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[2024-12-17]

L

RITAEIR, NRFFRITHRERMERRE, 12 B 17 BLUBEENZR, HERIROTITRT 3554 (27T 7 REBEEIWRIE, BIEF=
1.50%. Wind #dE%Ex, ZH 1416 {Z7tiRIWREL, EHITE, SBEFRIN 2138 {Z7T.

Elf&x7om 312D 240021 1.10-1.12; 2.91Y 240022 1.21-1.215; 4.58Y 240014 1.40-1.43; 6.52Y 240013 1.60255-1.63;
9.44Y 240011 1.715-1.73; 28.83Y 230023 2.005-2.02,

I I S O S

FE B E5%(%) 1.1000 1.2300 1.4000 1.6050 1.7150 2.0050
4 B ER®%) 1.0950 1.2300 1.4124 1.6225 1.7200 2.0200
T 5(%) -0.0050 0.0000 0.0124 0.0175 0.0050 0.0150

LT

ERMRAE 220D 240421 1.408-1.41; 4.18Y 240203 1.50-1.5275; 6.74Y 210215 1.705-1.725; 9.55Y 240420 1.82-

1.83,
| | | " |

BB L E TS B ) 1.3800 1.4800 1.5600 1.6600 1.8150
5 BIEEF & FhF%) 1.3900 1.4900 1.5650 1.6600 1.8250
) 0.0100 0.0100 0.0050 0.0000 0.0100
o B E TR %) 1.4100 1.4600 1.5025 1.6810 1.8050
& B EFEN) 1.4100 1.4625 1.5200 1.7000 1.8150
) 0.0000 0.0025 0.0175 0.0190 0.0100
B e

S HIRTIERERMIZRIRIR AR, EARREEEY 2025 F Q3 HifR. fim/E, 80D 042480121.1B 24 ABFELKIE CP001  AA+ 7£2.00%
B3Z (fHE+2) , BEE&HAIEN; 73D 012481816.1B 24 3KiT5 SCP003 AAA 7£ 1.79%R%3Z (fHfE+2) , ESHAENY, PKiKA@E,
126D 012483376.1B 24 [EEk SCPO05 AAA 7E 1.77%BE3Z (fH{ERIE) , $RITHLARIT; 115D 012482125.1B 24 {1 SCP002 AA+ 7£1.92%
B3z (HEME)  ESH4AES,; Kin/Sm, 190D 042480320.1B 24 hEE CP002 AAA 1 1.88%M3X (HENE) , FHHEES;

211D 042480358.1B 24 XB3EE CP001T AAA 7£ 1.79%F3E ((HENME) , TEHGES,; Tk, PKRKEE LT,

I L N N O
AAA 19 1.75 1.71 1.79 1.73

HENJYT == AA+ 1.85 1.84 1.79 1.8 1.8

AA 1.93 1.88 1.86 1.83 1.82



AA- 2.0 1.9 1.94 2.32 2.13

AAA 1.9 0 1.73 2 1.71 0 1.8 -1 1.75 -2
AA+ 1.82 1. 4 1.7 1.84 -4 1.78 2
SHEENSTERIER 8 3 8 6 3
(BP) AA 1.9 3 1.88 0 1.88 -2 1.81 2 1.82 0
AA- 2.0 0 1.93 -3 2.05 -11 1.9 42 2.0 13

B cexe

SHAYERRIGERAEE, 1-3 FRimhE, 23T MTNO01T (AAA, 1.23Y) FE 1.77%MERIEMK; 24 FERIME MTNOOT (AAA,
2.27Y) 1£ 1.92%=14{E 2bp FZZ; 24 BEEI MTNOO3 (AAA, 2.47Y) 7£ 1.82%=1h{E 3bp IBALAS; 3 F 5 FHAFR, 24 FiEgE MTN002 (AAA,
4.59Y) 7£ 2.04%= 48 1bp MBS, 24 BgFE MTNOO8 (AAA, 4.75Y) FRAZTE 1.90%HENIE,; 24 BRIEH MTNO14 (AAA, 4.97Y) REASTE 2.00%
&8 2bp 8. 5Y RUALHARR, 24 1815 MTNOOTB (AAA, 9.29Y) 7£2.22%, mfifdE 2bp ALES; 24 #K5& MTNOO6B ( AAA, 29.55Y) AFE

2.15%, BikiE 2bp fEMRE. SRS, SBhSEREiRE 7.

AAA+ None
AAA 1.88 1.95 2.1 None None
H3HU =R
AA+ 2 2.15 2.38 None None
AA 2.17 2.25 2.73 None None
AAA+ 1.79 0 1.8 3 1.91 2 2.12 1 None | None
SRR AAA 1.86 2 1.92 3 2.08 2 None | None None None
(BP) AA+ 198 2 211 4 | 235 3  None None None None
AA 2.16 1 2.22 3 2.7 3 None | None None None

B cus

SHEWERREATFR, B, 58, BY, ]7 FRRENES5, AR5 HE, 21HE 06 AAA BRTE1.80%, BEsE, EEXA.
SER KY16  AAA piZR7E 2.07%, s, BEEIN. WiI5HE, 21%HM 02 AAA BAfE 1.86%. 24 B 01 AAA  BRAZTE 1.99 %, fRITSEH,
HETN, 21 Bk 02 AAA BRRTE2.03%, Kin/AE, 21 BiE02 AAA  BRAE2.03%, G21iE2 AAA  RRTE 1.93%. 24 &

Y2 AAA FERAZTE 2.35%, HEEH, HEEA.

SHPTRMIANRERER, SRIBSEESS, B FHhE 3 k. 21 TR & 01 A3 1.76 (+1.5) &, RIGLRITHIES. 21 FE
HRATKERR 01 pk3Z 1.82 F01.825 (+2.5) (T, HUFISALESMRIG. 21 BRERIT 4% 01 pkiaX 1.81 (+3) KF, HrLESFIRK., 22 fpERIT
FKEE 01 BRAZ 1.85 (+2.5) , SRILERSTIIUREE. 22 Y IRITREAME OTA BATAE 1.91 (+3) kT, ESRTIIRVSIEREAE. 22 @7 -HK&E
AME 02A FZZ 1.89F1 1.9 (+3.3) fUB, HEBMAMITET. 23 HEKEE 01 Mk 2.01 (+3) (1B, BUMESITERMES, 24 RITAELH 01
F%3Z 2.035 F 2.045 (+3.5) K&, BEWVSEIIESIEEIIEG, 24 KRI1TKEHR 03BC A3 2.055 F 2.06 (+2.5) XjE, EEXLEZ FMEY, 247K
RITTREAMR 02B pi3z 2.215 (+1.5) , EEIESTIENM, @S ME, 164D 22 T &RIT 01 A3z 1.65 (+0.5) |, $RITSLES. 1.32Y 23 H{EiRT 01
F3Z 1.675 (+2.5) , BEE&MERTIEVIERIT. 1.57Y 23 #RSRITREIE 1.69 = 1.71 (+1) Xi@, {RITHEEIRTIIES, 2.25Y 24 £BRI1TE 01
B3Z 1.71 (+1) , ESFEEETENG, 24 PEIRITE 02BC 3L 1.73 (-1) B, HITLES.

L

i BT . BERPOTTH, BWBTEIGE 2-10Y PR HIPR AT A A AL IO AR, T Bt e, KBRS RIEL R, b
Ak 109%+I8 7 H L TTHURZ BIBE N L B IR MR, RET R 0.25-0.5pt, RIS LH LKA S RATPTIENA .

S HEERIAKE
HRRH BB BB (R1THH) -
8D 042380755.1B 23 &tk CP002
24 ;1757 H# SCPO13(RIBIZE
29D 012483284.1B 2 AAA 1.85

69D 012481900.1B 24 #3h8 SCP009 AAA 2.08



73D
77D
80D
84D
89D(fK 1)
115D
122D
126D
126D
189D
189D
190D
190D
195D
211D
269D
269D
269D
281D
281D
319D({k 2)

319D({K 2)

SHPEMZ

FIRKE
32D({k 2)
50D+NY({k 2)
52D
52D
55D
65D+1Y({K 3)
65D+1Y({K 3)
65D+1Y({K 3)
66D
66D
90D
98D+2Y
99D
189D
198D
222D(fA 1)
222D(fA 1)
244D +NY
251D+2Y
255D +NY
313D(tk 1)

314D+NY(K 1)

012481816.1B

012481775.1B

042480121.1B

012481836.1B

012481899.1B

012482125.1B

072410050.1B

012483376.1B

012483376.1B

042480322.1B

042480322.1B

042480320.1B

042480320.1B

012483896.1B

042480358.1B

012483946.1B

012483946.1B

012483946.1B

042480570.1B

042480570.1B

042480551.1B

042480551.1B

102280116.1B

102380143.1B

102380152.1B

102380152.1B

102380180.1B

102380240.1B

102380240.1B

102380240.1B

102280303.1B

102280303.1B

102280540.1B

102280609.1B

102000361.1B

102281390.1B

102001315.1B

102281654.1B

102281654.1B

102382118.1B

102281920.1B

102281957.1B

102282370.1B

102382865.1B

24 5T SCP003

24 [RiEEEHF SCP004

24 BRRHLEZ CPOO1

24 IR SCP004

24 iF¥4F k& SCP0O01

24 Frig SCP002

24 RiEiiEss CP0O01

24 [EBx SCP0O05

24 [EBx SCP0O05

24 B CP007

24 B CP007

24 FREHE CP002

24 FREHE CP002

24 TRipEE SCP002

24 M BE#E CP001

24 TRaEEERE SCP004

24 TR ERE SCP004

24 TR ERE SCP004

24 {ARIsEk CPOO1

24 {ARIsEk CPOO1

24 =4 CPOO1

24 M3 CP0OO1

22 FrBigE MTNOO1

w3218 MTNOO1

23 EaEEE ] MTNOO2

23 EaEEE ] MTNOO02

BEiTXIE MTNOO1

23 iEiEhE MTNO0O1

23 iEiEhE MTNO0O1

23 iEiEhE MTNO0O1

22 2chipiis MTNOO1

22 2chipiis MTNOO1

22 HINEIE MTNOO1

22 HREAR MTNOO1

20 #7)HEEFF MTNOO3

22 RSO MTNOOT

20 EE MTNO09

22 5K T& MTNOO1

22 5K;T8 MTNOO1

23 HEEEHTRE MTNOO3

22 KEH#E MTNO02 (46)

22 FRERERHT MTNOO3

22 LLZR#EO MTNOO3

23 X&) MTN004

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA/A-1

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AA+

AAA

AA+

AA/AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

1.79

2.18

2.07

1.82

1.92

1.81

1.77

1.77

1.7

1.7

1.88

1.88

100

1.79

1.8

1.8

1.8

1.76

1.76

2.03

2.03

2.02

1.89

1.89

1.95

2.1

2.1

2.1

1.87

1.87

1.9

1.87

1.97

1.78

1.85

1.76

1.76

1.9

2.1

1.8

2.3



322D
1.06Y
1.17Y({K 6)

1.17Y({K 6)

1.19Y+NY

1.27Y+NY

1.36Y
1.45Y({K 2)
1.54Y+NY
1.59Y
1.61Y
1.67Y
1.67Y
1.7Y+NY
1.7Y+NY
1.73Y+NY
1.83Y
1.86Y
1.87Y+NY({k 2)
1.99Y+NY({K 1)
2.01Y+NY
2.01Y
2.06Y
2.08Y
2.14Y+NY({K 6)
2.23Y
2.27Y+2Y(fK 1)
2.27Y+2Y(fK 1)
2.33Y({k 2)
2.35Y({k 2)
2.43Y({K 1)
2.48Y
2.48Y
2.53Y+NY(fK 1)
2.58Y
2.58Y
2.63Y
2.74Y({K 1)

2.87Y+NY({K 2)

2.95Y(fK 1)

2.96Y+2Y({K 1)
4.01Y+NY
4.64Y
4.64Y

4.66Y

102282460.1B

102484535.1B

102380211.1B

102380211.1B

102380277.1B

102380672.1B

102381107.1B

102381269.1B

102381577.1B

102101332.1B

102381862.1B

102382123.1B

102382123.1B

102382264.1B

102382264.1B

102382418.1B

102484313.1B

102382883.1B

102382944.1B

102383273.1B

102383405.1B

102383420.1B

102480046.1B

102480150.1B

102480467.1B

102280472.1B

102481117.1B

102481117.1B

102481549.1B

102481718.1B

102482023.1B

102482226.1B

102482226.1B

102482749.1B

102483047.1B

102483041.1B

102483318.1B

102484021.1B

102484688.1B

102485182.1B

102401072.1B

102383383.1B

102483408.1B

102483458.1B

102483583.1B

22 Z1LH3% MTNOO2(4568)

23

23 KEEAE MTNOOS(REEIR

24 =3¢ MTNO17

23 jlEREE MTNOO1

23 jAlEREE MTNOO1

£e8E MTNOOA (BETRIRELT

BlR)

HHFRIR)
23 [pHiBEE MTNOO3
23 2 A MTN004
23 fhE#E MTNO22B
21 B354 MTNOO3
23 itElEzEE MTNOO1
23 3KFREFF MTNOO2
23 3KFREFF MTNOO2
23 #&ii MTN004
23 #&ii MTNO04
23 AR MTNOO2
24 =RER MTN022
23 FKFEFF MTNOO3
23 )||5iE MTN008
23 BREEH MTNOO4
23 BRFEH MTNOOGA
23 jAIEgHE MTNOO3
24 =R MTNOOT
24 kB S MTNOO1
24 )| MTNO003
22 E MTNO002B
24 S KIS MTNOO
24 S KIRE MTNOO
24 ;jfeE MTNOOS
24 EEE=#T MTNOO3

24 /F#EO MTNO02

24 2B MTNOO02(Z #41=

24 2B MTNOO02(Z #41=

24 B[ 1858 MTNOOA(RIEIZ

24 B i MTNO02
24 ;FEFR MTNOO2
24 AT$RE MTNO10

24 FLAE MTNOO3

24 2331 MTNOO2

24 ZiENEE MTNOO1

12)
24 ¥ BEF$% MTNOOT
23 [FiEH MTNOOSB
24 Jbi=RHs MTNOO4
24 ;FMRE MTN002

24 E 1% MTNOO1

Y,

Y,

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA

AA+

AA+

AA+

AAA

AA+

AA+

AA+

1.77

2.13

2.03

2.03

1.86

1.84

1.8

1.93

1.85

1.8

2.14

1.91

1.91

1.87

1.87

1.98

2.18

1.94

1.98

1.94

1.93

1.92

2.21

1.97

1.8

1.92

1.92

2.25

2.01

1.91

1.87

1.87

2.09

1.86

2.26

2.13

2.12

3.64

2.25

2.15

2.11

3.1

243

2.16



4.69Y
4.75Y(fk 2)
ATTY(R )
4.89Y
5.78Y
9.55Y

9.58Y

SHEIVERRER

RIRKEY

119D
124D(fK 1)
126D
126D
127D
128D
128D
132D
149D
171D
171D
217D
217D
237D+NY
237D+NY
243D(fK 1)
285D(fK 1)
285D(fK 1)
315D
315D
315D
315D
315D
331D
342D +NY
342D +NY
342D +NY
357D
363D+NY
1.08Y
1.12Y+NY
1.13Y+5Y({K 2)
1.13Y+5Y({K 2)
1.35Y+2Y(fK 1)
1.42Y

1.68Y+NY

102400927.1B

102484286.1B

102484217.1B

102484849.1B

232701.I1B

102482881.1B

102483067.1B

185559.SH

185653.SH

185699.SH

163463.SH

163463.SH

2080109.1B

115272.SH

152461.SH

149109.5Z

163544.SH

185835.SH

185835.SH

137535.SH

137535.SH

148022.5Z

148022.5Z

182474.SH

252606.SH

252606.SH

148107.5Z

148107.5Z

114051.SH

114051.SH

148107.5Z

149293.5Z

175196.SH

175196.SH

175196.SH

524059.5Z

092000016.1B

240501.SH

175720.SH

2123002.1B

2123002.1B

188060.SH

148292.57

115859.SH

24 KE5FF% MTNOO3B

24 g8 MTNOO8

24 ;Cs MTNOO7

24 FREZ MTN006

23 £ 01

24 F¢KE&EH MTN004B

24 7EZBAERR MTNOO1

22 MAE 02

22 4% 02

2217#% 02

20 ¥4 01

20 #5401

20 FaREREfR 01

23 /318 07

20 &3, 01

20 = 01

20 7=%= 01

22 FFR1 02

22 7Rk 02

22 gEg 01

22 gEg 01

22 #R Y1

22 T# Y1

22 EH 08

23 #{® 07

23 #{® 07

22 #g1 05

22 $g1 05

22 4% 02

22 4% 02

22 $g1 05

20 7822 01

20 $RiAT Y1

20 $RiI Y1

20 $RiI Y1

24 FAIE D8

20 ;RA&EAMR 01

24 JHE 01

21 % Y1

21 #fEA%E 01

21 #fEA%E 01

21 i 06

23 %efig 02

TN YKO2

AA+

AAA

AAA

AAA

AAA

AAA

AAA

s HLHD BEERE (RITHE) -

3.05

1.9

1.92

1.97

1.77

2.14

3.1

TR iz (%)
AAA 1.71

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA/A-1

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

1.81

1.85

1.83

1.83

2.38

1.7

1.83

1.8

1.86

1.8

1.8

1.72

1.72

1.9

1.9

1.9

2.08

2.08

1.8

1.8

2.07

2.07

1.8

1.78

1.8

1.8

1.8

1.71

2.01

1.75

1.85

1.9

1.9

1.8

1.84

2.15



1.74Y 115967.SH 23 §R3 G5 AAA 1.78
1.82Y+2Y 115945.SH 23 Pffs= 03 AAA 1.96
1.82Y+2Y 115945.SH 23 Pifs= 03 AAA 1.96
1.99Y 184156.SH 21 #3203 AAA 1.95
2.22Y+4Y (1K 2) 271135.SH 24 3EBlfE AA+ 2.27
2.25Y+2Y(1K 1) 240628.SH 24 5B 01 AAA 1.99
2.33Y 2080071.1B 20 KGR AA/AA+ 2.35
2.44Y 240669.SH 24 FHE K1 AAA 1.83
2.74Y+NY({k 1) 241569.SH 24 %5 YKO1 AAA 2.56
3.91Y+NY 240256.SH FEH KY09 AAA 2.04
4.51Y 133874.5Z 2432 01 AA 3.36

4.72Y 241544.SH 24 HZ 01 AA+ 2.2

4.74Y+2Y({K 2) 134032.5Z 24 3561 06 AA+ 3
4.74Y+2Y({K 2) 134032.5Z 24 3561 06 AA+ 3
4.74Y+2Y({K 2) 134032.5Z 24 %61 06 AA+ 3
4.74Y+2Y({K 2) 134032.5Z 24 3561 06 AA+ 3
4.74Y+2Y({K 2) 134032.57 24 3561 06 AA+ 3
4.74Y+2Y({K 2) 134032.5Z 24 %61 06 AA+ 3
4.78Y+5Y 272400007.1B 24 FEAEEA TR 01BC AAA 2.12
4.78Y+5Y 272400007.1B 24 FEAEEA TR 01BC AAA 2.12
4.78Y+5Y 272400007.1B 24 FEAEEA TR 01BC AAA 2.12
4.78Y+5Y 272400007.1B 24 hEAE & AN FRE 01BC AAA 2.12
4.78Y+5Y 272400007.1B 24 hEAE & AN FRE 01BC AAA 2.12
4.84Y+NY 241773.SH FEE KY16 AAA 2.07
4.84Y+NY 241773.SH FEE KY16 AAA 2.07

4.97Y 163058.SH 19 )11%& 08 AAA 2

9.62Y 241363.SH 24 i K2 AAA 2.2
69D +3Y 032380151.1B 23 1EBHiEk#E PPNOO1A AA+ 2.08
69D +3Y 032380151.1B 23 1EBHIEk#E PPNOO1A AA+ 2.08
89D+2Y 032280293.1B 22 FgE7K#& PPNOO1 AAA 1.9
105D+2Y 032280383.1B 22 }iUfEmAE PPNOO1 AA+ 1.95

163D+3Y({k 1) 032380489.1B 23 5E,T PPNOO5A AA 2.28

163D 032300393.1B 23 KF&5FF#& PPNOO3 AA+ 2.25

257D(fK 1) 032380827.1B 23 ZERFIE PPNOO1 AA+ 2.1

329D 032281034.1B 22 T ERFF PPNOO3 AA+ 1.9

1.67Y 032300467.1B 23 hipzziE PPN0OO2 AA+ 2.1

1.7Y 032300479.1B 23 FEg5U#EO PPNOO6 AA+ 2.11

1.84Y 032380991.1B 23 EBAtHzE PPNOO2 AA+ 2.02

1.84Y 032380991.1B 23 EBAtHzE PPNOO2 AA+ 2.02

1.86Y 032381029.1B 23 &= PPN005 AA+ 2.2

2.53Y 032480682.1B 24 223453 PPNOO8 AA+ 2.2

2.88Y+2Y(fK 1) 032481505.1B 24 HREEER PPNOOT AA+ 2.28
4.5Y 032480514.1B 24 57453E PPNOO1 AA+ 3.15
4.58Y 032400828.1B 24 E5 TRz PPNOO4 AA+ 2.28
9D+NY 1928038.I1B 19 ELARITKER 01 AAA 2.1
13D+5Y(fK 1) 1920091.I1B 19 FRIRIT R AAA 1.95
70D+NY 2028003.1B 20 FZERITKER(R 01 AAA 1.9




87D 2228019.1B 22 3\R1T 01 AAA 1.66
164D 2228033.1B 22 R4R1T 01 AAA 1.65
164D 2228033.1B 22 R4R1T 01 AAA 1.65
230D+5Y({k 2) 2028025.1B 20 BRIRIT 4 01 AAA 1.79
329D 2228057.1B 22 HRERIT 04 AAA 1.66
329D 2228057.1B 22 HRERIT 04 AAA 1.66
329D 2228057.1B 22 BERIT 04 AAA 1.66
336D 2220079.1B 22 i TH54R4T AAA 1.67
336D 2220079.1B 22 i TH54R4T AAA 1.67
1.1Y+5Y 2128002.1B 21 IESRIT =4 01 AAA 1.76
1.1Y+5Y 2128002.1B 21 IESRIT =4 01 AAA 1.76
1.1Y+5Y 2128002.1B 21 IRSRIT 4 01 AAA 1.76
1.1Y+5Y 2128002.1B 21 IESRIT =4 01 AAA 1.76
1.26Y+NY 2128011.1B 21 HBfEERTTKEL(R 01 AAA 1.8
1.32Y 2328009.1B 23 FR{SER1T 01 AAA 1.675
1.32Y 2328009.1B 23 FR{SER1T 01 AAA 1.675
1.32Y 2328009.1B 23 FR{SER1T 01 AAA 1.675
1.36Y+NY({k 1) 2128017.1B 21 PSRITRER AAA 1.83
1.36Y+NY({k 1) 2128017.1B 21 PSRITRER AAA 1.83
1.42Y+NY 2128019.1B 21 FERITKEER 01 AAA 1.825
1.42Y+NY 2128019.1B 21 FhER{TKEERR 01 AAA 1.82
1.42Y+NY 2128019.1B 21 ERITKERR 01 AAA 1.82
1.44Y+5Y 2120046.1B 21 IRIT =R AAA/AA+ 1.9
1.47Y+NY 2128021.1B 21 TRsERIT7KELR 01 AAA 1.825
1.47Y+NY 2128021.1B 21 TSR T7KEL R 01 AAA 1.825
1.48Y+NY 2128022.1B 21 RIBIRITREE R AAA 1.82
1.48Y 2320022.1B 23 HMiER1T 01 AAA 1.71
1.48Y 2320022.1B 23 HMiER1T 01 AAA 1.71
1.57Y({K 1) 2320026.1B 23 HESIRIT AAA 1.71
1.57Y+5Y({k 2) 2120062.1B 21 THRERIT 4% 02 AAA 1.85
1.57Y(fK 1) 2320026.1B 23 HERIT AAA 1.7
1.57Y(fK 1) 2320026.1B 23 HERIT AAA 1.69
1.61Y 212300003.1B 23 {T754R171%R 02 AAA 1.705
1.61Y 212300003.1B 23 {T754R171R 02 AAA 1.71
1.68Y+5Y({K 2) 2128028.1B 21 HpfiEERIT—4% 01 AAA 1.81
1.68Y+5Y({k 2) 2128028.1B 21 HRMEHRIT—4% 01 AAA 1.81
1.68Y 2328021.1B 23 SRTT/IMAMER 01 AAA 1.7
1.78Y+5Y({K 2) 2128030.1B 21 RIBRIT R AAA 1.815
1.9Y 212380023.1B 23 FAKER1T1R 03 AAA 1.69
1.9Y+5Y({fK 1) 2128033.I1B 21 g7 03 AAA 1.825
1.9Y+5Y({K 1) 2128033.I1B 21  RERIT R 03 AAA 1.825
1.9Y+5Y({K 1) 2128033.I1B 21  RERIT R 03 AAA 1.825
1.92Y+NY 2120100.1B 21 ABMERITIRER R AAA/AA+ 2.32
1.93Y 2320062.1B 23 LEEIRIT/)VRIR 03 AAA 1.76
1.94Y+5Y 2128042.1B 21 XHRIT”4% 02 AAA 1.85
1.94Y+5Y 2128042.1B 21 XUARTT 4R 02 AAA 1.85
1.94Y+5Y 2128042.1B 21 XUARTT 4R 02 AAA 1.85




1.97Y({K 1) 222380010.1B 23 EBRITLIR 01 AAA 1.75
1.98Y 222380011.1B 23 MRS REERER AAA 1.76
1.99Y +5Y 2128051.1B 21 TrStRIT "4 02 AAA 1.83
1.99Y +5Y 2128051.1B 21 TrStRIT "4 02 AAA 1.83
1.99Y +5Y 2128051.1B 21 TrStRIT "4 02 AAA 1.83
1.99Y+5Y 2128051.1B 21 TrtRIT "4 02 AAA 1.83
1.99Y+5Y 2128051.1B 21 TrStRIT 4% 02 AAA 1.83
2.03Y+5Y(fk 2) 2121062.1B 21 SEERE R AAA 1.95
2.09Y+NY 2228001.1B 22 HpfiEERTT/KER(R 01 AAA 1.85
2.09Y+NY 2228001.1B 22 HpfiEERTT/KER(R 01 AAA 1.85
2.09Y+5Y 2228004.1B 22 TrtRIT 4% 01 AAA 1.84
2.18Y+NY 2228011.1B 22 FMARTTKELfR 01 AAA 1.87
2.18Y+NY 2228011.1B 22 FMARTTKELR 01 AAA 1.87
2.21Y 212380032.1B 24 HRIERITR 01 AAA 1.705
2.25Y 212480004.1B 24 HEERITHR 01 AAA 1.715
2.25Y 2420011.1B 24 HRESERIT/IMYIE 01 AAA 1.76
2.25Y 212480004.1B 24 HERITHE 01 AAA 1.71
2.25Y 212480004.1B 24 HERITHE 01 AAA 1.71
2.28Y (1K 1) 212480008.1B 24 EAERITE 02 AAA 1.71
2.28Y(1K 1) 212480008.1B 24 SBAERITE 02 AAA 1.72
2.32Y+NY 2228023.1B 22 FRERTTKEERR 01 AAA 1.87
2A41Y+1Y 312400001.1B 24 T17 TLAC FEEA R 01A AAA 1.84
2.44Y 2420021.1B 24 FAFR1T 01 AAA 1.74
2.5Y+5Y 2228039.1B 22 FERIT "R 01 AAA 1.865
2.5Y+5Y 2228039.1B 22 FERIT "R 01 AAA 1.865
2.52Y 212480015.1B 24 KEHRITR 01 AAA 1.84
2.55Y({K 1) 2420030.1B 24 FAFRT 02 AAA 1.75
2.55Y({K 1) 2420030.1B 24 FAFRTT 02 AAA 1.75
2.55Y({K 1) 2420030.1B 24 FAFRTT 02 AAA 1.75
2.55Y({K 1) 2420030.1B 24 FAFER1T 02 AAA 1.75
2.55Y({K 1) 2420030.1B 24 BERTT 02 AAA 1.75
2.57Y 212400007.1B 24 Sh{EER1T1R 01 AAA 1.72
2.57Y 212400007.1B 24 Bh{EER1T1R 01 AAA 1.72
2.57Y 212400007.1B 24 Bh{EER1TIR 01 AAA 1.72
2.63Y+5Y 092280033.1B 22 FRSRIT R AR 01 AAA 1.93
2.68Y+5Y(fk 1) 092280065.1B 22 T{T—4REA R 03A AAA 1.88
2.7Y+5Y(fK 1) 092280080.1B 22 AT REARER O1A AAA 1.91
2.7Y+5Y(fK 1) 092280080.1B 22 AT REARR O1A AAA 1.91
2.7Y+5Y(fK 1) 092280080.1B 22 AT REARR O1A AAA 1.91
2.7Y+5Y(fK 1) 092280080.1B 22 AT REAR O1A AAA 1.91
2.7Y+5Y({K 1) 092280080.1B 22 M KERIT AR O1A AAA 1.91
2.7Y+5Y({K 1) 092280080.1B 22 M KERIT AR O1A AAA 1.91
2.7Y+5Y({K 1) 092280080.1B 22 M KERIT AR O1A AAA 1.91
2.7Y+5Y({K 1) 092280080.1B 22 M KERIT AR O1A AAA 1.91
2.7Y+5Y({K 1) 092280080.1B 22 M KERIT AR O1A AAA 1.91
2.7Y+NY 092280083.1B 22 FE{TIKER 01 AAA 1.89
2.77Y+5Y 092200008.1B 22 RIT_REASE 02A AAA 1.88




2.77Y+5Y 092200008.1B 22 RIT_REASE 02A AAA 1.88
2.85Y+NY(fk 1) 092280105.I1B 22 FAFRERITIKER R 01 AAA 1.95
2.85Y 212480060.1B 24 3#471% 02BC AAA 1.725
2.86Y+5Y 092280108.1B 22 PITREALE 02A AAA 1.89
2.86Y+5Y 092280108.1B 22 PITREALE 02A AAA 1.89
2.86Y+5Y 092280108.1B 22 PITREALE 02A AAA 1.89
2.86Y+5Y 092280108.1B 22 PITREALE 02A AAA 1.89
2.86Y+5Y 092280108.1B 22 PITREALE 02A AAA 1.89
2.86Y+5Y 092280108.1B 22 PITREALE 02A AAA 1.89
2.86Y+5Y 092280108.1B 22 PITREALE 02A AAA 1.89
2.89Y({K 2) 2421017.1B 24 BRI AAA 2
2.89Y({K 2) 2421017.1B 24 BRI AAA 2
2.89Y+5Y(fK 1) 092280131.1B 22 BT TREALR 02A AAA 1.89
2.89Y({K 1) 212400013.1B 24 HRSR1THR 02BC AAA 1.73
2.89Y({K 1) 212400013.1B 24 HPSR1THR 02BC AAA 1.73
2.89Y+5Y(fK 1) 092280131.1B 22 BT REALR 02A AAA 1.89
2.89Y+5Y(fK 1) 092280131.1B 22 BT REAIE 02A AAA 1.89
2.89Y+5Y(fK 1) 092280131.1B 22 BT REALE 02A AAA 1.9
2.89Y+5Y(fK 1) 092280131.1B 22 BT REALE 02A AAA 1.9
2.89Y+5Y(fK 1) 092280131.1B 22 BT REAIE 02A AAA 1.9
2.89Y+5Y(fK 1) 092280131.1B 22 BT REALE 02A AAA 1.9
2.89Y+5Y(fK 1) 092280131.I1B 22 BT RANR 02A AAA 1.9
2.89Y+5Y(fK 1) 092280131.I1B 22 BT RANR 02A AAA 1.9
2.89Y+5Y(fK 1) 092280131.I1B 22 BT RANR 02A AAA 1.9
2.9Y+5Y 092280134.1B 22 TATTREARSR 04A AAA 1.89
2.9Y+5Y 092280134.1B 22 TATTREARSR 04A AAA 1.9
2.9Y+5Y 092280134.1B 22 TATREASR 04A AAA 1.9
2.9Y+5Y 092280134.1B 22 TATREASR 04A AAA 1.9
2.91Y+5Y 092280139.1B 22 ATREAS R 02A AAA 1.9
2.93Y({K 1) 212480072.1B 24 B IEPRRITHR 02 AAA 1.94
2.95Y({K 1) 222480012.1B 24 KIVRITERIR 01A AAA 1.83
3.27Y+5Y 232380004.1B 23 RIT_RAARE O1A AAA 1.92
3.29Y+5Y 232380008.1B 23 I MAREIT =R E AR 01 AAA/AA+ 2.18
3.32Y+5Y 232380017.1B 23 R ZRAARE O1A AAA 1.955
3.56Y+NY 242300001.1B 23 FRERITIKER(R 01 AAA 2.02
3.69Y+5Y 232380033.I1B 23 FERRIT A AR 01 AAA 2.11
3.7Y+NY 242380017.1B 23 R4T7KEE( R 01 AAA 1.98
3.7Y+5Y 232380036.1B 23 TATREASR 02A AAA 1.95
3.78Y+NY 242380021.1B 23 F17KEER 02 AAA 1.985
3.83Y+NY 242380019.1B 23 BRfiEzKEEfR 01 AAA 2.01
3.83Y+NY 242380019.1B 23 mpfifk %Lk 01 AAA 2.01
3.83Y+NY 242380019.1B 23 mpfifk %Lk 01 AAA 2.01
3.86Y+5Y 232380069.1B 23 BIT—REALR 02A AAA 1.96
3.86Y+5Y 232380069.1B 23 BIT_REALR 02A AAA 1.96
3.86Y+5Y 232380069.1B 23 BIT—REALR 02A AAA 1.96
3.86Y+5Y 232380069.1B 23 BIT_REALE 02A AAA 1.96
3.92Y+5Y 232380076.1B 23 BT REANE 03A AAA 1.955




3.92Y+5Y 232380076.1B 23 BT REANR 03A AAA 1.955
3.92Y+5Y 232380076.1B 23 BT REALE 03A AAA 1.955
3.92Y+5Y 232380076.1B 23 BT REALE 03A AAA 1.96
3.92Y+5Y 232380076.1B 23 BT REALE 03A AAA 1.96
3.92Y+5Y 232380076.1B 23 BIT_REALE 03A AAA 1.96
3.92Y+5Y 232380078.1B 23 T REAE 01A AAA 1.94
4.13Y+5Y 232480001.1B 24 PITREARE 01A AAA 1.97
4.14Y+5Y({K 1) 232480003.1B 24 BFRIT —REARR 01 AAA 2.35
4.24Y+NY 242400005.1B 24 ATIKELR 01 AAA 2.045
4.24Y+NY 242400005.1B 24 KRATIKELR 01 AAA 2.045
4.24Y+NY 242400005.1B 24 RATIKELR 01 AAA 2.045
4.24Y+NY 242400005.1B 24 FATIKELR 01 AAA 2.035
4.24Y+NY 242400005.1B 24 FATKELR 01 AAA 2.035
4.24Y+NY 242400005.1B 24 FATIKEL R 01 AAA 2.04
4.24Y+NY 242400005.1B 24 FATIKEL R 01 AAA 2.04
4.24Y+NY 242400005.1B 24 FATIKEL R 01 AAA 2.04
4.24Y+NY 242400005.1B 24 RATKEAFR 01 AAA 2.04
4.24Y+NY 242400005.1B 24 RATKEAFR 01 AAA 2.04
4.25Y+NY({k 1) 242400004.1B 24 HRfiEKELfR 01 AAA 2.04
4.25Y+NY({k 1) 242400004.1B 24 HRfiEKELfR 01 AAA 2.04
4.25Y+NY({k 1) 242400004.1B 24 HRfiEKELfR 01 AAA 2.04
4.25Y+NY({K 1) 242400004.1B 24 BRfiEzKEERAR 01 AAA 2.04
4.25Y+NY({K 1) 242400004.1B 24 BRfiEzKEEAR 01 AAA 2.04
4.25Y+5Y({k 1) 1928003.I1B 19 RASRIT—4% 01 AAA 1.97
4.25Y+5Y({k 1) 1928003.I1B 19 RARIT—4% 01 AAA 1.97
4.31Y+5Y({k 2) 232480008.1B 24 T REANR 02A AAA 1.98
4.31Y+5Y({k 2) 232480008.1B 24 th{T B AR 02A AAA 1.98
4 44Y+NY 242480003.1B 24 IR TKEL R 01 AAA/AA+ 234
4.47Y+NY 242400009.1B 24 KA7KEE (R 02 AAA 2.03
4.48Y+NY 242480004.1B 24 HLEIRITKERR 01 AAA 2.1175
4.48Y+NY 242480004.1B 24 HLEIRITKERR 01 AAA 2.1175
4.48Y+NY 242480004.1B 24 HLEIRITKERR 01 AAA 2.1175
4.48Y+NY 242480004.1B 24 HELEIRITKERR 01 AAA 2.115
4.48Y+NY 242480004.1B 24 HLEIRITKERR 01 AAA 2.115
4.56Y+5Y({K 2) 232480033.1B 24 BT REASR 02A AAA 1.97
4.57Y+NY 242480007.1B 24 T{T7KE% 01 AAA 2.045
4.57Y+NY 242480007.1B 24 T{T7KE% 01 AAA 2.04
4.62Y+NY 242480008.1B 24 HRfTKEE(R 01 AAA 2.05
4.63Y+5Y({K 2) 232480039.1B 24 I RIRIT —REARER O1A AAA 2.0725
4.63Y+5Y({K 2) 232480039.1B 24 I RIRIT —REARER O1A AAA 2.07
4.64Y +5Y 232480050.1B 24 EiBIRITTREA R 01 AAA 2.08
4.65Y+5Y({K 2) 232400034.1B 24 FUMERIT — & AR 01 AAA 2.07
4.7Y+NY 242400020.1B 24 347K EER 01BC AAA 2.05
4.7Y+NY 242400020.1B 24 347K EER 01BC AAA 2.045
4.7Y+5Y 232480061.1B 24 TT-4REA % 01A(BC) AAA 1.975
4.7Y+5Y 232480061.1B 24 TT-4REA % 01A(BC) AAA 1.98
4.7Y+5Y 232480061.1B 24 TT-4REA % 01A(BC) AAA 1.98




4.74Y+NY 242400025.1B 24 JETRERITIKER R 01 AAA 2.12
4.74Y+NY 242400025.1B 24 JETRERITIKER R 01 AAA 2.12
A.TTY+5Y({K 2) 232400037.1B 24 FRSRIT _RE AR 02 AAA 2.08
4.86Y+5Y({k 2) 232480073.1B 24 TT-4REA % 02BC AAA 1.98
4.86Y+5Y({k 2) 232480073.1B 24 TT-4REA % 02BC AAA 1.9825
4.86Y+5Y({k 2) 232480073.1B 24 TT-4REA % 02BC AAA 1.98
4.86Y+5Y({k 2) 232480073.1B 24 TT—4REAN R 02BC AAA 1.98
4.86Y+5Y({k 2) 232480073.1B 24 TT-4REAN R 02BC AAA 1.975
4.89Y+NY 242480081.1B 24 FNERATIKER(R 01 AAA/AA+ 2.24
4.94Y+NY(fK 1) 242400033.1B 24 I RRITKER R 02 AAA 2.12
4.94Y+NY(fK 1) 242400033.1B 24 I RRITKER R 02 AAA 2.12
4.94Y+NY(fK 1) 242400033.1B 24 I RRITKER R 02 AAA 2.1
4.95Y+NY 242480082.1B 24 FATKEER 03BC AAA 2.06
4.95Y+NY 242480082.1B 24 FATKEEMR 03BC AAA 2.06
4.95Y+NY 242480082.1B 24 FATKEER 03BC AAA 2.06
4.95Y+NY 242480082.1B 24 477K EER 03BC AAA 2.0575
4.95Y+NY 242480082.1B 24 RATKELR 03BC AAA 2.0575
4.95Y+NY 242480082.1B 24 47K EER 03BC AAA 2.055
4.98Y+NY 242480086.1B 24 HhfTKEEfR 02BC AAA 2.06
4.98Y+5Y({k 1) 232480098.1B 24 SEARIT —REAME 02A AAA 2.055
4.98Y+5Y({k 1) 232480098.1B 24 SEARIT —REAME 02A AAA 2.055
4.98Y+5Y({k 1) 232480098.1B 24 ERRIT RE AR 02A AAA 2.055
4.98Y+NY 242480086.1B 24 FhfTsKER (R 02BC AAA 2.06
4.98Y+NY 242480086.1B 24 FhfTsKER (R 02BC AAA 2.06
4.98Y+NY 242480086.1B 24 FhfTsKER{R 02BC AAA 2.06
4.98Y+NY 242480086.1B 24 FhfTsKER (R 02BC AAA 2.06
4.98Y+NY 242480086.1B 24 FhfTskER{R 02BC AAA 2.06
4.98Y+NY 242480086.1B 24 FhfTsKER{R 02BC AAA 2.06
5.88Y+5Y({A 2) 2028045.1B 20 ARARIT 4 02 AAA 2.145
5.88Y+5Y(fA 2) 2028045.1B 20 ARSRIT 4 02 AAA 2.15
8.26Y+5Y 232380005.1B 23 RIT_HKAEARK 01B AAA 2.1525
8.7Y+5Y 232380037.1B 23 TAT KA ANRR 02B AAA 2.15
9.63Y+5Y 232480040.1B 24 I RRIT _RE AR 018 AAA 2.25
9.98Y+5Y({k 2) 232480099.1B 24 ERSRIT—RE AR 02B AAA 2.215
9.98Y+5Y({k 2) 232480099.1B 24 ERSRIT A& AR 02B AAA 2.215

3 / Derek Huang, Liyuan Zhong, Austin Lin

BXZEA: Xiaoting Bu

BB#E: Xiaoting.Bu@cfets-nex.com.cn

SRR BREESHRER T RIES TR

SREH:

UEMZRMNSHARAR (UWFRFEL" ALUEAER, BNEENK /READAR, XAV AERFLAGEATESCARAEZLY (LTFREFLSEEHNTET WS, "L " FTREFEUNN;SEARMTA.
REREAREAREGXHEN, 5. BURAR, "G FEARARAN, SFGEXREN. NETTIASTER, AURSRINETEN, FABEOGESEVARSN Y,

WWW.CFETS-NEX.COM.CN


mailto:Xiaoting.Bu@cfets-nex.com.cn

