&2 B ¥
{R{TIANR S T

C NEX LEERE#TmEE

Shanghal CFETS NEX intermational Money Broking

[2024-12-02]

B ==

SITAEIR, NEHPRITHRRRMSERS, 12 B 2 BUEENER. BEBRAIITET 333 {27t 7 REIFRIWERE, #B(F
S 1.5%, Wind iEExR, 21H 2493 (ZtiEEIWEES, RS, BHEREZE 2160 (27T, FELMNAFEE.

Elfsx/om 327D 240021 1.27-1.36; 2.7Y 240016 1.385; 4.62Y 240014 1.59-1.62; 6.56Y 240013 1.8025-1.835; 9.48Y
240011 1.975-2.015; 28.87Y 230023 2.175-2.1975,

I S N O

FEE ER%) 1.3650 1.4250 1.6500 1.8550 2.0250 2.2150
4 HE ") 1.3500 1.4025 1.5875 1.8100 1.9850 2.1860
L 5(%) -0.0150 -0.0225 -0.0625 -0.0450 -0.0400 -0.0290

B eus

ERMERAE 235D 240421 1.50-1.52; 4.22Y 240203 1.7075-1.7275; 6.78Y 210215 1.9525-1.96; 9.59Y 240420 2.10-

2.12,
I O D T D e

FE B IEE FF £ iR %) 1.5700 1.7300 1.8250 2.0000 2.1400

S HIEEF L) 1.4700 1.6700 1.7650 1.9500 2.0925

Qij](%) -0.1000 -0.0600 -0.0600 -0.0500 -0.0475

MR EF %(%) 1.6000 1.7100 1.7675 1.9800 2.1200

AHEF %(%) 1.5000 1.6500 1.7150 1.9300 2.0825

'Ti‘ij](%) -0.1000 -0.0600 -0.0525 -0.0500 -0.0375

B euuns

S HIBITEERTHIARRIRBO G, ARFEEFT 2025Q1 HifR. fEim/AMHE, 44D 012483284.1B 24177 B SCPO13(RIBIZENE) AAA &

1.90%p32 (HEME) , RITHEES, 50D 012481495.1B 24 5355 SCP001T  AAA  7£ 100 %A (fHE-6 &) , RITHEESE., PKin

FE, 103D(fK2) 012481863.1B 24 fiHi#k SCP003 AAA  7£ 1.86%p3X (fHE-10 &) , EEHAIEN,; 169D 042480376.1B 24 BBK

CP014 AAA 7E1.79%pE3x (fH{E-7 (f8)
NE) , RITHEES, 261D 042480491.1B 24 B CP023 AAA 7E1.80%p3E ({HE-8 iIB) , FITHLES., RAMS, BiF. KiK. K

IRITHAEN, KiE/Am, 256D 012483627.1B 24 f=AER% SCP003  AAA 7 1.92%RH3s (fh{E-2

G = A= T

A = N TN - O I
AAA 1.8 1.8 1.83 1.9 1.9

AA+ 1.85 1.85 1.93 1.89 1.99
B ERER
AA 1.9 1.95 2 2 2.01
AA- 1.9 1.99 2.02 2 2.1
AAA 1.85 -5 1.9 -10 1.91 -8 1.94 -4 1.93 -3
SHERIEEIRIER
(BP) AA+ 1.88 -3 1.91 -6 1.93 0 1.98 -9 1.99 0

AA 1.9 0 1.95 0 2



AA- 1.99 -9 2.06 -7 2.07 -5 2.06 -6 2.1 0

B o=

SHPERBERRTRTT, 1-3 FRiRTE, 23 HEik MTNO0T (AAA, 1.55Y) 7 1.95%(Ff4(E bp MZEMAZ; 21 #HEiE MTNOO7 (AAA,
2.06Y) 7E 2.02%{FKfH{E 6bp FL3Z; 24 EEMAR MTNO03 (AAA, 2.99Y) 7£ 2.11%{KER 8bp AEMKT; 3 5 FHAMR, 24 HiEi®E MTN002
(AAA, 4.17Y) 7E 2.20%{EfH{E 7bp RIBREE; 24 J1IEE MTNO06 (AAA, 4.37Y) RRAITE 2.21%{F4{E 8bp fI8; 24 &% MTNO03 (AAA,
4.98Y) BATE 2.27%(%(4(E Sbp 18, 5Y RLALHARR, 24 i5i@i%A2 MTNOOSA (AAA, 9.18Y) £ 2.38%, {ihiE 6bp A3E; 24 HiysE MTNOO3B

(AAA, 9.63Y) PlEZE 2.58%, Rf&(E 3bp (NE. SRS, < HTRKE MT.

I A T R T T
AAA+ 1.85 1.98 2.13 2.27 None
AAA 1.95 2.05 2.26 None None
ITUL =R
AA+ 2.07 2.23 2.52 None None
AA 2.25 2.37 2.82 None None
AAA + 1.91 -6 2.05 -7 2.19 -6 2.32 -5 | None ' None
SRS EhRIER AAA 1.99 -4 2.11 -6 2.31 -5 | None None None None
(BP) AA+ 211 = -4 | 228 -5 258 -6 | None None None None
AA 2.28 -3 242 -5 2.86 -4 None None None None

B cum

SHEWERRBRER, B, 58, BY, 17, SsHREYE5S5. JEHSHE, 225503 AAA BEIE 2.03%, EUEL, B,
20 ZRR AA BIEZTE 2.47%. 24 5B 01 AA BESHE 2.55%, 5, FAEAN. HiRIomE, 20 1L 01 AA+ BaZ(E 2.10%, SRR, FEX
Ao 18 KR AA BSTE 2.23%, 22 IIm4E 01 AA B3ZTE 2.90%, Kim/3MH, 24 iRk 09 AAA BRRXTE 2.40%, RESEH, EEXN. 24 i3 02 AAA

T 2. 51%, BEEH, HRTN, BEE KY11 AAA FSTE 2.68%,

|

SHIRTERKR—R, BEKE MIBE, ERMEEEFRESS, FRA2RREmRRHM EITHRERES. SY KMITTKEEXENENE, BE
IKERRAIE—E MTEGE-7.5 Wik, BERRMEEEME-6.5 ML, FEHE-7.5 £EE-6.5 BREF=%, REE_RU—ET™MIEMLE-8.5 Mix, ME
BiMEIEF RS %, TEMEEME-7 £EE-8.5, THXEEEREME-7 £EE-6, “REBNREME-85 EHE-7, TEERT. E£. HY
MERHAES. BUMSER. 3Y ML, EFXTKE—ENMIEME-10.5 ML, £XEERREME-8.5 BHE-7;, “HRFEMREHE-9I EffE-
6.5, HY, RE. ESMNSALLEY. Befsn,. BnSARZE, KEEFEERRMEME-13 ZEEMHE-10, THERRK, EEMEME-
14 Z{HE-8;, “REXETEMEME-10 £EHE-8, TERESTEVLLEN. E£Msm. BEhl, SHARRYS, TER 1-3Y S, MREM
B-9 2fHE-7 N8, ETEBRES. RITHERETNES,

L

Fl T T R, BRI, AT 1 AELUNE SR UTBE, 25 4E 11 A SINTHRHRE BRHLGE T B BURACAES3 (ytm5.10%), BEAME WAL
ST ONH ARSREES THI. SREEREE, $0R T 46 SRR, SCAEARHENE, R T, Wb B AR, (A0S T 364D BB, MR
Ve, Jikh. Jil. BN LK 0.5-1.5pt.

BRR s FEERB (KiTH) S (%)

24 FH S SCPO02(RIBIE

3D 012480841.1B AAA 1.83
)

3D 012480841.1B 24 ot SCPOD2(RIBIR AAA 1.83
1)

4D 012482390.1B 24 7504% SCPO0A (R BIEESE) AAA 1.92

9D 012482556.1B 24 SRS SCPOT2(RAIR AAA 1.8
1)

15D 012480982.I1B 24 3R{RSCAV SCP002 AA 1.96

18D 012483353.I1B 24 SN SCPO14 AAA 1.78

44D 012483284.1B 24117570 SCPOT3(RIEIR AAA 1.9
1)

49D 012483250.1B 24 ERl&REL SCP002 AAA 1.92

49D 012483250.1B 24 ERl&REL SCP002 AAA 1.92

49D 012483250.1B 24 ERl&EREL SCP002 AAA 1.92

49D 012483250.1B 24 ERl&REL SCP002 AAA 1.92

50D 012481474.1B 24 FA[#%FH SCPO01 AA+ 1.9

50D 012481474.1B 24 FA[#%FH SCPO01 AA+ 1.9

50D 012481495.1B 24 755 SCPO01 AAA 100



50D
50D
50D
50D
66D

81D

82D(fk 2)

82D(fk 2)

82D(fk 2)
88D
92D
95D

98D

98D

98D

98D

103D({k 2)
105D
105D
115D
119D
121D

124D ({k 2)

137D

137D
141D

144D

165D

169D
169D
169D
169D
169D
169D
169D
169D
176D
178D
196D
196D
196D
196D
196D
196D
200D
221D
223Dk 1)
248D
256D
256D
256D
256D
256D
257D (1% 2)
261D
263D
263D

RIFKE
22D
45D+1Y
80D
87D

012481495.1B
012481474.1B
012481495.1B
012481495.1B
042480079.1B

012482503.1B

012483283.1B
012483283.1B
012483283.1B
042480100.1B
012482341.1B
012483490.1B

012481818.1B

012481818.1B

012481818.1B

012481818.1B

012481863.1B
012483085.1B
012483085.1B
012483740.1B
012482044.1B
042480193.1B
012482384.1B

012482489.1B

012482489.1B

012483372.1B

012483173.1B

012482481.1B

012482536.1B
042480376.1B
042480376.1B
042480378.1B
042480376.1B
042480377.1B
042480378.1B
042480376.1B
012483764.1B
012483595.1B
012483090.1B
012483090.1B
012483090.1B
012483090.1B
012483090.1B
012483090.1B
012483137.1B
012483306.1B
012483600.1B
042480395.1B
012483624.1B
012483627.1B
012483627.1B
012483627.1B
012483627.1B
012483641.1B
042480491.1B
012483742.1B
012483756.1B

EE KT

102103331.1B
102380083.1B
102380232.1B
102380322.1B

24 7355 SCPOOT1
24 HI1ZFE SCPOO1
24 7355 SCPOO1
24 7355 SCPOO1
24 XAEid% CP0OO1
24 1R T &H SCPO14(RIEIE
1)
24 [F7855 SCP004
24 [F7855 SCP004
24 [E7855 SCP004
24 ENEE CPOOT
24 B5i87 SCPO06
24 7T SCPO55
24 HsNEER] SCPO06 (R} EIZE
1)
24 HNEER] SCPO06 (R} BIZE
1)
24 HsNEER] SCPO06 (R} EIZE
2)
24 HsNEER] SCPO06 (R} EIZE
2)
24 fi3p#% SCPO03
24 ErME#E SCP003
24 EME#E SCP003
24 1Br5F< SCP004
24 EB% SCP0O05
24 EAREEE CPOOT
24 HHfinFAEE SCPO06
24 T &H] SCPO15(R}BIZE
)
24 12T 5H] SCPO15(RIBIE
)
24 hEREEE SCPOO1
24 12T 5H] SCPO17(RIEIZE
)
24 LEFIRR SCPO10(RIBIE
)
24 #hipkEl+ SCP003
24 E8j CPO14
24 E8j CPO14
24 E8}J CPO16
24 E8j CPO14
24 B8 CPO13
24 E8}J CPO16
24 E8j CPO14
24 fuHEEE SCP006
24 <78 EE SCPO16
24 AR SCPO12(RIAIEEHE)
24 fAE SCPO12(RlBIZELR)
24 fAE SCPO12(RlBIZELR)
24 fAE SCPO12(RlBIZER)
24 fAE SCPO12(RlBIZELR)
24 fAE SCPO12(RIBIELR)
24 Fa1ZFH SCP003
24 FEXE8 SCP004
24 Bk SCP006
24 SEZFAEE CPO04
24 EEXE SCPO05
24 fizgef SCPO03
24 fizgef SCPO03
24 fizgef SCPO03
24 fizgef SCPO03
24 i £1% SCPO10
24 BB CP023
24 jE R &R SCP008
24 =R SCPO15

RHHIE (RITHMG)
21 K175 MTNOOT
23 £/t MTNOO1
23 £PEI%E MTNOO1
23 BRI MTNOO1

AAA
AA+
AAA
AAA
AA

AAA

AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA

AAA

AAA

AAA
AA+
AA+
AAA
AAA
AAA
AAA

AAA

AAA

AA+

AAA

AA+

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

Wi (%)

AA/AAA
AAA
AA+
AA+

100
1.9
100
100
2.1

1.9

1.99
1.99
1.99
2.12
100
1.9

2.16

2.16

2.16

2.16

1.86
100
100
1.92
1.88
1.79
100

1.9

1.9

2.21

1.94

1.94

2.12
1.79
1.79
1.79
1.79
1.79
1.79
1.79
1.99
2.08
2.1
2.1
2.1
2.1
2.1
2.1
1.98
2.04
1.89
2.05
100
1.92
1.92
1.92
1.92
100
1.8
1.83
2.2

2.06
2
2.1
2.04



89D +NY({X 2)

89D +NY({X 2)

91D+1Y
91D+1Y
98D +NY
104D({X 1)
111D+2Y
111D({x 1)
116D+1Y({X 2)
120D +2Y
127D+NY
132D+NY({%k 1)
132D({x 1)
138D +NY({k 2)
138D +NY({k 2)
145D ({K 2)
146D({K 1)
188D({Kx 1)
196D
204D
207D
217D+NY
229D+1Y(fK 1)
231D

231D+NY

231D

235D
242D+NY
251D({% 1)
251D({k 1)
256D+NY
256D+NY
256D+NY

262D

269D +NY

269D +1Y
277D
291D+NY
293D(fk 1)
316D +2Y
316D +2Y
335D(fk 1)
341D+NY(fk 2)
358D
1.01Y
1.03Y+NY (K 1)
1.12Y
1.22Y({x 1)
1.32Y({k 2)
1.32Y({%X 2)
1.32Y({%X 2)
1.32Y({%X 2)
1.32Y+NY({&X 1)
1.32Y+2Y
1.33Y
1.46Y+NY
1.64Y+2Y
1.65Y+NY({k 1)
1.7Y
1.82Y+3Y
2.06Y
2.06Y
2.14Y+NY
2.15Y+NY({K 1)
2.15Y+NY({K 1)
2.3Y({K 1)
2.3Y+2Y
2.3Y+2Y

102380353.1B

102380353.1B

102380383.1B
102380383.1B
102380446.1B
102200124.1B
102280598.1B
102280593.1B
102380705.1B
102280705.1B
102200126.1B
102280761.1B
102000628.1B
102380953.1B
102380953.1B
102381047.1B
102280966.1B
102281207.1B
102381437.1B
102281385.1B
102281404.1B
102381612.1B
102381735.1B
102281593.1B

102381770.1B

102381788.1B
102281624.1B
102281681.1B
102281748.1B
102281748.1B
102281788.1B
102281804.1B
102281804.1B

102300446.1B

102382268.1B

102382261.1B
102282028.1B
102282099.1B
102001810.1B
102282242.1B
102282242.1B
102002051.1B
102383016.1B
102484740.1B
102282611.1B
102300565.1B
102380072.1B
102300285.1B
102481267.1B
102481267.1B
102481267.1B
102481267.1B
102481277.1B
102380728.1B
102481319.1B
102381193.1B
102381801.1B
102483197.1B
102101540.1B
102484309.1B
102383422.1B
102383422.1B
102480238.1B
102480273.1B
102480273.1B
102481046.1B
102481061.1B
102481061.1B

23 FrEEEE MTNOO1 (88

23 FREE#E MTNOO1 (88

23 FrEEHE MTNO27(8E

23 52

23 FEE# MTNO36(RE

R5BUR)

FFBIR)
23 Z2FA%Z MTN0O2
23 Z2FAt%Z MTN002
23 ;T5493E MTNOO1
22 &3k MTN0O02
22 #EEE MTN003
22 FEZ=E MTNOO1
23 iHERgEE A MTNOO2
22 FHEE MTNOO3
22 725 MTNOOT
22 EflE MTN003
20 TREEERE MTNOOT
23 ;ATEMAE MTNOOT
23 ;AT§MA% MTNOOT
23 35\ MTNOO1
22 EEE%E MTNOOTA
22 H{¢pE MTNOO3
3 B2 MTNOO2
22 BIIZE MTNO0O1
22 HE# MTN002
23 #2ERfg MTNOO7A
23 jAldtEE MTNOO1
22 FEgEEEEk MTNOO1

FFBIR)

23 LA MTNOO2
22 MF=EH MTNOO2
22 KERE MTNOO6
22 {BR=ER MTNO02
22 {§RFEIH MTNOO2

22 KfEE MTN004

22 TREER MTNOO3

22 TREER MTNOO3

1)

FFBIR)

23 R E MTNOO1
22 4tk MTNOO2
22 s MTNOO1
20 FMEE MTNOO05
22 PRk MTNOO4
22 PRk MTNOO4
20 JERFE A MTNOO3
23 $3%58 MTN003
24 #EEE MTNO16
22 ZERIE I MTNO04
23 #8RHE MTNOO2
23 FFsLl MTNOO1
23 =gl MTNOO1
24 TR MTNOO2
24 T MTNOO2
24 TR MTNOO2
24 T MTNOO2
24 &4 MTNOO1
23 FMER MTNOO1
24 FEREE MTNOO7
23 HEfHFRT4 MTNOO7
23 EEFKiEFE MTNOOTA
24 155 MTNOO1
21 $EgAE MTN0O2
24 %5l MTNOO4
23 HefHFRTA MTNO16
23 HEfHFRTA MTNO16
24 TP MTNOOT
24 #EEE MTN002
24 EE MTN002
24 BEER MTN002
24 ;EMNFE MTNOO1
24 ;EMNFE MTNOO1

IR{RAL

IR{RAL

IR{RAL

ZFF MTNOO4 (Rl BIE

IRIRAEE

AAA

AAA

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

AAA

AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AA+

AAA

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

1.94

1.95

2.01
2.01
2.1
2.15
1.87
2.17
2.1
1.87
2.1
2.11
1.85
2.06
2.06
1.88
1.9
1.84
2.08
1.8
1.96
1.97
2.4
1.84

1.98

2.16
1.97
1.94
2.05
2.05
1.93
1.94
1.94

2.2

1.94

2.23
1.995
2.02
2.05
2.06
2.06
2.1
2.05
1.85
2.6
2.2
2.6
2.83
2.09
2.09
2.09
2.09
2.7
2.02
2.02
2.36
2.2
3.1
2.1
2.78
2.2
2.2
2.08
2.13
2.13
2.0525
2.25
2.25



2.3Y 102481072.1B 24 EZ578E MTN0O3 AAA 23
2.3Y 102481072.1B 24 EZ578E MTN0O3 AAA 23
2.38Y 102481658.1B 24 ¢85 MTNOO1T AAA 1.97
2.39Y({k 1) 102481777.1B 24 3555 MTN002 AAA 1.96
2.41Y 102481886.1B 24 $¢B8 MTN002 AAA 1.97
2.44Y 102481897.1B 24 {&@%= MTN002 AAA 2.25
2.52Y 102482226.1B 24 528 MTNOO2(Z R AAA 2
2.52Y 102482228.1B 24 BUFREIR MTNO10B (il AAA 2.79
=R
2.54Y 102400803.1B 24 E0ll&s MTNOO3A AAA 2.18
2.54Y 102400803.1B 24 E0ll&s MTNOO3A AAA 2.18
2.54Y+2Y 102482323.1B 24 TBIF/KSE MTN0O4 AA+ 2.19
2.55Y ({4 2) 102482358.1B 24 =£5chE MTNO01B(BC) AAA 2.08
2.55Y({k 1) 102482385.1B 24 #E4b3E MTNOO9 AA+ 2.36
2.56Y 102482738.1B 24 BARESHE MTNO12 AAA 2.5
2.56Y(fk 2) 102482750.1B 24 Eafiii& MTNOO7 AAA 2
2.56Y(fk 2) 102482750.1B 24 Eafiii& MTNOO7 AAA 2
2.57Y(fk 1) 102482805.1B 24 KEEARE MTNOOS AAA 1.99
2.67Y 102281711.1B 22 Z457E MTNOOA(HERY) AAA 2.07
2.68Y+2Y 102483438.1B 24 BT MTNOO6 AAA 3
2.68Y+2Y 102483438.1B 24 BT MTNOO6 AAA 3
2.68Y+2Y 102483438.1B 24 BT MTNOO6 AAA 3
2.74Y({k 2) 102483862.1B 24 B3R MTN002 AAA 1.98
2.76Y(fK 1) 102483985.1B 2434 MTNO06 AAA 1.96
2.78Y+NY 102484063.1B 24 %35$E MTNOOS AAA 2.19
2.78Y 102484103.1B 24 ZEKigzE MTNOOS AA+ 2.2
2.82Y 102484322.1B 24 FIBIHIT MTNOOS AAA 2.15
2.88Y+NY 102282281.IB 22 VR#EE MTNOO4B AAA 2.19
2.88Y+NY 102282281.1B 22 VR#EE MTNOO4B AAA 2.19
2.88Y 102484472.1B 24 =5hE MTN002BC AAA 2.1
2.88Y 102484472.1B 24 =5rhE MTN002BC AAA 2.1
2.88Y 102484472.1B 24 =5FhE MTN002BC AAA 2.1
2.89Y(fk 1) 102484600.1B 24 ERE MTNO11 AAA 1.97
2.9Y 102484646.1B 24 R THRE MTNOOS(HEIS AAA 2.09
=)
2.9Y 102484646.1B 24 ELSRE MTNOO3 (Rl AAA 2.09
=)
2.9Y 102484646.1B 24 ELSRE MTNOO3 (Rl AAA 2.09
=)
2.9Y 102484646.1B 24 R THRE MTNOOS(MBIR AAA 2.09
=)
2.9Y 102484695.1B 24 BB MTNOO3A AA+ 2.19
2.9Y 102484695.1B 24 BB MTNOO3A AA+ 2.19
2.95Y+NY({k 1) 102401041.1B 24 KEEE MTNO16 AAA 2.1
2.96Y+NY 102484926.1B 24 35458 MTNO10 AAA 2.2
2.97Y (1% 2) 102484987.1B 24 FMEH MTNO09 AAA 2.06
2.97Y+NY({k 2) 102484997.1B 24 15 MTNO04 AAA 2.2
2.98Y 102485100.1B 24 3C4& MTN008 AAA 1.96
2.98Y 102485100.1B 24 3C4& MTN008 AAA 1.96
2.98Y 102485100.1B 24 3C4& MTN008 AAA 1.96
2.98Y 102485100.1B 24 3C4& MTN008 AAA 1.96
2.98Y 102485100.1B 24 3C4& MTN008 AAA 1.96
4.17Y 102480405.18 24 BEIRE MTN002 AAA 2.2
4.27Y(k 1) 102480796.1B 24 M ERR MTNOO1B AAA 2.2
4.31Y 102481195.1B 24 Ze)iEkEE MTNOO2 AA+ 23
4.31Y 102481195.1B 24 Ze)iEkEE MTNOO2 AA+ 23
4.31Y 102481195.1B 24 Ze)iEkEE MTNOO2 AA+ 23
4.51Y+NY 102482175.1B 24 ;TFE3HE MTNOO7 AAA 2.26
4.55Y 102482392.1B 24 RI=45 MTNOO1 AAA 2.22
4.6Y 102482909.1B 24 B EHI% MTNOOT AA 3.55
4.63Y 102483082.1B 24 chgEgE MTNOO2 AAA 2.25
4.63Y 102483082.1B 24 chgEgE MTNOO2 AAA 2.25
4.63Y 102483082.1B 24 thEEG 48 MTNOO2 AAA 2.25
4.63Y 102483082.1B 24 thEEG 48 MTNOO2 AAA 2.25
4.67Y+NY 102483301.1B 24 N BE% MTNO05 AAA 2.55
4.68Y 102483370.1B 24 F5REE MTNOO1 AA+ 3.75
4.7Y 102400904.1B 24 FEE# MTN002 AA+ 2.35
4.72Y 102483634.1B 24 &% MTN002 AAA 2.25
4.78Y 102484034.1B 24 FE3THE MTNO17B AAA 2.45
4.81Y(fk 1) 102484217.1B 24 3C& MTNO07 AAA 2.105
4.81Y(fk 1) 102484217.1B 24 3C& MTNO07 AAA 2.11
4.81Y(fk 1) 102484217.1B 24 3C& MTNO07 AAA 2.11
4.82Y+NY 102484262.1B 24 RINETEE MTNOO6 AAA 2.39




4.87Y 102484447.1B 24 Y8 & E#E MTNOO5 AAA 2.735
4.87Y 102484447.1B 24 Y3EE% MTNOO5 AAA 2.74
4.93Y 102484852.1B 24 ZREFE 1 MTNOO9 AAA 2.5
4.99Y 101901629.1B 19 HHEE MTNOO3 AAA 2.65
9.66Y 102483277.1B 24 Ak, MTNOO2 AAA 2.28
9.68Y 102483405.1B 24 SRS MTNOO1B(F8) AAA 2.39
Z4R)
9.72Y 102483706.1B 24 #EpEERF MTNOO9 AAA 3.34
9.72Y 102483706.1B 24 #EpEERF MTNOO9 AAA 3.38
9.78Y 102484119.1B 24 EFFE MTNOOT AAA 2.3
9.78Y 102484119.1B 24 EFFE MTNOOT AAA 2.3
9.78Y 102484119.1B 24 EFFE MTNOOT AAA 2.3
9.79Y+NY 102484079.1B 24 &h35—2Y MTNOO2B AAA 2.75
29.67Y 102483342.1B 24 sh{kEg MTNOO4 AAA 2.68
29.67Y 102483342.1B 24 h{kEg MTNOO4 AAA 2.68
29.95Y 102484900.1B 24§58 MTNO0SB AAA 2.31
SHEEI RS
BRFL BB (RITHH)
2180525.1B 21 I IERR 04 AAA 1.92
28D 152719.SH 20 i1t 01 AA+ 2.1
35D 185182.SH 22 X 01 AAA 1.96
42D +3Y 133415.5Z 23 FFE4 01 AA 2.4
45D 162970.SH 20 {ILiiz 01 AA 2.5
45D 162970.SH 20 {ILiiz 01 AA 2.5
A7D(fk 2) 185284.SH 22 Eiz 01 AAA 1.9
77D 163147.SH 20 #4504 AAA 2.06
82D+2Y 250018.SH 23 8535 01 AAA 2.6
83D({k 1) 185402.SH 22 FEE 01 AAA 1.91
98D +NY(fk 1) 185490.SH 22 LRl Y2 AAA 2.08
99D 163223.SH 20 {£#% G2 AAA 1.75
103D(f% 2) 092280004.1B 22 7R751% 01BC AAA 1.8
106D 185537.SH 22 [&f# K1 AAA 1.85
122D 127775.SH PR¥0O 01 AA/AAA 2.2
129D 163403.SH 20 E=* 01 AAA 1.88
129D 163403.SH 20 E=* 01 AAA 1.88
134D 149877.5Z 22 15#% 01 AAA 1.81
136D 166616.SH 20 #4702 AAA 2
141D+2Y 184368.SH 22 EF{503 AAA 2.03
142D 2080109.1B 20 FEREER R 01 AAA 2.43
142D 2080109.1B 20 FEREER % 01 AAA 2.43
153D+NY(fk 2) 115298.SH 23 KEY3 AA+ 2.23
166D +2Y 185771.SH 22 52 01 AAA 1.93
174D(f% 1) 149917.5Z 22 fEHS K4 AAA 2
174D(f% 1) 149917.5Z 22 fEHS K4 AAA 2
175D+2Y 185806.SH 22 & 02 AAA 1.89
175D 122374.SH 14 12/51& AAA 1.76
175D 185817.SH 22 B K1 AAA 1.83
179D 252480009.1B 24 5 FiH#5% 02 AAA 2.17
180D +NY (fk 3) 115426.SH 23 A Y1 AAA 2.15
186D 185856.SH 22 7% 01 AAA 1.86
216D({k 1) 185969.SH 22 B3 02 AAA 1.82
218D 194775.SH 22 5% 01 AA/AAA 2.4
227D+1Y 115646.SH 23 #5502 AAA 2
227D+1Y 115646.SH 23 #5502 AAA 2
238D+2Y 194989.SH 22 A 02 AA+ 2.03
257D+1Y({k 1) 115812.SH 23 FEFE 01 AAA 2.03
265D({k 1) 175015.SH 20 3T 01 AA+ 2.01
292D ({k 2) 1880156.1B 18 BEKHAfR AA 2.23
292D ({k 2) 1880156.1B 18 BEKHAfR AA 2.23
294D +2Y 137804.SH 22 7% 01 AAA 1.91
319D+2Y(fk 1) 182878.SH 22 X7 01 AA 2.05
323D 175280.SH 20 =hlif G3 AAA 1.8
328D(k 1) 182980.SH 22 ¥ 04 AA+ 3
328D(k 1) 167866.SH 20 EfR 04 AA+ 2.08
341D(fk 2) 148115.5Z 22 figfe K5 AAA 2.02
342D(fk 1) 114110.SH 22ttt 02 AAA 1.99
356D(fk 1) 177130.SH 20 #2702 AA+ 2.01
1.05Y+4Y 2280496.1B 22 BRINERRR AA+ 2.08
1.05Y+3Y 240422.SH 23 IREK 05 AAA 2.1
1.24Y({k 1) 177986.SH 21 Z=4 01 AA+ 2.3




1.28Y(f% 1) 138810.SH 23 5733 01 AAA 1.98
1.31Y 175916.SH 21 Fllf G2 AAA 1.87
1.32Y+2Y 133469.5Z 23 fEig 01 AA+ 2.04
1.32Y+2Y 133469.5Z 23 fEig 01 AA+ 2.05
1.32Y 250626.SH 23 &N 01 AA 2.07
1.33Y+2Y 115137.SH 23 7% 02 AAA 2.5
1.34Y+2Y 133485.5Z 23 fEig 02 AA+ 2.06
1.34Y+2Y 133485.5Z 23 fEig 02 AA+ 2.06
1.47Y({% 1) 254839.SH EFi% 03 AAA 2
1.68Y+2Y 115734.SH 23 132 02 AAA 2.13
1.7Y(#k 1) 148426.57Z 23 [EHE 08 AAA 1.9
1.71Y 115828.SH 23 5@ 15 AAA 1.93
1.72Y({% 1) 115855.SH 23 Ki# G2 AA+ 2.03
1.81Y+5Y 2180393.1B 21 SPRHE (R 02 AAA 2.1
1.86Y 197314.SH 21 52 02 AAA 2
1.88Y+1Y 182892.SH 22 #R 01 AAA 2.17
1.99Y({k 1) 149719.5Z 21 133 02 AAA 2.14
1.99Y(f% 1) 149719.5Z 21 1% 02 AAA 2.16
1.99Y(f% 1) 149719.5Z 21 1% 02 AAA 2.16
2.16Y+4Y 271106.SH 24 &85 01 AA/AAA 2.55
2.26Y(fk 1) 253983.SH 24 1KE 01 AA+ 2.71
2.27Y 240697.SH 24 84 01 AA+ 2.75
2.3Y(fk 1) 1980074.1B 19 EPEEE R 02 AA 2.22
2.3Y+NY 240782.SH 243752 Y1 AAA 2.16
2.71Y 152538.SH 20 Rtk AA/AAA 2.47
2.81Y+NY({k 2) 148922.57 24 375K Y4 AAA 2.44
2.81Y+NY({k 2) 148922.57 24 375K Y4 AAA 2.44
2.98Y 242042.SH 24 F7EL 03 AA+/AAA 2.23
2.99Y({k 2) 256627.SH 24 Jeifz 02 AA 100
3.54Y 2180218.1B 21 EETMR AA/AAA 2.54
4.39Y 148714.5Z 24 35 02 AAA 2.51
4.64Y 148819.5Z 24 Hfii K6 AAA 2.17
4.72Y 255502.SH 24 2R 09 AAA 3.35
4.96Y+NY 256479.SH 24 5 Y8 AAA 2.4
4.99Y+5Y 272480010.1B 24 ARG A4 TSR 01 AAA 2.27
4.99Y+5Y 272480010.1B 24 ARG EEA4N SR 01 AAA 2.27
9.4Y 148733.5Z 24 7485 09 AAA 2.4
9.62Y+NY ({k 2) 241268.SH B KY11 AAA 2.68
14.3Y 148664.5Z 24 7% 07 AAA 2.54
21D+2Y 032191486.1B 21 HEE# PPN004 AA 2.35
21D+2Y 032191486.1B 21 HEE# PPN004 AA 2.35
258D(fk 1) 032380762.1B 23 &= PPN004 AA+ 2.2
328D(fk 1) 032381023.1B 23 Fa&=# PPN0OO3 AAA 2.62
2.09Y 032480023.1B 24 Z=4(= PPNOO1 AA+ 2.38
2.17Y+2Y 032480118.1B 24 Erg#HTFL PPNOO1 AA+ 2.38
2.53Y+2Y 032480515.I1B 24 ;T JEIT PPNOOT1 AA 2.33
2.57Y 032400809.1B 24 EFRzEHS PPNOO1 AA+ 2.35
2.95Y 032400943.1B 24 T Li5#% PPNOO1 AA+ 2.2
4.29Y 032400654.1B 24 J3E%2FF PPNOO3 AA 3.89
4.55Y 032480534.1B 24 thig&(EHE PPNOO1 AAA 2.7
4D 2128046.1B 21 BRIRTT 02 AAA 1.78
4D 2128046.1B 21 BRRTT 02 AAA 1.78
4D 2128046.1B 21 BRRTT 02 AAA 1.78
8D 2128048.1B 21 RARIT 02 AAA 1.7
78D 2220011.1B 22 JbTRERAT/IMA{ER 01 AAA 1.7
78D 2220011.1B 22 JbTRERAT/IMA{ER 01 AAA 1.7
82D(fk 2) 2228010.1B 22 18T 01 AAA 1.88
84D 2228013.1B 22 ENERITIMIR AAA 1.79
84D 2228013.1B 22 ENERITIVIR AAA 1.79
85D 2220012.1B 22 A ERIT/IMMMER 01 AAA 1.74
99D 2220022.1B 22 EMRITEER AAA 1.85
105D 2220019.1B 22 FIFERYT 01 AAA 1.71
106D 2220024.1B 22 TR T/IMAIER AAA 1.7
120D+NY 2020016.1B 20 TR TIRER R AAA 1.85
120D+NY 2020016.1B 20 TR TIRER R AAA 1.85
139D +5Y({k 2) 2020022.1B 20 FEIRURIT "4 01 AAA 1.87
161D +NY 2028017.1B 20 RVERITIKER R 01 AAA 1.83
209D +5Y(fk 2) 2028022.1B 20 RAERIT "R AAA 2.01
209D +5Y(fk 2) 2028022.1B 20 BERIT "R AAA 2.01
209D +5Y(fk 2) 2028022.1B 20 BERIT "R AAA 2.02
209D +5Y(fk 2) 2028022.1B 20 BERIT "R AAA 2.02
209D +5Y(fk 2) 2028022.1B 20 BERIT "R AAA 2.02




265D+NY(fk 1) 2028032.1B 20 AVERITIKER R 02 AAA 1.85
265D+NY(fk 1) 2028032.1B 20 AVERITIKER R 02 AAA 1.85
265D+NY(fk 1) 2028032.1B 20 RAVERITIKER R 02 AAA 1.85
265D+NY(fk 1) 2028032.1B 20 RAVERITIKER R 02 AAA 1.85
289D +5Y 2028034.1B 20 iEAIRIT—4 03 AAA 1.85
289D +5Y 2028034.1B 20 iEAIRIT—4 03 AAA 1.85
296D +5Y 2028041.1B 20 TrstRIT—4% 01 AAA 1.85
296D +5Y 2028041.1B 20 TrstRIT—4% 01 AAA 1.85
350D+NY 2028048.1B 20 FEERITKER{R 02 AAA 1.85
350D+NY 2028048.1B 20 FEHRITKELR 02 AAA 1.85
356D+NY(fk 1) 2028051.1B 20 BRIRITRER R AAA 1.87
357D+NY 2028052.1B 20 1BFRITKERR AAA 2.19
1.66Y({k 2) 212380010.1B 23 EERITR 03 AAA 1.8
1.69Y+5Y({k 1) 2128025.1B 21 BRIT 4 01 AAA 1.93
1.82Y({k 2) 212380021.1B 23 3471% 02 AAA 1.8
1.82Y({k 2) 212380021.1B 23 3471% 02 AAA 1.8
1.82Y({k 2) 212380021.1B 23 3471% 02 AAA 1.8
1.82Y({k 2) 212380021.1B 23 3247% 02 AAA 1.78
1.94Y 212380023.1B 23 Y AER1THR 03 AAA 1.79
1.94Y 212380023.1B 23 Y AER1THR 03 AAA 1.79
2.15Y+5Y({k 2) 2228006.1B 22 FERIT”4 01 AAA 1.96
2.15Y+5Y({k 2) 2228006.1B 22 FERIT”4 01 AAA 1.96
2.22Y+NY 2228011.1B 22 RAVERITKER R 01 AAA 2
2.26Y+5Y 2228017.1B 22 HRMEHRIT 4% 01 AAA 1.97
2.36Y+NY 2228023.1B 22 HHEIRTTKER(R 01 AAA 2.01
2.36Y+NY 2228023.1B 22 HHEIRTTKRER(R 01 AAA 2.01
2.45Y+1Y 312400001.1B 24 T47 TLAC FEEAIR 01A AAA 1.965
2.46Y+1Y({K 2) 312410001.1B 24 17 TLAC FEEALR 01A AAA 1.97
2.46Y+1Y({K 2) 312410001.1B 24 17 TLAC FEEALR 01A AAA 2
2.73Y+5Y 092280069.1B 22 HERITTREAR 01 AAA 2
2.74Y+1Y 312410005.1B 24 247 TLAC drgiastt AAA 1.985
01A(BC)
2.89Y(tk 1) 2421014.1B 24 KIDIREF MR 01 AA+ 2.15
2.9Y+5Y 092280108.1B 22 T REMR 02A AAA 1.99
2.9Y+5Y 092280108.1B 22 T REMR 02A AAA 1.99
2.9Y+5Y 092280108.1B 22 T RENR 02A AAA 1.99
2.93Y(tk 2) 212480070.1B 24 ;T74R1T71%R 01BC AAA 1.91
2.94Y+5Y 092280134.1B 22 TITREARSR 04A AAA 1.99
2.99Y+1Y 312410008.1B 24 347 TLAC 3ttt AAA 2
01(BC)
2.99Y+1Y 312410008.1B 24 517 TLAC IR AAA 1.995
01(BC)
2.99Y(tk 1) 212480073.1B 24 EiSiRIT/IMAMR 01 AAA 1.91
2.99Y(tk 1) 2421018.1B 24 |l MR 02 AAA 2.03
3.07Y+5Y 232280014.1B 22 IREERME1T R AMR 01 AAA/AA+ 2.155
3.07Y+5Y 232280014.1B 22 IREERME1T R AMR 01 AAA/AA+ 2.16
3.31Y+5Y 232380004.1B 23 RIT"REARR O01A AAA 2.03
3.54Y+NY 242380008.1B 23 FRfT7KER R 01 AAA 2.1
3.63Y+NY 242380013.1B 23 FRITIKER R 01 AAA 2.1
3.74Y+5Y 232380036.1B 23 TAT AR 02A AAA 2.06
3.89Y+5Y(fk 1) 232380066.1B 23 T RE AR 03A AAA 2.07
4.17Y+5Y 232480001.1B 24 PITZRE AR 01A AAA 2.08
4.17Y+5Y 232480001.1B 24 PIT”RE AR 01A AAA 2.085
4.28Y+NY 242400005.1B 24 RITIKER(R 01 AAA 2.15
4.36Y+5Y 1928008.IB 19 ZARIT "4 03 AAA 2.09
4.41Y+5Y (1K 2) 232400014.1B 24 RESRIT AR 01 AAA 2.41
4.41Y+5Y (1K 2) 232400014.1B 24 RESRIT AR 01 AAA 2.41
4.41Y+5Y (1K 2) 232400014.1B 24 RESRIT AR 01 AAA 2.41
4.41Y+5Y (1K 2) 232400014.1B 24 RESRIT AR 01 AAA 2.41
4.41Y+5Y (1K 2) 232400014.1B 24 RESRIT AR 01 AAA 2.41
4.41Y+5Y (1K 2) 232400014.1B 24 RESRIT AR 01 AAA 2.42
4.41Y+5Y({k 2) 232400014.1B 24 BRAERITZREA R 01 AAA 2.42
4.41Y+5Y({k 2) 232400014.1B 24 BRAERIT"REA R 01 AAA 2.42
4.47Y+5Y 232480020.1B 24 PORIT T REALR 01 AAA 2.165
4.47Y+5Y 232480020.1B 24 PORIT T REALR 01 AAA 2.165
4.47Y+5Y 232480020.1B 24 PORIT T REALR 01 AAA 2.165
4.5Y+NY({k 1) 242400008.1B 24 TR TIKER R 01 AAA 2.22
4.51Y+NY 242400009.1B 24 TATKELR 02 AAA 2.16
4.51Y+NY 242400009.1B 24 TATRELR 02 AAA 2.1625
4.51Y+NY 242400009.1B 24 TATRELR 02 AAA 2.1625
4.51Y+NY 242400009.1B 24 TATRER 02 AAA 2.165
4.51Y+NY 242400009.1B 24 TATRELR 02 AAA 2.1575




4.52Y+NY 242480004.1B 24 HeEERITK SRR 01 AAA 2.23
4.55Y+NY 242400011.1B 24 [ RERATIRER R 01 AAA 2.23
4.55Y+NY 242400011.1B 24 IR TRER R 01 AAA 2.235
4.6Y+5Y({k 2) 232480033.1B 24 BITREALE 02A AAA 2.1
4.6Y+5Y({k 2) 232480033.1B 24 BITREALE 02A AAA 2.1
4.6Y+5Y({k 2) 232480033.1B 24 BITREALE 02A AAA 2.1
4.6Y+5Y({k 2) 232480033.1B 24 BITREALE 02A AAA 2.095
4.6Y+5Y({k 2) 232480033.1B 24 BITREALE 02A AAA 2.09
4.6Y+5Y({k 2) 232480033.1B 24 BIT_REALE 02A AAA 2.095
4.6Y+5Y({k 2) 232480033.1B 24 BITREALE 02A AAA 2.1
4.6Y+5Y 232480032.1B 24 SRIT A AR 02 AAA 2.16
4.6Y+5Y 232480032.1B 24 SRAT A AR 02 AAA 2.16
4.61Y+5Y 232480035.1B 24 FLARITREAR 01A AAA 2.195
4.61Y+5Y 232480035.1B 24 FLARITREAR 01A AAA 2.195
4.61Y+NY 242480007.1B 24 TH77KEe%R 01 AAA 2.16
4.61Y+NY 242480007.1B 24 TH77KEe% 01 AAA 2.15
4.65Y+5Y 232480037.1B 24 AT IREANE 02A AAA 2.1
4.66Y+NY 242480008.1B 24 HRfTKEE(R 01 AAA 2.165
4.67Y+5Y({k 2) 232400032.1B 24 FREBIRIT AR 02 AAA 2.3
4.67Y+5Y({k 2) 232480039.1B 24 I RERIT ZREARR 01A AAA 2.2
4.67Y+5Y({k 2) 232480039.1B 24 I RERIT " REAR 01A AAA 2.2
4.68Y+5Y 232400033.1B 24 STRIRAIIT AR 02 AAA/AA+ 2.37
4.69Y+1Y 312410004.1B 24 747 TLAC IFEAE 01B AAA 2.09
4.7Y+5Y 232480052.1B 24 HASRIT —HAEARR 01A AAA 2.165
4.7Y+5Y 232480052.1B 24 HRIMT _REAR 01A AAA 2.165
4.7Y+5Y 1928020.I1B 19 RIBRIT 4R 02 AAA 2.1
4.7Y+5Y 232480052.1B 24 HRIMT _REAR 01A AAA 2.165
4.7Y+5Y 232480052.1B 24 HRIMT _REAR 01A AAA 2.165
4.7Y+5Y 232480052.1B 24 HRIMT _REAR 01A AAA 2.165
4.7Y+5Y 232480052.1B 24 HRIMT _REAR 01A AAA 2.165
4.72Y+5Y 232400035.1B 24 FIEURIT _RE AR 01 AAA 2.25
4.72Y+5Y 232400036.1B 24 BERIT T REAIR 02 AAA 2.25
4.74Y+NY 242400020.1B 24 33475k 8ER 01BC AAA 2.155
4.74Y+NY 242400020.1B 24 33475k 8ER 01BC AAA 2.155
4.74Y+5Y 232480061.1B 24 TATRE AR 01A(BC) AAA 2.1025
4.74Y+5Y 232480061.1B 24 TATRE AR 01A(BC) AAA 2.1
4.82Y+NY 232480067.1B 24 LBIRITKER R 02 AAA 2.23
4.82Y+NY 232480067.1B 24 LLBRITKER R 02 AAA 2.24
4.82Y+NY 232480067.1B 24 LBIRITKER R 02 AAA 2.24
4.82Y+NY 232480067.1B 24 LBIRITKER R 02 AAA 2.24
4.82Y+NY 232480067.1B 24 LBIRITKER R 02 AAA 2.24
4.9Y+5Y({k 2) 232480073.1B 24 TIT—4REAN R 02BC AAA 2.105
4.9Y+5Y({k 2) 232480073.1B 24 TIT—4REAN R 02BC AAA 2.1
4.9Y+5Y({k 2) 232480073.1B 24 TIT—4REAN R 02BC AAA 2.1
4.93Y+NY 242480070.1B 24 $B47KEEfR 01BC AAA 2.19
4.93Y+NY 242480070.1B 24 $B47KEEfR 01BC AAA 2.19
4.93Y+NY 242400031.1B 24 FLRITKER R 01 AAA 2.275
4.93Y+NY 242400031.1B 24 FLRITKER R 01 AAA 2.275
4.98Y+NY({k 1) 242400033.1B 24 IRIRITKER R 02 AAA 2.24
4.99Y+NY 242480082.1B 24 £R477KEER 03BC AAA 2.18
4.99Y+NY 242480082.1B 24 £477KEE%R 03BC AAA 2.18
4.99Y+NY 242480082.1B 24 £477KEE4%R 03BC AAA 2.1725
4.99Y+NY 242480082.1B 24 £R477KEER 03BC AAA 2.1775
7.27Y+5Y({k 1) 2228018.1B 22 HRfERIT 4R 02 AAA 2.23
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