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B e

A HJATIFFE 1080 14 7 FIHIL A WA, 1861 IARIHH 1045 12, 861010 042 B8 G 19 50 35 12

[E 53 /7 1H 267D 250001 1.435-1.445; 2.84Y 250005 1.4975-1.505; 4.76Y 250003 1.525-1.54; 6.17Y 240013 1.62-1.6275; 9.09Y 240011 1.699-
1.708; 28.48Y 230023 1.93-1.949.

WEH E 5t (%) 1.4325 1.4825 1.5130 1.5950 1.6470 1.8700
A HE (%) 1.4351 1.4975 1.5325 1.6125 1.6580 1.8870
A (%) 0.0026 0.0150 0.0195 0.0175 0.0110 0.0170

L

SRl 7 TH 265D 250301 1.56-1.57;  3.84Y 240203 1.65-1.66;  6.12Y 210210 1.73-1.74;  9.32Y 240311 1.82-1.8275.

I O O RN O S

W [ [ 4 ik i (%) 1.5650 1.6575 1.6875 1.7950 1.8060
A H AR E I 4Rl 51 (%) 1.5700 1.6675 1.7000 1.8008 1.8200
A E(%) 0.0050 0.0100 0.0125 0.0058 0.0140
WE H 153 (%) 1.5750 1.6250 1.6225 1.7350 1.6990
A H FE 151 (%) 1.5800 1.6350 1.6375 1.7475 1.7150
5% ) 0.0050 0.0100 0.0150 0.0125 0.0160
B oo

A HEAT MR T I A8 BE BR T — M, 8 R4 T 20250203 HAFR . %G /71, 62D 042480322.1B 24 HIY CPO07 AAA F{AZTE 1.75% (-

1.52) , RATHEAIEES BRI KL, 76D 012580825.1B 25 H152 i SCPOO3(RIAIZEHE) AAA FRACTE 1.86% (+1.21) , HEFH4A R4 . WK,
175D 012580690.1B 25 Z:fiii SCPO01 AAA JACTE 1.8% (+0.16) , 4RATHIZAIE4:; 179D(4K 1) 012580980.1B 25 #7ACi# SCPO09 AAA JRAZTE
1.81% (+2) , HRATHZAISE . Ky, 209D 012580449.1B 25 [Efji SCP002 AAA [RACTE 1.81% (+0.96) , R4 HAE 4. RS, Mg,
Koo K iie 2t H A 289 /80E AT

I - R R N N
AAA 1.84 1.82 1.8 1.87 1.87

AA+ 1.89 1.85 1.9 1.88 1.92
AT R

AA 1.95 1.96 1.96 2 2

AA- 2 2.02 2.2 21 2.2

AAA 181 3 18 2 18 0 183 4 181 6
S WS A R AA+ 18 6 187 -2 189 1 187 1 1.9 2
(BP) AA 193 2 192 4 189 7 193 7 195 5

AA- 2 0 202 0 215 5 2 10 215 5

B ou=e

A H o B R AR RO, 1-3 AERE IR 2, 21 Wi E MTN002 (AAA, 1.40Y) 7E 1.95%=fli{l 1bp 7.8 AS; 22 EiEH Y MTNO01 (AAA, 1.75Y)
7E 1.96% = 1l E 2bp (LB AT 22 FEXCHE MTNO02 (AAA, 1.94Y) 7E 2.10% = t{H 0.3bp 3S: 3 # 5 EHIBR, 23 T FH# MTNOO1 (AAA, 3.28Y) 7E
2.01% I AHE 1bp KAC; 24 V4 MTNOO5 (AAA, 4.27Y) FACTE 2.0025% =i fili{H 2bp A7 B AAE; 25 5 E B MTNO02 (AAA, 4.91Y) NAZHE 2.05% = fli{H
lbp A& . 5Y KU EHARR, 24 BEPEZZIE MTNOO9 (AAA, 6.6Y) fE 2.27%i{l{H 3bp FAZ; 25 HLM MTNO16 ( AAA, 9.93Y) NAZHE 2.17% = fl{E 1bp
B SAEmE, & HPEIREERA .



lv
1.77 1.91 2.01 2.12

AAA+ None
AAA 1.88 2.03 2.13 None None
ARG
AA+ 1.99 2.19 2.43 None None
AA 2.1 2.32 2.78 None None
AAA+ 1.77 0 1.9 1 1.99 2 2.1 2 None None
Sz iR AAA 1.87 1 2.01 2 2.12 1 None None None None
(BP) AA+ 199 0 218 1 241 2 None None None None
AA 2.09 1 2.3 2 2.76 2 None None None None

B cum

A HANGRRAE ], F4, FE, RE, BEMISE S5, aRM M, 21 KK 02 AAA FASTE 1.87%, &S, REEN. 21 B 02 AAA JACTE
1.92%, fREGSZH, FEE&EN. 21 YL 02 AAA FAETE 1.96%, Fri R Eset, BE&EXN. WM, 21 B 02 AAA FASTE 1.90%, ez, HRAiTH
WFSEN. 21 %45 10 AAA FACHE 1.94%, Fe4rsntl, AN, 25 RIL G2 AAA RS TE 1.99%, F:4si, EE&SLN. Kiiim, 24 % 04 AAA FAS
7 2.2825%, FRiasl, AN, 25 WE 02 AAA S TE 2.415%, &, TN,

A HEATH RS — M, WG R R/MEES), BHRAL. 5Y KATIRE R EASEAE+1 fiT, BEIEAE+1 2A5E+2 Z MIRG RS, WBLEAhfH +2
FE. B4T. BRHAHRIT. HENER . 25 @47 P ASR 01BC (4.93Y) FIERUZTE 1.9875% (+1) , BfiJ57E 1.99%%] 1.9975% (-1.25) HJIH .
s FREAARIT BT ISR . 2Y LA H AR BOEER, S EME+1 A5 E+2 210, 34, SATAZR B AEAT. EIMES. 22 fEHRIT %
01 (1.76Y) 7F 1.875%-1.88% (+1.5) Z[AIZZE, Fd. FinlCE MK, BRBCEHIEME-1 ZA5ME+1 26, ZFE. B, BETMERT HEES
FIEA . B4 710, WAL ZAEME-1 B E+2 28], RATREESS 50N, 25 Y6 KRBT 01 (2.92Y) 7F 1.83% (+0.5) MR L%E, WITHARSE.

L

Ji =i s . SRR, TR, AU BT O B B R ISR, TMT ARER, 30 F RT3 s AS fE+140, AT HRER, Wi
1T AT1 _Ek%) 10-15cents. IPMRRAE T AL, (HSLRMASRETEIRF, 28 FRI BN T HE S TE 5.28%, 26 - Z| W FF 48 S 7E 6.23%, 28 -3 Hf
FRERILER T AT AE 3.69% . M R B, JiRF Bk 1-1.5pt, el ik 0.5-1pt, . I i 0.25-0.5pt.

4 H Rz
IR R R BHRIE CRATHIHD We2EE (%)
6D 012482343.1B 24 V422 =3 SCP001 AAA 1.88
19D 012482452.1B 24 H 4% ScPoo3 AAA 1.95
23D 012580423.1B 25 JHL /7 SCPO01 AAA 1.80
23D 012482499.1B 24 JHL, 73 SCPo17 AAA 1.80
30D 012580303.1B 25 F1 44 F SCP001 AA+ 1.95
33D 012482612.1B 24 FYIIHh R SCP002 AAA 1.79
41D 012483826.1B 24 M ik SCPo08 AAA 1.79
48D 012483063.1B 24 V22 fiL 5 ScPo13 AAA 1.92
55D 012483181.1B 24 V2 F 55 SCPO14 AAA 1.92
62D 042480322.1B 24 H1L[X CP007 AAA 1.75
62D 042480322.1B 24 H1L[X CP007 AAA 1.75
62D 012580803.1B 25 fF) 52k SCP003 AAA 1.80
76D 012580096.1B 25 13T 4 SCPO02 AAA 99.96
76D 012580096.1B 25 F13Z 4 SCPO02 AAA 99.96
76D 012580096.1B 25 13T 4 SCPO02 AAA 99.96
25 132 i SCP0o03 (1) 2

76D 012580825.1B ) AAA 1.86
84D 012500427.1B 25 1ERE4E SCP002 AAA 1.79
84D 012500427.1B 25 1EfE4E SCP0O02 AAA 1.79
84D 012500427.1B 25 1EfE4E SCP0O02 AAA 1.79
84D 012500427.1B 25 tEfE4E SCP0O02 AAA 1.79
84D 012500427.1B 25 tEfE4E SCP0O02 AAA 1.79
84D 012580940.I1B 25 H & scpool AAA 1.91
86D 012580963.I1B 25 4 /77K SCP0o1 AAA 1.85
86D 072410267.1B 24 fR[IEZ#: CPO18 AAA 1.75
89D 072410229.1B 24 FFRIFZ: CPO02 AAA 1.80

100D 012483509.1B 24 FH 5§45 SCP0O05 AAA 1.92



100D
140D
174D
175D
177D
177D
178D(fK 2)
178D(4K 2)
179D(4K 1)
179D(4K 1)
182D
197D
197D
200D(fK 1)
209D
209D

268D

A H PR
FIRRE

19D+NY
33D+NY
54D

55D
68D+NY
68D+NY
72D+2Y
81D(fK 1)
85D
124D+2Y
125D
158D+2Y(/K 1)
159D
174D
174D
180D+NY
187D+NY
278D
282D
311D(4K 2)
313D
356D+2Y
359D+2Y
359D+2Y
359D+2Y

1.01Y

1.04Y
1.08Y
1.14Y(fK 1)
1.24Y
1.28Y
1.28Y

1.4Y

012483509.1B

042480456.1B

012580217.1B

012580690.1B

012580283.1B

012580283.1B

012500407.1B

012500407.1B

012580980.1B

012580980.1B

012580878.1B

012580610.1B

012580610.1B

012580346.1B

012580449.1B

012580449.1B

012580985.1B

102281055.1B

102381173.I1B

102381217.I1B

102381437.I1B

102281296.1B

102281428.1B

102281428.1B

102281463.1B

102200176.1B

102381693.1B

102200202.1B

102281927.1B

102282167.1B

102282193.1B

102282244.1B

102282244.1B

102282280.1B

102382865.1B

102100162.1B

102480358.1B

102380337.1B

102100312.1B

102380862.1B

102380899.1B

102380899.1B

102380899.1B

102100837.1B

102100937.1B

102481973.I1B

101900792.1B

102381756.I1B

102101444.1B

102101456.1B

102101855.1B

24 F g1 SCP005
24 'K E 4% cpool
25 K% SCP001
25 Z:fii SCP001

25 P IFIE I SCP001
25 P iFHE I SCP001
25 BEAZ % SCPO01
25 HEAZ 44 SCP0O01
25 J522 1@ SCPO09
25 JRAZi# SCP0O09
25 H14f SCPO03

25 G A% Scpoo1
25 G FE A% scpoo1
25 #& T B scpoo1
25 [EJi SCP002

25 [E i SCP002

25 % SCPOOA(FHI ZE )

22 4L MTNOO2

23 FEEH MTNO16

23 JHIEE T MTNOOL(RHB1) ZZHE)

23 HEM E L MTNOO2
22 L K#E I MTNOO1
22 " HLEEHF MTNOO1
22 " HLEEHF MTNOO1
22 F B HE{E MTN0O2
22 FI5Z 57 MTNOO2
23 FEHF A MTNOO3
22 HL g™ MTNOO3
22 HRAEH MTNOOLA
2 FHES K MTN002
22 IRk MTNOO2
22 IEVEH £ MTNOO1
22 IEVEHE £ MTNOO1
22 MIHL T MTNOO4A
23 K1EE M MTNOO4
21 & )1# % MTN0O1
24 784 MTNOO1

23 [E & MTN002

21 2k 5 MTNOO1
23 42430k MTNOOL
23 )i KK 55 MTNOO1
23 )i KK %5 MTNOO1
23 )i KK 55 MTNOO1

21 7 [EH{5 MTNO02B

21 B4 MTNOO3 (7] F 4k 4:

)

24 7% 4 FH 55 MTNOO3
19 A 4 MTNOO1
23 & H MTNOO2
21 H1H3 MTNOOS
21 Jb#%4E MTNOO3

21 A =i MTNOO2

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

AAA

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

AAA

AAA
AAA
AAA
AAA
AAA
AAA

AAA

1.92

1.90

1.90

1.80

1.90

1.90

1.80

1.80

1.81

1.81

2.12

1.91

1.91

1.85

1.81

1.81

1.93

1.81

2.19

1.96

1.82

1.98

1.98

1.80

2.22

1.96

2.03

1.82

1.86

1.91

1.90

1.90

1.92

2.17

2.02

2.03

1.87

2.12

1.94

1.90

1.90

1.90

1.82

1.89

2.32

1.91

2.48

1.99

1.83

1.95



1.68Y 102383459.1B 23 tHAL I8 MTNOOS AA+ 2.10
1.74Y(4K 1) 102280113.1B 22 f#3 F1 MTNOO1 AAA 1.96
1.75Y 102280151.1B 22 HIEHFE MTNOO1 AAA 1.96
1.77Y+2Y (4K 2) 102480361.1B 24 15 19 #% MTNOO1 AA+ 2.04
1.86Y 102480638.1B 24 St K¥% I MTNOO1A AAA 2.02
1.87Y 102580987.18 25 T MTNOO2(F} 61 22 4i%) AAA 1.90
1.87Y 102580987.18 25 T MTNOO2(F}H 61 22 4i%) AAA 1.90
1.87Y 102580987.1B 25 F4MH MTNOO2 (R Z24E) AAA 1.90
1.87Y 102580987.1B 25 F4H MTNOO2 (R Z24E) AAA 1.90
1.87Y 102580987.1B 25 F4MH MTNOO2 (R Z24E) AAA 1.90
1.87Y 102480792.1B 24 5EE 5 MTNOOL AAA 2.14
1.91Y(4K 1) 102581285.1B 25 HAZHL* MTNOO2B AA+ 3.32
1.94Y 102280704.1B 22 AT H MTN002 AAA 2.10
2.02Y 102481871.1B 24 ST AEYR MTNOOL AAA 2.60
2.08Y 102482045.1B 24 HRPN =R MTNOOG AA+ 2.25
2.08Y 102482045.1B 24 HRPN =R MTNOOG AA+ 2.25
2.12Y(4K 2) 102482170.1B 24 755218 MTNOO7 AAA 1.91
2.12Y(4K 2) 102482170.1B 24 755818 MTNOO7 AAA 1.92
2.37Y(fK 1) 102483985.IB 24 "4 MTNOO6 AAA 1.90
2.42Y 102484224.1B 24 HEE MTNO10 AAA 1.92
2.42Y 102484224.1B 24 HEE MTNO10 AAA 1.92
2.42Y 102484224.1B 24 HEE MTNO10 AAA 1.92
2.42Y(1K 2) 102484279.1B 24 R4 MTNO23 AAA 1.9
2.83Y(4k 1) 102580682.1B 25 Y7~ H K MTN0O1 AAA 2.07
2.9Y(fK 2) 102581174.1B 25 HeM T MTNOO1 AA 2.64
2.9Y(fK 1) 102581199.1B 25 E I E % MTNOoO1 AA+ 2.15
2.93Y+2Y 102581371.1B 25 VL% ™ MTNOO1 AAA 2.21
2.93Y+2Y 102581371.1B 25 VL% ™ MTNOO1 AAA 2.21
2.94Y 102581440.1B 25 Ik MTNOO2 AA+ 2.22
3.28Y 102381936.1B 23 T f# MTNOO1 AAA 2.01
3.28Y 102381936.1B 23 T f# MTNOO1 AAA 2.01
3.28Y 102381936.1B 23 T f# MTNOO1 AAA 2.01
3.78Y 102480395.1B 24tk MTNOO2 AA+ 2.75
4.16Y 102482409.1B 24 £ JRIk K MTNOO1 AA 2.92
4.27Y 102483261.1B 24 -4 MTNOO5 AAA 2.0025
4.27Y 102483261.1B 24 -4 MTNOO5 AAA 2.0025
4.27Y 102483261.1B 24 -4 MTNOO5 AAA 2.0025
4.97Y 102581502.1B 25 Ak & MTNOO1 AAA 2.18
5Y+NY 102581758.1B 25 BRPEZ#5 MTNOO4 AAA 2.3
9.92Y 102581365.1B 25 Hi[% MTNO16 AAA 2.17
4 H AR AL

5D+5Y 2023007.1B 20 KA\ 7% 01 AAA/AA+ 2.7
22D 254737.SH 24 T D1 AA 2.25
43D 1880117.1B 18 SR # Ao AAA 1.82
57D 240423.SH 23 ik 12 AAA 1.70
78D+NY 115612.SH @44 YKO3 AAA 1.90
79D 149977.52 22 KT 02 AAA 1.81
79D 137502.SH 22 PhF§ 01 AAA 1.75
81D(fK 1) 115647.SH 23 #HiE G5 AAA 1.78
86D 137537.SH 22 H1lif G3 AAA 1.75
113D 115780.SH 23 HHIE 15 AAA 1.77
113D 115780.SH 23 HHIE 15 AAA 1.77
114D 242351.SH 25 H1iF S1 AAA/A-1 1.75



114D
149D

176D

183D
187D+5Y
202D+2.08Y
241D(fK 2)
268D

324D
326D+2Y(4K 1)
326D+2Y(4K 1)
334D

341D
341D+NY
341D

349D

349D
349D+2Y
354D+2Y(fK 1)
357D

360D(1K 2)
360D(1K 2)
361D+2Y(fK 1)
361D+2Y(fK 1)
1Y

1.08Y
1.08Y(fK 1)
1.08Y(fK 1)
1.09Y

1.1Y

1.11Y

1.11Y

1.11Y
1.23Y+2Y
1.25Y+2Y
1.26Y
1.28Y(fK 1)
1.28Y(fK 1)
1.39Y+5Y(4K 1)
1.39Y+5Y(fK 1)
1.4Y

1.4Y

1.65Y

1.76Y
1.85Y+NY
1.85Y+NY
1.85Y

1.88Y

1.88Y
1.97Y(fK 1)
2.34Y+NY
2.42Y
2.48Y+NY(K 2)
2.48Y+NY(K 2)

2.48Y+NY(fK 2)

2222006.1B

137817.SH

1580232.1B

115919.5H

2023014.1B

114877.52

138743.S5H

114623.SH

133440.52

115062.SH

115062.SH

175887.SH

250558.SH

148231.52

250558.SH

133483.52

133483.52

149439.52

2180075.1B

258133.SH

240897.SH

240897.SH

2180116.1B

2180116.1B

178414.SH

115379.SH

254839.SH

254839.SH

149487.52

251154.SH

115431.SH

115431.SH

115431.SH

188402.SH

188439.SH

251808.SH

188471.SH

188471.SH

188727.SH

188727.SH

137527.SH

137527.SH

253303.SH

240553.SH

253906.SH

240611.SH

253908.SH

185492.SH

185492.SH

2422014.1B

148040.52

137856.SH

256029.SH

256029.SH

256029.SH

22 R4 01

22 AR
15 kA5

23 LR IS

20 H [E N3

20 FIK

22 5% 67
23 7 01
23 14, 02
23 H /i 03
23 H /i 03
21 Kk 02
23 Vi 01
23 4N Y1
23 Vi 01
23 Jiifg 02
23 /g 02
21 ¥4 06

21 It 2 L i 01

25 B - D2
24 77 1E G3

24 77 1E G3

21 40 35 02
21 R 40 I3 02

21 5éf 01
23 #ilk €7
[E#r % 03
[E#r % 03
21 AT 02
23 {fH 01
23 B4 02
23 B4 02
23 B4 02
21 )78 07
21 g 02
23 1 fl 01
21 PRIT. 02
21 YT 02
21 #4510
21 #4510
22 %2 17
22 % 17
23 Wi F5
24 [HH 01
24 T Y2
T KY09
24 1M F1
22 %% 02

22 H ¥ 02

24 #5415 01

22 HHIE Y2
22 [ 10
24 MEAT Y1
24 MEAT Y1

24 EAZ Y1

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

AA+

1.78

2.13

1.88

2.13

1.88

2.10

1.78

1.90

1.95

2.40

2.40

1.87

1.96

2.02

1.96

1.93

1.93

4.00

1.94

2.25

1.87

1.87

1.95

1.95

2.60

1.83

1.96

1.96

1.90

2.15

1.96

1.96

1.96

1.92

1.92

2.33

1.96

1.96

1.94

1.94

2.25

2.25

1.99

2.01

2.33

2.06

2.04

1.87

1.87

1.93

2.04

1.88

2.57

2.57

2.57



2.5Y+NY
2.58Y(4K 2)
2.6Y+NY
2.6Y+NY
2.66Y
2.67Y(fK 2)
2.72Y
2.73Y(1K 1)
2.87Y+3Y(fK 1)
2.92Y
2.92Y+NY
2.92Y+NY(/K 2)
2.98Y(4K 1)
3.07Y+NY
3.07Y+NY
3.4Y+5Y
3.4Y+5Y
4Y+NY
4.22Y+NY
4.52Y
4.54Y
4.92Y+2Y
4.95Y+NY
4.95Y+NY
4.95Y+NY
4.98Y+NY
4.98Y+NY
7.99Y
7.99Y

65D

65D

125D

125D

187D
222D+363D
244D

244D

281D
321D+2Y
1.33Y(fK 2)
1.91Y+1Y(4K 2)
2.14Y(4K 1)
2.64Y(fK 1)
2.91Y+2Y
2.91Y+2Y
2.91Y+2Y
4.01Y
7D+NY
37D
68D+5Y
68D+5Y
68D+5Y
103D+5Y
103D+5Y

103D+5Y

256124.SH

256413.SH

524043.5Z

524043.5Z

152702.SH

152701.SH

2522001.I1B

242314.SH

151231.SH

242605.SH

242643.SH

258016.SH

258300.SH

115343.SH

115343.SH

272380013.1B

272380013.1B

240940.SH

241236.SH

256269.SH

256238.SH

257945.SH

242638.SH

242638.SH

242638.SH

242794.SH

242794.SH

2380128.1B

2380128.1B

032200211.18

032200210.18

032000739.1B

032000739.18

032281007.18

032180037.18

032281152.1B

032281152.1B

032100175.1B

032380215.1B

032480918.1B

032501122.1B

032480508.1B

032401014.18

032580236.1B

032580236.1B

032580236.1B

032480439.1B

2028014.1B

2228033.1B

2028022.1B

2028022.1B

2028022.1B

2028025.1B

2028025.1B

2028025.1B

24 J7E Y3
24 KK 01
24 M43, YKOS
24 M43, YKOS
20 E5JFfit
G20 #57K 2
25 @5 &M At o1
25 [HH c2
19 H & 01
25 RIL G2
14 YKO7

25 1% Y1
25 4% 05
23 HI v1

23 4RI Y1

23 E NAFBEA A e fit 01

23 iE NAF BEA A e fit 01

X YKO3
#E YKO4
24 1277 04
24 H4x 01

25 H I 03

N
(9]
&
(@

Y2

N
(9]
5
(@

Y2
25 143 Y2
FEK KY25
FEK KY25
23 ki 07
23 ki 07
22 44K PPNO02
22 5 B PU4E PPNOOL
20 #H ¥7 % PPNOO4
20 #H¥7 % PPNOO4
22 ARALAI%T PPNOO4
21 BFEMI 5 PPNOOL
22 AU AL PPNOO7
22 AU AL PPNOO7

21 VL[ 1T PPNOO1

23 i 1E I % PPNOO3B

24 GrEE el PPN0O02
25 =3 PPNOOL
24 AR PPN002
24 & )13 4% PPNOO6
25 RPLILIL PPNOO4
25 RPLILIL PPNOO4
25 RPUILIL PPNOO4

24 3 PPN0O2

20 H E R AT 7k 2L 45t 01

22 7 RRAT 01

20 RAEFRAT 2
20 RAEFRAT 2
20 RAEFRAT 21
20 TR ERAT 2 01
20 TR ERAT 2 01
20 A ERAT 2 01

AA+

AA

AAA

AAA

AA

AA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AA

AAA

AAA

AA

AA+

AA+

AA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.36

2.62

2.09

2.09

4.25

4.2

1.99

2.1

1.99

2.15

2.55

2.67

2.07

2.07

2.19

2.19

2.22

2.23

2.9

2.94

2.42

2.4

2.4

2.4

2.16

2.16

1.95

1.95

1.94

1.9

1.9

1.9

2.2

1.9

1.9

2.07

2.49

2.51

2.42

2.48

2.12

2.12

2.12

2.2

1.8

1.71

1.87

1.88

1.88

1.82

1.82

1.82



113D+5Y 2028024.1B 20 FEHRAT — 2 AAA 1.81
124D+NY 2028032.1B 20 OV ARAT 7k 245t 02 AAA 1.83
145D+5Y 2028033.1B 20 EIWHRIT = AAA 1.82
147D+5Y 2028034.1B 20 Vi RHRAT — 4% 03 AAA 1.82
147D+5Y 2028034.1B 20 VR ERAT — 4% 03 AAA 1.82
147D+5Y 2028034.1B 20 ViR AT — 4% 03 AAA 1.82
152D+5Y 2028038.1B 20 T E AT =4 01 AAA 1.82
152D+NY 2028037.1B 20 Y KARAT 7k 85t AAA 1.84
154D+5Y 2028041.1B 20 TR4AT =4 01 AAA 1.81
154D+5Y 2028041.1B 20 TR4AT =4 01 AAA 1.81
208D+NY 2028048.I1B 20 1 [E R AT 7k 245t 02 AAA 1.83
273D+5Y 2128002.1B 21 TRT =4 01 AAA 1.82
273D+5Y 2128002.1B 21 THT =4 01 AAA 1.82
330D+5Y 2128008.1B 21 PERAT =2 01 AAA 1.83
330D+5Y 2128008.1B 21 PEAT =2 01 AAA 1.83
355D 2328009.1B 23 F{EHAT 01 AAA 1.75
355D 2328009.1B 23 F{EHAT 01 AAA 1.75
355D 2328009.1B 23 F{EHAT 01 AAA 1.75
355D 2328009.1B 23 F{EHAT 01 AAA 1.75
363D+NY 2128016.I1B 21 AT K 85t 01 AAA 1.91
363D+NY 2128016.I1B 21 AT K 845t 01 AAA 1.91
363D+NY 2128016.I1B 21 AT K 8457 01 AAA 1.91
363D+NY 2128016.I1B 21 AT K 85t 01 AAA 1.91
363D+NY 2128016.I1B 21 AT K 85t 01 AAA 1.91
363D+NY 2128016.1B 21 RAHRAT K 845t 01 AAA 1.91
1.01Y+NY(fk 1) 2128017.18 21 B AT K G5 AAA 1.87
1.01Y+NY(fk 1) 2128017.18 21 B ERAT K G5 AAA 1.87
1.12Y+5Y(4K 1) 2120047.1B 21 THARAT =2 01 AAA 1.88
1.3Y+5Y 2128025.1B 21 FWHRAT =2 01 AAA 1.85
1.3Y+5Y 2128025.1B 21 FWHRAT =2 01 AAA 1.85
1.33Y+5Y(fK 1) 2128028.I1B 21 HIiEERAT =2 01 AAA 1.85
1.51Y+5Y(fK 1) 2128032.1B 21 XERAT — 4% 01 AAA 1.88
1.52Y(fk 2) 2320052.18 23 i BRAT S 57 01 AAA 1.94
1.57Y+5Y 2128039.1B 21 FEHRAT =2 03 AAA 1.87
1.57Y+5Y 2128039.1B 21 FEHRAT =2 03 AAA 1.87
1.6Y+NY(fK 1) 2128045.1B 21 Hp [H AT K 215t 02 AAA 1.90
1.64Y+5Y 2128049.I1B 21 AT =20 05 AAA 1.87
1.64Y+5Y 2128049.I1B 21 AT =2 05 AAA 1.87
1.66Y(fK 2) 2328026.1B 23 4 H T 06 AAA 1.82
1.75Y+5Y 2228004.1B 22 TH#AT =401 AAA 1.88
1.75Y+5Y 2228004.1B 22 TH#AT =401 AAA 1.88
1.75Y+5Y 2228004.1B 22 TR#AT =401 AAA 1.88
1.76Y+5Y (4K 1) 2228006.1B 22 FEHT =4 01 AAA 1.88
1.76Y+5Y(4K 1) 2228006.1B 22 FEHT =4 01 AAA 1.88
1.76Y+5Y (4K 1) 2228006.1B 22 FEHT =4 01 AAA 1.88
1.76Y+5Y(4K 1) 2228006.1B 22 FEHT =4 01 AAA 1.875
1.76Y+5Y(4K 1) 2228006.1B 22 FEHT =4 01 AAA 1.88
1.84Y+5Y 2228014.1B 22 AT 4 01 AAA 1.875
1.84Y+5Y 2228014.1B 22 AT 4 01 AAA 1.88
1.85Y 212480001.1B 24 #4715 01A AAA 1.805
1.86Y 212380032.1B 24 JHRBRAT B 01 AAA 1.81
1.86Y 212380032.18 24 JHRERAT B 01 AAA 1.81
1.87Y+5Y 2228017.1B 22 iR ERAT — 4% 01 AAA 1.875
1.87Y+5Y 2228017.1B 22 iR ERAT — 4% 01 AAA 1.875
1.9Y 2420011.1B 24 W ARAT DT 01 AAA 1.85




1.93Y(4K 1) 212480008.1B 24 R HRAT it 02 AAA 1.82
1.97Y(4K 1) 212480009.1B 24 AT AR 01 AAA 1.85
1.98Y+5Y 2228024.1B 22 THH#AT =2 03 AAA 1.88
2.01Y(fK 1) 212400004.1B 24 JRERAT /M fi AAA 1.82
2.3Y+1Y 312410003.1B 24 1347 TLAC JEBT AL 01A AAA 1.91
2.33Y 212480050.1B 24 JRERATfit 02 AAA 1.82
2.33Y 212480050.1B 24 JRERATfit 02 AAA 1.82
2.43Y 092200012.1B 22 VLIMRAT =4 fit 01B AAA 1.855
2.66Y+5Y 232280007.1B 22 TAT R E A% 05A AAA 1.91
2.83Y 2520001.1B 25 Jb U ERAT /Mt 01 AAA 1.855
2.91Y+5Y 232380006.1B 23 FUT R FE A 01A AAA 1.91
2.91Y+5Y 232380006.1B 23 T ZHFE A 01A AAA 1.91
2.91Y+5Y 232380006.1B 23 FUT ZHFE A 01A AAA 1.91
2.91Y+5Y 232380006.1B 23 FUT R A 01A AAA 1.91
2.91Y+5Y 232380006.1B 23 T R T A 01A AAA 1.91
2.92Y 212500016.1B 25 St KERATfii 01 AAA 1.83
2.92Y 212500016.1B 25 St KERATfii 01 AAA 1.83
2.92Y(k 2) 212580005.1B 25 g7t 01 AAA 1.865
2.96Y(k 2) 212580007.1B 25 Wi R ARAT Ml fit 01BC AAA 1.86
3.1Y+5Y(4K 1) 232380021.1B 23 Wik ARAT — B AT 01 AAA 1.995
3.15Y+NY 242380008.1B 23 {77k 8t 01 AAA 1.99
3.15Y+NY 242380008.1B 23 {77k 8t 01 AAA 1.99
3.35Y+NY 242380017.1B 23 RAT KBt 01 AAA 2
3.39Y+5Y 232380052.1B 23 RAT L FE At 02A AAA 1.95
3.39Y+5Y 232380052.1B 23 RAT R B AA 02A AAA 1.945
3.5Y+5Y 09230205.1B 23 [E AT = BEAAR 01A /- 1.92
3.51Y+5Y 232380069.1B 23 AT R E A 02A AAA 1.96
3.51Y+5Y 232380069.1B 23 AT R E A 02A AAA 1.96
3.51Y+5Y 232380069.1B 23 AT R E A 02A AAA 1.96
3.52Y+5Y 232380073.1B 23 RAT R BT A 03A AAA 1.965
3.52Y+5Y 232380073.1B 23 AT R AA5T 03A AAA 1.965
3.9Y+NY(fK 1) 242400004.1B 24 1l fi 7k B4t 01 AAA 2.05
3.96Y+5Y(fK 1) 232480008.1B 24 HPAT R 02A AAA 1.985
3.97Y+5Y 1928008.1B 19 fOVRAT =2 03 AAA 1.985
3.97Y+5Y 1928008.18 19 fOVRAT 2 03 AAA 1.985
3.97Y+5Y 1928008.1B 19 £V HRAT 2 03 AAA 1.985
3.97Y+5Y 1928008.1B 19 £V HRAT 2 03 AAA 1.985
4Y+NY 242480002.1B 24 DOV AT K 22457 01 AAA 2.11
4.01Y+5Y 232480011.1B 24 AT Z R T AL 02A AAA 1.99
4.01Y+NY 242400007.1B 24 TP EEAT K S5 01 AAA 2.1
4.01Y+5Y 1928012.1B 19 TRIAT =4 04 AAA 1.985
4.02Y+5Y(fK 1) 232480014.1B 24 AT Z R AAT 01A AAA 1.99
4.21Y+5Y(4K 1) 232480033.I1B 24 AT R ARAT 02A AAA 1.995
4.22Y+NY 242480007.1B 24 TATK8:i 01 AAA 2.055
4.27Y+NY 242480008.1B 24 ATk 01 AAA 2.05
4.32Y+5Y 232480052.1B 24 HRBUT R BEAS 01A | AAA 2.06
4.35Y+5Y 232480061.1B 24 TAT A7 01A(BC) | AAA 1.99
4.54Y+NY 242480070.1B 24 {317 K 8:f5t 01BC AAA 2.125
4.63Y+5Y 232480098.1B 24 HREBUT R BEAST 024 AAA 2.065
4.83Y+NY 242580002.1B 25 HiBfif 7k 25t 01BC AAA 2.05
4.83Y+NY 242580002.1B 25 HiBfif 7k 25t 01BC AAA 2.05
4.86Y+5Y(fK 1) 232580001.1B 25 TAT =B A5 01BC AAA 1.9925
4.86Y+5Y(fK 1) 232580001.1B 25 TAT Z R BT A5 01BC AAA 1.99
4.86Y+5Y(fK 1) 232580001.1B 25 TAT Z R BT A5 01BC AAA 1.99
4.86Y+5Y(fK 1) 232580001.1B 25 TAT Z R BT A5 01BC AAA 1.99




4.86Y+5Y(fK 1) 232580001.1B 25 TAT Z 2R B A5 01BC AAA 1.99
4.86Y+5Y(fK 1) 232580001.1B 25 TAT Z 2R B A5 01BC AAA 1.99
4.86Y+5Y(fK 1) 232580001.1B 25 TAT Z 2R B A5 01BC AAA 1.9925
4.86Y+5Y(fK 1) 232580001.1B 25 TAT =2 B A5 01BC AAA 1.9925
4.86Y+5Y(fK 1) 232580001.1B 25 TAT =R B A5 01BC AAA 1.99
4.86Y+5Y(fK 1) 232580001.1B 25 TAT =R B A5 01BC AAA 1.99
4.86Y+5Y(fK 1) 232580001.1B 25 TAT =R B A5 01BC AAA 1.99
4.86Y+5Y(1K 1) 232580001.1B 25 TAT Z A5t 01BC AAA 1.99
4.86Y+5Y(1K 1) 232580001.1B 25 TAT Z A5t 01BC AAA 1.99
4.86Y+5Y(1K 1) 232580001.1B 25 TAT Z R FE At 01BC AAA 1.99
4.93Y+5Y 232580002.1B 25 @AT R FE A 01BC AAA 1.9975
4.93Y+5Y 232580002.1B 25 @AT R E A 01BC AAA 1.99
4.93Y+5Y 232580002.1B 25 @AT R FE A 01BC AAA 1.9925
4.93Y+5Y 232580002.1B 25 FAT A 01BC AAA 1.9925
4.93Y+5Y 232580002.1B 25 FAT A 01BC AAA 1.99
4.93Y+5Y 232580002.1B 25 AT A 01BC AAA 1.99

3 / Derek Huang, Liyuan Zhong, Austin Lin

BK&AA: Xiaoting Bu

ME45: Xiaoting.Bu@cfets-nex.com.cn

FestA ] AP BRI MARLH RS A T (BURERR “
KRFEGI I HPFA R HIRIN KAE B 2R B A IR SR AR A FLIRE,
TE R SR ARHE, AR L [ B B A 417 s A

ATA AT

ARAE

H

~

N

21 K

R AH S AR AT

b il B B T 7R AN RS A H PP A0 A5 20010 51 A BT BE 5

EdgEprbEm” O #ifE, B d EEEBR M . REVFR, ARMHUGAAN AAS DR A, Bl TIE .
{5 EAREW AN AR SAEM SR TR R L
HEBEE ISP B PR AR 2K,

i WEE KR, AT
| A 4 R B AR 21 4y 7k 4E


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

