5Y 232380076.1B 23 BT R A AR 03A AAA 2.16
3.97Y+5Y 232380076.1B 23 BT REALR 03A AAA 2.16
3.97Y+5Y 232380076.1B 23 BT REALR 03A AAA 2.165
4.01Y+NY 242380033.1B 23 $B17KEE(R 01 AAA 2.25
4.06Y+5Y 232380089.1B 23 SRIT AR 01A AAA 2.24
4.09Y+5Y 092303005.I1B 23 OITEREASR 02A --/-- 2.155
4.09Y+5Y 092303005.1B 23 T REAS R 02A --/-- 2.155
4.18Y+5Y 232480001.1B 24 th{T—ZREALR 01A AAA 2.21
4.18Y+5Y 232480001.1B 24 th{T—ZREALR 01A AAA 2.21
4.19Y+5Y 232480004.1B 24 RIT—REALER 01A AAA 2.21
4.36Y+5Y({k 2) 232480008.1B 24 SR TR ALR 02A AAA 2.22
4.36Y+5Y({k 2) 232480008.1B 24 SR TR ALR 02A AAA 2.22
4.36Y+5Y({k 2) 232480008.1B 24 SR TR ALR 02A AAA 2.215




4.39Y+5Y 232480010.1B 24 HERIT ZREA R 01 AAA 2.29
4.39Y+5Y 232480010.1B 24 HFSHRIT —RE AR 01 AAA 2.29
4.41Y+NY 242480002.1B 24 FVERITRER R 01 AAA 2.27
4.41Y+5Y 232480011.1B 24 RAITZREANR 02A AAA 2.225
4.41Y+5Y 232480011.1B 24 RAIT_REALR 02A AAA 2.225
4.41Y+5Y 232480011.1B 24 RAT_REANR 02A AAA 2.225
4.41Y+5Y 232480011.1B 24 RITZFAEANR 02A AAA 2.18
4.41Y+5Y 232480011.1B 24 RAITZREANR 02A AAA 2.18
4.42Y+5Y ({k 2) 232400014.1B 24 BERIT - REAMER 01 AAA 2.495
4.42Y+5Y (K 2) 232400014.1B 24 BERIT - RE AR 01 AAA 2.495
4.45Y+5Y 232480018.1B 24 TRESRIT —RE AR 01 AAA/AA+ 2.39
4.46Y+5Y 232400018.1B 24 THRARIT —RE AR 01 AAA 2.28
4.54Y+NY 242480004.1B 24 HLBERITKER(R 01 AAA 2.3
4.56Y+NY 242480005.1B 24 fuMERT TR SR R 01 AAA 2.305
4.56Y+NY 242480005.1B 24 fuMERT TR SRR 01 AAA 2.305
4.56Y+NY 242480005.1B 24 fuMERT TR SRR 01 AAA 2.305
4.56Y+NY 242400011.1B 24 [ RERITRER(R 01 AAA 2.31
4.61Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.22
4.61Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.22
4.61Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.195
4.61Y+5Y({k 2) 232480033.1B 24 BT RAALR 02A AAA 2.195
4.61Y+5Y({k 2) 232480033.1B 24 BT REMNR 02A AAA 2.2
4.61Y+5Y({k 2) 232480033.1B 24 BT RENR 02A AAA 2.195
4.61Y+5Y({k 2) 232480033.1B 24 BT REMR 02A AAA 2.195
4.61Y+5Y({k 2) 232480033.1B 24 BT REMR 02A AAA 2.195
4.61Y+5Y({k 2) 232480033.1B 24 BT REMNR 02A AAA 2.195
4.61Y+5Y({k 2) 232480033.1B 24 BT REALR 02A AAA 2.195
4.61Y+5Y({k 2) 232480033.1B 24 BT RE AR 02A AAA 2.2
4.62Y+5Y 232480032.1B 24 SOSRIT T RE AR 02 AAA 2.29
4.62Y+5Y 232480032.1B 24 SOSRIT T RE AR 02 AAA 2.255
4.62Y+NY 242480007.1B 24 TH75KE2(%R 01 AAA 2.275
4.62Y+NY 242480007.1B 24 TH75KE2(%R 01 AAA 2.255
4.66Y+5Y 232480037.1B 24 AT REANR 02A AAA 2.195
4.66Y+5Y 232480037.1B 24 AT REASR 02A AAA 2.195
4.67Y+NY 242480008.1B 24 FRTIKER R 01 AAA 2.275
4.67Y+NY 242480008.1B 24 FRTIKER R 01 AAA 2.275
4.74Y+5Y 232400035.1B 24 FITURIT R AR 01 AAA 2.295
4.75Y+NY({K 1) 242400019.1B 24 S TRIToKER R 02 AAA 2.325
4.75Y+NY({K 1) 242400019.1B 24 S TRAIToKER R 02 AAA 2.325
4.75Y+NY({K 1) 242400019.1B 24 S TRAIToKER %R 02 AAA 2.325
4.75Y+NY 242400020.1B 24 3X{T5KERf%R 01BC AAA 2.285
4.75Y+NY 242400020.1B 24 3X{T5KERf%R 01BC AAA 2.285
4.75Y+NY 242400020.1B 24 3X{T5KERf%R 01BC AAA 2.26
4.75Y+NY 242400020.1B 24 3X{T5KERf%R 01BC AAA 2.2575
4.75Y+NY 242400020.1B 24 3X{T5KERf%R 01BC AAA 2.255
4.75Y+NY 242400020.1B 24 ZX1TKE® 01BC AAA 2.255
4.75Y+5Y 232480061.1B 24 TT-4REA % 01A(BC) AAA 2.205




4.75Y+5Y 232480061.1B 24 TIT—&EA %R 01A(BC) AAA 2.2
4.75Y+5Y 232480061.1B 24 THT-4REAM % 01A(BC) AAA 2.2
24 ;1T TLAC IFEAR
4.76Y+1Y 312410006.1B 01B(BC) AAA 2.19
24 ;17 TLAC IFEAR
4.76Y+1Y 312410006.1B 01B(BC) AAA 2.19
4.79Y+NY 242400025.1B 24 JETRERITIKER R 01 AAA 2.345
4.79Y+NY 242400025.1B 24 JETRERITIKER R 01 AAA 2.345
4.82Y+5Y({k 2) 232400037.1B 24 THRARIT T RE AR 02 AAA 2.29
4.92Y+5Y({k 2) 232480073.1B 24 TT-4REAN R 02BC AAA 2.235
4.92Y+5Y({k 2) 232480073.1B 24 TT-4REA R 02BC AAA 2.23
4.92Y+5Y({k 2) 232480073.1B 24 TT-4REAN R 02BC AAA 2.2075
4.94Y+NY 242480070.1B 24 BITKER 01BC AAA 2.29
4.95Y+NY 242400031.1B 24 ELRITRER R 01 AAA 2.37
4.95Y+NY 242400031.1B 24 LRI TRER R 01 AAA 2.365
4.95Y+NY 242400031.1B 24 LRI TRER R 01 AAA 2.37
4.95Y+NY 242400031.1B 24 LRI TRER R 01 AAA 2.37
4.96Y+NY 242400028.1B 24 BRI TKEE(R 01 AAA 2.47
4.99Y+NY({k 1) 242400033.1B 24 [ RSRITIKEE R 02 AAA 2.33
4.99Y+NY({k 1) 242400033.1B 24 [ RSRITIKEE R 02 AAA 2.33
4.99Y+NY({k 1) 242400033.1B 24 [ RSRITIKEE R 02 AAA 2.33
4.99Y+NY({k 1) 242400033.1B 24 IR TKER R 02 AAA 2.33
4.99Y+NY({k 1) 242400033.1B 24 IR TKER R 02 AAA 2.33
4.99Y+NY({k 1) 242400033.1B 24 IR TKER R 02 AAA 2.33
7.55Y+5Y 2228040.1B 22 BRIT 4R 02 AAA 2.34
7.55Y+5Y 2228040.1B 22 BRRIT 4R 02 AAA 2.34
9.66Y+5Y 232480038.1B 24 AT RE AR 02B AAA 2.345
9.66Y+5Y 232480038.1B 24 AT RE AR 02B AAA 2.345
10Y+5Y({k 2) 092403005.1B 24 WHHOIT - RE AR 018 --/-- 2.31
10Y+5Y({k 2) 092403005.1B 24 WHHOIT - RE AR 018 --/-- 2.31
10Y+5Y({k 2) 092403005.1B 24 WHHOIT - RE AR 018 --/-- 2.31
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