4=l
tR1 @F%ﬁ%

C NEX LEERSFEE

CPETS NEX

[2025-02-11)

B e

A HRATIFRE 330 12 7 R RIEERAE, Joif RIS, 38 B D4R B e 0 330 12,

[E 53 /7 17 298D 180028 1.025-1.03; 2.81Y 200017 1.22; 4.95Y 250003 1.425-1.44; 6.37Y 240013 1.535-1.55; 9.28Y 240011 1.613-1.625; 28.67Y 230023
1.865-1.88,

WE H E15i(%) 1.2575 1.3025 1.4350 1.5425 1.6275 1.9025
A H E 5 (%) 1.2650 1.3000 1.4250 1.5350 1.6200 1.8900
A (%) 0.0075 -0.0025 -0.0100 -0.0075 -0.0075 -0.0125

B eun

SRl 7 TH 359D 250401 1.50-1.51;  4.03Y 240203 1.505-1.525;  6.32Y 210210 1.625-1.63;  9.51Y 240311 1.70-1.71.

I O O R O S

W 11 [ 4 ki i (%) 1.4600 1.5200 1.5225 1.6750 1.7050
A H AR E I 4Rl 51 (%) 1.5000 1.5400 1.5500 1.6825 1.6950
A 5(%) 0.0400 0.0200 0.0275 0.0075 -0.0100
WE H 153 (%) 1.4900 1.5000 1.5000 1.6500 1.6225
A H [E 15 (%) 1.5350 1.5200 1.4825 1.6450 1.6160
5% ) 0.0450 0.0200 -0.0175 -0.0050 -0.0065
B e

A HERAT I @ T 37 38 8o — M, A2 E B TR T 2025Q2 HAFR . JHuG /7T, 14D 012482622.1B 24 FHH SK/K SCPO02(FHIIZEHE) AAA JAZTE
2.00% (+7) , 34 HYI4, 41D 012484015.1B 24 BEIEf) SCPO05 AAA  RACTE 2.11% (+4.97) , B4 HAE4E. FKum T H,

118D 012483019.IB 24 ikt — scpom(ﬂﬁd%&) AAA FAEAE 1.90% (-1.01) , G454 125D 012483967.1B 24 VI PH<C#

SCP006 AAA JHATTE 1.83% (+2.69) , 3444 . Kin/ji, 216D 012580003.1B 25 EkifFi#k SCPO01  AAA  FRACTE 1.92% (+0.03) , 4 H
G BARTE, Mim. SR A oIl iR Ewi’ﬂd\ﬂ]ﬁﬂ?o

I N R N R O
AAA 1.93 1.82 1.83 1.8 1.83

AA+ 1.95 1.94 1.87 1.88 1.9
AT R

AA 1.97 1.99 1.99 1.92 2

AA- 21 21 2.11 2.15 2.25

AAA 186 7 183 -1 181 2 18 0 182 1
S S A AA+ 19 & 191 3 193 -6 187 1 186 4
(BP) AA 199 -2 2 1 195 4 192 0 199 1

AA- 21 0 215 -5 21 1 21 5 215 10

B oe=e

A H B S g E, 1-3 IR EE, 23 JR30iE MTN003 (AAA, 1.5Y) 7E 1.82% /i {fifH 2bp AiAC; 24 HFH4S MTNOO2(47Y) (AAA, 2.35Y) 7F 1.91%
fEEAL B A ; 24 HEHE MTNO09 (AAA, 2.86Y) TE 1.84%miffi{E 2bp M E A ; 3 2 5 4EHAIR, 24 F§H MTNO04 (AAA, 4.1Y) TE 1.85%riftifH 2bp
R B RAS; 25 Bidf MTNOOL (AAA, 4.93Y) FACTE 2.02%MHE AT E : 25 )11 MTNOOLA (AAA, 4.95Y) FNAZYE 1.96% = fl{E 1bp A& . 5Y KLA
AR, 24 & MTNOO1 (AAA, 5.96Y) fE 2.03% i 1ti{H 2bp FAC: 24 &IEFHE MTNO13 ( AAA, 9.62Y) FTLE 2.20% (KAt 1H 1bp LB . SAKT
&5, SHP R RZ EE, & ETEHR.



I N AN 2N O N R
1.79 1.81 1.87 1.96

AAA+ None

AAA 1.87 1.96 2.07 None None

AA+ 2.03 2.16 2.38 None None

AA 2.17 2.27 2.74 None None
AAA+ 1.8 -1 1.81 0 1.88 -1 1.97 -1 None None
I el R b AAA 1.89 -2 19 O 208 -1 None None None None
(BP) AA+ 204 -1 215 1 237 1 None None None None
AA 2.19 -2 2.28 -1 2.74 0 None None None None

B cum

S HN GRS — /%, BE4E, FFiE, R, BEWES5. TR, 21 24K 02 AAA S TE 1.81%, fREGSEH, ZE&FEAN. 22 RHH 02 AAA %
TAE 1.88%, BEMASZH, JRREIEA. 20 HEL 01 AAA FACHE 2.10%, FEa3eth, FEE&KA. WARITH, 22 5UTR 01 AAA S TE 1.84%, TRIGSEH, e
LN 20 578 01 AA+ JCTE 2.00%, FE4sEH, FE4TN. 23 B 03 AA+ BUCTE 2.25%, F#Risel, BN . K7, 24 35 02 AAA BACTE
2.03%, FEESEH, FEEEAN. 25 HN 02 AAA JUCTE 2.23%, RS, JRESEAN. 24 67 02 AAA BASHE 2.25%, TREGSEH, FEE&KA.

|

A HEATHR A ARG R, H AR FAT. 20 S RERAT /K EL R AE 1.86 A1 1.88 (+2) A E, H:&LIREMESE . 21 TRHAT =40 01 B
1.79 & 1.81 (+3.3) X[A], FEGHIFSLIERIRES . 21 MOlHRAT =47 01 Jis8 1.82 (+2.5) , BERIAMIZRRTKHEES . 22 BIWARAT =4 01 A5 1.795
(+1.4) , FELHAT. 23 K HEEAG 01A BiAC 1.82 (+1.3) , FFEABE LIS, 24 TAT “HHEAMM 01A (BC) A 1.8375 (+0.4) , FiE K
RS . 24 T RARAT QAT 02A AAE 1.91 F11.915 (+0.7) 7 E, FFIKARAT. B 71, BOSHXER. 7D 22 THMAAT 01 BiZE 1.92 (+14) ,
Fe TARAT . 251D 22 W KARATAAE 1.77 (+2) , ARATHHE A . 2.06Y 24 Jli R ATt 01 A 1.735 (+1) , R4 TH 4,

L

JE Z ARG R . R, TR RGeS R IFE 4, VUKAT 3 FHIE B TE+49 P, AN LRk a ok Bt A B 5. IR
WE BRI E TR, FrRm 3 FHIME 23 CUWLHRAT SBLC) TR AE 100.15 6.45% (—Z e 6.50%) , BLAMLITHET SBLC KR & & TFZ 557/
HNACTE 6.82%, FE&TUEIK N 2y LA T REUT, 26 FRIHARK R E B RACTE 5.00%. e s O r i, B R ICEH s sL i o oy s S8R,
W 8-9% EARMHRE AL . M= ZE KA, JTRIRIE B sh & IR 25 Ltk 5-7pt, Jeil. B, BEEhEE Bk 1-2pt A2,

A H AL
FIRRH RIFARG RFRE CRITHIMD WEZE (%)
24 kK SCPO02(F} ) 22
14D 012482622.1B %) AAA 2
17D 042480102.1B 24 IUE 4 FF cPool AA+ 2.17
21D 012481785.1B 24 3% =37 scPool AA+ 2.07
41D 012484015.1B 24 BEIE % f SCPOO5 AAA 1.94
54D(K 1) 012482079.1B 24 5 B & Fl scPoos AAA 4
70D 042480224.1B 24 {RALIFiE cP001 AA+ 2.09
70D 012484055.1B 24 AT SCPO07 AA+ 1.98
101D 012580303.1B 25 F1 414 F SCP001 AA+ 2
125D 012483967.1B 24 VI 7522 # SCPO06 AAA 1.83
181D 012400384.1B 24 )i X [E % scpo0o3 AAA 1.86
190D 042480414.1B 24 B E = CP002 AA+ 1.99
196D 042480428.1B 24 A2 CP0O01 AA 1.99
216D 012580003.1B 25 RS SCPo01 AAA 1.92
224D 012484046.1B 24 LI scPoos AA+ 1.91
254D 012580326.1B 25 H 4% scpoo1 AAA 2.06
255D 042480533.1B 24 KL 7K % CP006 AA 2.3
267D 042480557.1B 24 3% )1 [E % cPo03 AA+ 2
276D 042480565.1B 24 XX CP007 AAA 1.95
4 HAPEHRAZ
FIRRE RIFAREG IR CRATIRD WK (%)
102382333.IB 23 B = MTNO12 AAA 2.09
22D 102000230.1B 20 B9 5LV 1 MTNOO1 AA+ 2.08
28D 102280479.1B 22 & ABIE MTNOOL AA 2.16
31D 102380506.1B 23 =[]k MTNOO1 AA+ 2.21



33D(4K 1)
40D(4K 1)
40D(4K 1)
62D

64D

69D
70D+NY
95D (4K 2)
104D+NY
118D+NY
122D
129D
161D
191D
196D+2Y

196D+2Y

206D
229D(fK 1)
229D(fK 1)
262D
265D+NY
293D
293D
307D

326D(fK 2)

326D+NY(fK 2)

334D(fK 1)

334D+NY(fK 1)

338D

339D+NY

339D+NY

339D+NY

342D

355D+1Y

1.1Y+NY
1.16Y+2Y
1.18Y+NY
1.18Y+NY
1.19Y
1.2Y(4k 2)
1.35Y
1.43Y+2Y
1.43Y+2Y
1.45Y(fK 1)
1.52Y
1.52Y
1.57Y(fK 1)
1.62Y(fk 1)

1.85Y+NY

102280530.1B

102380648.1B

102380648.1B

102380875.1B

102481520.1B

102380983.1B

102200145.1B

102381180.1B

102381240.1B

102381351.I1B

102381370.1B

102281332.1B

102483069.1B

102382142.1B

102281944.1B

102281944.1B

132280081.I1B

132280096.1B

132280096.1B

102282417.1B

102282446.1B

102282622.I1B

102282622.1B

102383346.1B

102282802.1B

102383464.1B

102480101.1B

102480106.1B

102480131.1B

102380092.1B

102380092.1B

102380092.1B

102400595.1B

102480394.1B

102481048.1B

132380024.1B

102481522.1B

102481522.1B

102481652.1B

102481802.1B

102101143.1B

102381697.1B

132380051.1B

102101379.I1B

102101613.IB

102101613.IB

102382402.1B

102101966.1B

102383372.1B

22 HINAZiE MTNOO1
23 B} M MTNOO2
23 B} M MTNOO2
23 ZHAZH MTNOO1
24 JF T E#T MTNOO1
23 ST MTN002
22 BegsAk MTNOO6

23 #EJLEH MTNOO3

23 WA MTNOO2

22 H L [E fr MTN002
24 FLEHAZ @ MTNOO1
23 HiFL 5 MTNOO1
22 fEiL & MTNOO2
22 fEiL £ MTNOO2

22 %L EE GNOOL(B% H Al

f5%)

22 FIA B GNOO2(FHIIZEHE)
22 FIA K GNOO2(FHIIZEHE)
22 75 E % MTN001

22 /7 MTNOO2

22 #IKH] MTN0OO2

22 #IKH] MTN0OO2

23 e MTNOOGA

22 1B 55 MTNOO3

23 & A MTNOO1

24 TR 4:IR T MTNOOL (R} 22
%)

24 FHREYE MTNOOL (R 22
%)

24 7 HEF MTNOO2

23 K K HL MTNOOL(RE V5 {5
HERS 71 £57)

23 K K HL MTNOOL(RE V5 {5
HERS 71 £57)

23 K K HL MTNOOL(RE V5 {5
HERS 71 £57)

24 €5 K MTNOO1

24 1 FL 55 MTNOOL (H5% A
fiit)

24 FEHRETE MTNOOS(RHA1) 22
)

23 Zk4 7 GNOO1
24 HEZZH MTNOOSA
24 HEZZH MTNOOSA
24 HEHLFL BT MTNOO1
24 M5 RVERL MTNOO1
21 X4 MTNOO2A
23 )i K7K 55 MTNOO2
23 Zk4 5 7 GN002
21 7MKL MTNOOL
21 H1IH3 MTNOO6
21 H1IH3 MTNOO6
23 Y% [E 4% MTNOO4
21 il #% MTNOO3

23 HHE3E 24 MTNOO9

AA+

AA+

AA+

AA

AA

AA+

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

2.08

2.25

2.25

2.085

2.3

2.06

1.99

2.1

2.14

1.92

1.88

2.4

1.89

2.08

2.08

1.88

1.83

1.83

1.92

1.9

1.85

1.85

2.01

2.08

2.1

1.93

2.6

2.07

1.89

1.89

1.89

2.3

1.96

2.62

2.15

2.11

2.11

1.98

2.18

2.79

1.9

2.2

1.88

1.97

1.98

1.95

1.97

2.07



1.85Y+1Y(fK 2)

1.85Y+NY

1.85Y+1Y(4K 2)
1.9Y

1.9Y

1.9Y

1.9Y

1.91Y
1.91Y+2Y
1.91Y+2Y
1.93Y+2Y
1.95Y+2Y
1.96Y
1.96Y
2.12Y(4K 1)
2.19Y+2Y
2.21Y
2.21Y+NY
2.43Y(K 1)
2.5Y(fK 2)
2.51Y
2.54Y
2.54Y(4K 2)
2.54Y(4K 2)
2.54Y(4K 2)
2.54Y(4K 2)
2.56Y(fK 1)

2.61Y

2.62Y
2.66Y
2.67Y+NY
2.7Y($K 1)
2.73Y+2Y(fk 1)
2.83Y(k 2)
2.83Y(k 2)
2.83Y({k 1)
2.85Y({k 2)
2.85Y+2Y
2.85Y+2Y
3.43Y
4.27Y(#K 1)
4.27Y(#K 1)
4.36Y
4.46Y(fK 1)
4.54Y(fK 1)
4.54Y
4.61Y(fK 1)
4.95Y
5.44Y(K 1)
5.44Y(K 1)
5.44Y(fK 1)
5.44Y(fK 1)

5.44Y(fK 1)

102485460.1B

102383372.I1B

102485460.1B

102480023.1B

102480023.1B

102480023.1B

102480023.1B

102480051.1B

102480045.1B

102480045.1B

102480157.1B

102480278.1B

102480326.1B

102480326.1B

102481262.1B

102481697.I1B

102481869.1B

102400746.1B

102483100.1B

102483516.1B

102483561.I1B

102485434.1B

102483859.1B

102483859.1B

102483859.1B

102483859.1B

102282026.1B

102484186.1B

102282165.1B

102484373.1B

102484405.1B

102484600.1B

102484757.1B

102485369.1B

102485369.1B

102485374.1B

102485467.1B

102485458.1B

102485458.1B

102580354.1B

102481968.1B

102481968.1B

102482409.1B

102483232.1B

102483746.1B

102483794.1B

102484217.I1B

132580007.1B

102580430.1B

102580430.1B

102580431.I1B

102580431.I1B

102580430.1B

24 RV E 6 MTNOO2 (R} 1) 22

¥)

23 HHE3E 24 MTNOO9

24 fUU [E A1) MTNOO2(F}Hi) 22

75

24 £ £ MTNOOL
24 £ £ MTNOOL
24 2R £ MTNOOL
24 4R 4L 4] MTNOOL
24 A3 MTNOO
24 5t KK 55 MTNOO1
24 5t KK 55 MTNOO1
24 7 5 E {5 MTNOO1
24 DA HE MTNOO2
24 FHIE MTNOO2
24 I MTNOO2
24 ML MTNOOL
24 I1f 3 ¥ % MTNOO4
24 i3 MTNOOS
24 F1EIE MTNOO3
24 HBAEYRE MTNOOL

24 #3712 MTN002

24 5 F] MTNOO3(F} 61 ZZ4i2)

24 =3 MTNO18
24 HL[% MTNOO4

24 H [ MTNOO4

24 H [ MTNOO4

24 H [ MTNOO4

22 7 & E{E MTN0O3

24 fREHEE YR MTNOO4

22 [EHri i MTNOO3(FE V5 {4+

PRI 57)

24 & 57 ik MTNOO1
24 £ XA MTNOO2
24 HEE MTNO11

24 KEHAL MTNOO3
24 F87H Ji) MTN002
24 F87H J7) MTN002
24 R[N K MTNOOL
24 1474 MTNOO7
24 HhFE B MTNOOS
24 HhJFE B MTNOOS
25 HL[% MTN002

24 "4 MTNOO3

24 "4 MTNOO3

24 £ Ik K MTNOO1
24 Y6 KERIR MTN002
24 512818 MTNOO4
24 WiEJE MTNOO4
24 -4 MTNOO7

25 F R ik GNOO1
25 [ MTNO13

25 [ MTNO13

25 H [ MTNO12

25 H [ MTNO12

25 HE % MTNO13

AA+/AAA

AAA

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

AAA

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

AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

1.96

2.07

1.96

2.7

2.7

2.7

2.7

1.93

1.91

1.91

1.98

1.99

2.02

2.02

2.1

2.32

2.35

2.37

2.33

2.05

2.04

2.65

1.81

1.81

1.81

1.81

2.01

1.86

1.86

2.98

2.13

1.83

2.24

1.84

1.84

2.12

1.9

2.2

2.2

1.83

1.845

1.845

2.9

2.2

2.21

1.885

1.855

1.91

1.89

1.89

1.89

1.89

1.89



9.53Y
9.92Y(fK 1)

19.16Y

A B b5 BRAZ

FIRRH
31D

41D
49D+21Y(fK 1)
49D+21Y(fK 1)
49D+21Y(fK 1)
65D

68D(4K 1)
75D(fK 1)
77D+NY
77D+NY

84D

88D(4X 2)

95D (4K 2)
118D+2Y(fK 1)
118D
118D+2Y(fK 1)
138D(fK 1)
138D(4K 1)
138D(4K 1)
216D

216D

217D

250D(fK 1)
286D+NY
301D
1.03Y+NY
1.1Y
1.26Y+NY(fK 1)
1.4Y+2Y

1.42Y

1.43Y+2Y
1.45Y+NY
1.49Y+2Y
1.51Y+NY(fK 1)
1.74Y

1.76Y(fK 1)
1.76Y(fK 2)
1.82Y

1.82Y

1.83Y(fK 2)
1.86Y

1.88Y
1.88Y+NY
1.91Y+2Y
1.91Y+2Y
1.91Y+2Y
1.96Y

2.04Y

102483679.1B

102501138.1B

102481338.1B

AAA 1.87

138991.SH

250503.SH

185617.SH

185617.SH

185617.SH

115240.SH

185517.SH

166646.SH

163503.SH

163503.SH

163530.SH

149912.57

254770.SH

2280230.1B

163617.SH

2280230.1B

251486.SH

251575.SH

251575.SH

175138.SH

175138.SH

137820.SH

148092.52

175196.SH

524059.57

148189.52

175819.SH

188100.SH

133572.52

2422040.1B

133579.52

115711.SH

149588.52

092100008.1B

2180445.1B

068046.1B

240246.SH

2322019.1B

2322019.1B

252380005.1B

152351.SH

185114.SH

185196.SH

253506.SH

185214.SH

185214.SH

2422001.1B

240590.SH

24 15 THLIK MTNOOL(F} A1) 22
#5)

25 FHEREE MTNOO1

24 B MTNO10A

23 KA Gl

23 2401

22 iR 01

22 Hifx 01

22 Hifx 01

23 i) €3

22 I K1

20 #7752 01

20 HH Y1

20 HH Y1

20 I 09

22 )78 02

24 Hl3k D1

22 FT]/N g
20 jE A% 01

22 FT] /N g
23 4 03

23 £# 01

23 £# 01

20 Hk 01

20 Hk 01

22 VT 02

22 {R4H 02

20 R Y1

24 HIiE D8

23 Hi Gl

21 &K 02

21 58 v1

23 34 01

24 FEIRIH P Rt 05

LEFER 2023 FEAEAFFA A
it 02

1ERE YKO6

21 Hiff 06

21 HE{FEIAf 01
21 [#] FEJRA 01
06 #i# 05

GR H1H. 02

23 &1 02
23 &1k 02
23 AZHR 41 01
19 A

21 Jb)% G2

21 BRgt v8

24 #3501

22 UgeMl 01

22 Igel 01

24 TSR 01

24 HH K1

AAA
AAA

AAA

AA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AAA
AAA
AA+
AA+
AA+
AA+
AA+/AAA
AA
AA
AAA
AAA
AA+
AAA
AAA
AAA/A-1
AAA
AAA
AAA
AA+

AAA

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

AAA

2.24

2.1

2.28

2.79

1.84

1.84

1.84

1.83

1.9

2.07

2.07

1.9

1.92

2.26

2.06

2.04

2.06

2.25

2.75

2.75

2.1

2.1

2.3

1.88

1.83

1.75

1.95

1.81

1.88

1.94

1.85

2.25

1.9

2.1

2.07

1.85

1.79

1.83

1.82

1.82

1.83

1.97

2.37

1.94

1.98

2.03

2.03

1.82

1.93



2.28Y 115128.5Z 24 [F7t C1 AAA 2.11
2.44Y 137548.SH 22 ZRilF 02 AAA 1.8
2.48Y 241360.5H 24 75 02 AAA 2.02
2.5Y+2Y 241462.SH 24 faH 01 AAA 1.9
2.5Y+2Y 241462.SH 24 faH 01 AAA 1.9
2.62Y+NY(fK 2) 148922.57 24 AT Y4 AAA 2.25
3.07Y 250088.SH 23 MY 02 AAA 1.94
4.28Y 241026.5H 24 [HZj 01 AAA 1.9
4.33Y 254988.SH 24 = 02 AA+ 2.26
4.62Y+5Y 272400007.1B 24 FE NFFFEAA AT 01BC | AAA 2.01
4.62Y+5Y 272400007.1B 24 FE NFFFEAA AT 01BC | AAA 2.01
4.62Y+5Y 272400007.1B 24 FE NFFFEAA AT 01BC | AAA 2.01
4.62Y+NY 241672.SH REEE YKO4 AAA 1.98
4.68Y 271191.SH 24 F{% 01 AAA 2
4.7y 148967.5Z 24 4% 01 AA+ 2.35
4.83Y 184803.SH 24 %iE 01 AAA 1.69
4.93Y+NY 242319.SH K55 Y5 AAA 2.38
9.12Y(4K 2) 240746.SH 24 5% 02 AAA 2.25
9.5Y(4K 1) 241414.SH 24 Fe3 02 AAA 2.03
9.5Y(4K 1) 241414.SH 24 Fe 02 AAA 2.03
9.93Y 242276.SH 25 4 02 AAA 2.23
14D 032480949.1B 24 7N 24 PPNOO4 AA+ 2.16
57D 032000321.1B 20 V4“2 =% PPNOO1B AAA 2.45
57D 032000321.1B 20 V4“2 =T PPNOO1B AAA 2.45
69D+2Y 032200176.1B 22 i3I % PPNOOL AA+ 2.05
132D 032280574.1B 22 VL7 k4 PPN0O02 AAA 1.98
149D 032380640.1B 23 &% L)k PPNOO3 AA/AA+ 2.35
184D 032300459.1B 23 & )14 45 PPNOO4 AA+ 2.25
262D 032381042.1B 23 & )14 PPNOOS AA+ 2.25
1.24Y+2Y 032300384.1B 23 B E 4% PPNOOL AA+ 2.13
1.44Y 032480732.1B 24 W4 & PPN0OO6 AA+ 100
1.44Y 032480732.1B 24 W4 & PPN0OO6 AA+ 100
1.46Y 032100807.1B 21 % JHIkFE PPNOOL AA/AAA 2.38
1.46Y 032100807.1B 21 &Mk FE PPNOOL AA/AAA 2.38
1.93Y(4K 1) 032280075.1B 22 VF & %% PPNOO1 AA+ 2.28
2.34Y+2Y 032480515.1B 24 YT {1 PPN0OO1 AA 2.21
2.34Y+2Y 032480515.1B 24 YT {1 PPN0OO1 AA 2.21
2.76Y+2Y 032481519.1B 24 % T35 IiX PPN002 AA+ 2.3
2.91Y 032580038.1B 25 F14ELR PPNOOL AAA 2.22
2.93Y+2Y 032580044.1B 25 ¥ £ [E % PPN0OO1 AAA 2.25
2.93Y+2Y 032580044.1B 25 ¥ £ [E % PPN0OO1 AAA 2.25
2.93Y+2Y 032580044.1B 25 ¥ £ [E % PPN0OO1 AAA 2.25
7D 2220010.1B 22 TYARAT 01 AAA 1.92
7D 2220010.1B 22 TYARAT 01 AAA 1.92
7D 2220010.1B 22 TYARAT 01 AAA 1.95
7D 2220011.1B 22 Jb R HAT /M 01 AAA 1.93
7D 2220010.1B 22 TYARAT 01 AAA 1.95
7D 2220011.1B 22 Jb R HAT /M 01 AAA 1.93
7D 2220010.1B 22 TYARIT 01 AAA 1.95
7D 2220010.1B 22 TYARIT 01 AAA 1.95
7D 2220011.1B 22 Jb R HAT /M 01 AAA 1.92
14D+NY 2028003.1B 20 P BT K 845t 01 AAA 2
18D(fk 2) 2228015.1B 22 VA RERAT 03 AAA 2.1
18D(4K 2) 2228016.1B 22 HF T 01 AAA 2.05
21D 2220016.I1B 22 KIDERAT /M AAA 1.92




49D+NY 2020016.I1B 20 VLI34RAT K Bt AAA 1.95
139D+5Y(4K 2) 2028022.1B 20 RAARIT 21 AAA 2.01
195D+NY(4kK 1) 2028032.1B 20 OV ARAT 7k 245t 02 AAA 1.86
218D+5Y 2028034.1B 20 Vi RHRAT — 4% 03 AAA 1.85
223D+NY 2028037.I1B 20 6 KHRAT K 825t AAA 1.86
223D+5Y(4K 2) 2028038.I1B 20 T HEERAT =4 01 AAA 1.83
223D+NY 2028037.I1B 20 6 KHRAT R Bt AAA 1.86
223D+NY 2028037.1B 20 Y KARAT 7k 85t AAA 1.88
223D+NY 2028037.1B 20 Y KARAT 7k 85t AAA 1.88
223D+5Y(4K 2) 2028038.1B 20 T E AT 4% 01 AAA 1.83
226D+NY 2028040.1B 20 AZIHRAT K A5 AAA 1.84
246D+NY 2028042.1B 20 PV ARAT Kk Bt AAA 1.85
251D 2228050.1B 22 G RERAT AAA 1.77
251D 2228050.1B 22 Y6 RERAT AAA 1.77
279D+5Y(4K 2) 2028049.1B 20 TR4RAT 2% 02 AAA 1.81
306D(fk 1) 2228060.1B 22 AT = A A AAA 1.75
344D+5Y 2128002.1B 21 TRfAT =2 01 AAA 1.79
344D+5Y 2128002.1B 21 TRfAT =2 01 AAA 1.79
344D+5Y 2128002.1B 21 TRifAT =2 01 AAA 1.79
344D+5Y 2128002.1B 21 TRifAT =2 01 AAA 1.79
344D+5Y 2128002.1B 21 TRifAT =2 01 AAA 1.81
344D+5Y 2128002.1B 21 TRifAT =2 01 AAA 1.81
344D+5Y 2128002.1B 21 TRifAT =2 01 AAA 1.81
1.05Y 2320005.1B 23 JH | BRERAT =R fit 01 AAA 1.9
1.1Y+5Y 2128008.1B 21 FEAT =2 01 AAA 1.79
1.1Y+5Y 2128008.1B 21 PERAT =2 01 AAA 1.79
1.2Y+NY(fK 1) 2128017.18 21 B ERAT K G5 AAA 1.84
1.27Y+NY 2128019.1B 21 v [H AT K 2457 01 AAA 1.825
1.27Y+NY 2128019.1B 21 v [H AT K 2457 01 AAA 1.825
1.7Y+5Y(4K 2) 2128032.1B 21 XERAT g 01 AAA 1.82
1.7Y+5Y(fK 2) 2128032.1B 21 XERAT — 4% 01 AAA 1.82
1.7Y+5Y({K 2) 2128032.1B 21 XERAT — 4% 01 AAA 1.82
1.7Y+5Y({K 2) 2128032.1B 21 XIERAT — 4% 01 AAA 1.81
1.76Y+NY 2128038.I1B 21 LV ERAT K 22457 01 AAA 1.835
1.79Y+5Y 2128042.1B 21 XERAT — 4% 02 AAA 1.815
1.82Y+NY 2128047.1B 21 HERERAT AR LA AAA 1.84
1.82Y+NY 2128047.1B 21 HERERAT K G A5 AAA 1.84
1.82Y+NY 2128047.1B 21 HERERAT K G A5 AAA 1.84
1.82Y+NY 2128047.1B 21 HERERAT K G A5 AAA 1.84
2.04Y+5Y 2228014.1B 22 ST 4 01 AAA 1.79
2.06Y 212380032.1B 24 i RHRAT i 01 AAA 1.735
2.06Y 212380032.1B 24 R HRAT i 01 AAA 1.735
2.16Y(4k 1) 212480009.1B 24 HRAT R 01 AAA 1.75
2.21Y+NY 2228029.1B 22 [H BT K 245t 02 AAA 1.84
2.21Y+NY 2228029.1B 22 [H AT K 845t 02 AAA 1.84
2.21Y+NY 2228029.1B 22 [H AT K 245t 02 AAA 1.84
2.26Y+NY 2228031.1B 22 fEFHUT KB AAA 2.18
2.29Y 2420022.1B 24 WM ERAT /Ml R AA+ 1.89
2.35Y+5Y 2228039.I1B 22 BT 4 01 AAA 1.795
2.35Y+5Y 2228039.I1B 22 BT 4 01 AAA 1.795
2.35Y+5Y 2228039.I1B 22 BT 4 01 AAA 1.795
2.36Y+5Y 2228041.1B 22 RVARAT =2 01 AAA 1.79
2.36Y+5Y 2228041.1B 22 fOVERAT — 4% 01 AAA 1.795
2.36Y+5Y 2228041.1B 22 fOVERAT — 4% 01 AAA 1.795
2.4Y+5Y 092280014.1B 22 BT BT AR 01 AAA 1.85




2.53Y+5Y(fk 1) 092280065.1B 22 TAT =R BT AAT 03A AAA 1.785
2.55Y(4K 1) 2420036.1B 24 JRERAT 01 AAA 1.89
2.61Y+NY 092280093.1B 22 VLPURAT 7k 245t 01 AAA/AA+ 2.08
2.63Y+5Y 092280098.1B 22 BT Z B A fi 01 AAA 1.845
2.74Y+5Y(4K 1) 092280131.I1B 22 @AT ZRE A 02A AAA 1.795
2.74Y 2420051.1B 24 JRERAT 03 AAA 1.89
3.11Y+5Y 232380004.1B 23 AT ZRFE A 01A AAA 1.805
3.17Y+5Y 232380017.1B 23 SR =R FE A 01A AAA 1.82
3.17Y+5Y 232380017.1B 23 R =R FE A 01A AAA 1.82
3.8Y+NY 242380033.1B 23 fR17 Kk 8t 01 AAA 1.905
3.8Y+NY 242380033.1B 23 fR17 Kk 8t 01 AAA 1.905
3.99Y+5Y 232480004.1B 24 RAT ZRFE A 01A AAA 1.83
4.2Y+5Y 232480011.1B 24 RAT ZRFE AT 02A AAA 1.825
4.2Y+NY 242400007.1B 24 HPE AT K 851 01 AAA 1.91
4.31Y+NY 242400009.1B 24 RAT KB 02 AAA 1.88
4.33Y+NY 242480004.1B 24 L H AT KB4 01 AAA 1.96
4.36Y+NY 242400011.1B 24 |7 RERAT K Bt 01 AAA 1.96
4.4Y+5Y(K 2) 232480033.1B 24 AT ZRE AT 02A AAA 1.8275
4.4Y+5Y(4K 2) 232480033.1B 24 AT QR A 02A AAA 1.8375
4.4Y+5Y(4K 2) 232480033.1B 24 AT R AR 02A AAA 1.83
4.4Y+5Y(4K 2) 232480033.1B 24 AT R A 02A AAA 1.83
4.41Y+5Y 232480035.1B 24 VBT ZHBARS 01A | AAA 1.94
4.45Y+5Y 232480037.1B 24 AT I FE AT 02A AAA 1.8325
4.51Y+5Y 232480052.1B 24 HRBAT BB 01A | AAA 1.905
4.51Y+5Y 232480052.1B 24 T RBAT R BEAG 01A | AAA 1.905
4.51Y+5Y 232480052.1B 24 HRBAT R BEAG 01A | AAA 1.905
4.51Y+5Y 232480052.1B 24 T RBAT R BEAS 01A | AAA 1.905
4.51Y+5Y 232480052.1B 24 HRBAT R BEAG 01A | AAA 1.905
4.51Y+5Y 232480052.1B 24 T RBAT R BEAG 01A | AAA 1.9
4.55Y+5Y 232480061.1B 24 TAT R F AT 01A(BC)  AAA 1.835
4.55Y+5Y 232480061.1B 24 TAT R F AT 01A(BC)  AAA 1.8375
4.55Y+5Y 232480061.1B 24 TAT A 01A(BC)  AAA 1.8375
4.71Y+5Y (4K 2) 232480073.1B 24 TAT 4B A5 02BC AAA 1.835
4.71Y+5Y (4K 2) 232480073.1B 24 TAT 4G4 02BC AAA 1.835
4.71Y+5Y (4K 2) 232480073.1B 24 TAT 4G4 02BC AAA 1.835
4.71Y+5Y(fK 2) 232480073.1B 24 TAT B At 02BC AAA 1.835
4.71Y+5Y(K 2) 232480073.1B 24 TAT WAt 02BC AAA 1.8325
4.74Y+NY 242400031.1B 24 P BT K EA5T 01 AAA 2.04
4.74Y+NY 242400031.1B 24 VAT K B4 01 AAA 2.04
4.74Y+NY 242400031.1B 24 P BT K B4 01 AAA 2.04
4.74Y+NY 242400031.1B 24 P BT K B4 01 AAA 2.04
4.74Y+NY 242400031.1B 24 VAT K B4 01 AAA 2.04
4.74Y+NY 242400031.1B 24 VAT K B4 01 AAA 2.04
4.79Y+NY 242480082.1B 24 AT K 845t 03BC AAA 1.88
4.79Y+NY 242480082.1B 24 AT K 845t 03BC AAA 1.9
4.83Y+5Y(fK 1) 232480098.1B 24 HRBUT ZHBEAS 02A | AAA 1.91
4.83Y+5Y(fK 1) 232480098.1B 24 HREBUT ZHBEAS 02A | AAA 1.91
4.83Y+5Y(fK 1) 232480098.1B 24 HREBUT R BEAST 024 AAA 1.91
4.83Y+5Y(fK 1) 232480098.1B 24 HREBUT R BEAST 024 AAA 1.915
4.83Y+5Y(fK 1) 232480098.1B 24 HREBUT R BEAST 024 AAA 1.915
4.83Y+5Y(fK 1) 232480098.1B 24 HREBUT R BEAST 024 AAA 1.915
4.84Y+5Y(fkK 2) 232480102.1B 24 F BT B A SR 01 AAA/AA+ 2.13
4.88Y+5Y(fK 2) 232480106.1B 24 FAT Z R BT AA 03BC AAA 1.8325
4.88Y+5Y(fK 2) 232480106.1B 24 FAT Z R BT A 03BC AAA 1.83
4.88Y+5Y(fK 2) 232480106.1B 24 FAT Z R BT A 03BC AAA 1.83




4.88Y+5Y(fK 2) 232480106.1B 24 FAT Z R BT AA 03BC AAA 1.84
4.88Y+5Y (1K 2) 232480106.1B 24 AT ZRE A 03BC AAA 1.84
4.88Y+5Y (1K 2) 232480106.1B 24 AT ZE A 03BC AAA 1.84
4.88Y+5Y (1K 2) 232480106.1B 24 3T ZRE A 03BC AAA 1.84
4.88Y+5Y (4K 2) 232480106.1B 24 3T ZRE A 03BC AAA 1.84
4.88Y+5Y (1K 2) 232480106.1B 24 AT ZRE A 03BC AAA 1.8375
4.88Y+5Y (1K 2) 232480106.1B 24 AT ZE A 03BC AAA 1.8375
4.88Y+5Y (1K 2) 232480106.1B 24 AT R FE A 03BC AAA 1.8375
4.88Y+5Y (1K 2) 232480106.1B 24 AT ZRFE A 03BC AAA 1.8375
8.99Y+5Y (4K 1) 232480005.1B 24 RAT i FE A5 018 AAA 1.947
7D 2220010.1B 22 TERAT 01 AAA 1.92
7D 2220010.1B 22 TRERAT 01 AAA 1.92
7D 2220010.1B 22 TERAT 01 AAA 1.95
7D 2220011.1B 22 Jb R ARAT /M 01 AAA 1.93
7D 2220010.1B 22 TEERAT 01 AAA 1.95
7D 2220011.1B 22 Jb R ARAT /M 01 AAA 1.93
7D 2220010.1B 22 TEERAT 01 AAA 1.95
7D 2220010.1B 22 TEERAT 01 AAA 1.95
7D 2220011.1B 22 Jb AT /M 01 AAA 1.92
14D+NY 2028003.1B 20 P2 HAT K 85t 01 AAA 2
18D(fk 2) 2228015.I1B 22 JHRERAT 03 AAA 2.1
18D(fk 2) 2228016.I1B 22 e AT 01 AAA 2.05
21D 2220016.1B 22 KVPHRAT /Nt AAA 1.92
49D+NY 2020016.1B 20 VLI ERAT 7k B2t AAA 1.95
139D+5Y(fK 2) 2028022.1B 20 AT 2 AAA 2.01
195D+NY(4kK 1) 2028032.1B 20 ANV ERAT K 2457 02 AAA 1.86
218D+5Y 2028034.1B 20 JH R HRAT =2 03 AAA 1.85
223D+NY 2028037.1B 20 Y RERAT K 845 AAA 1.86
223D+5Y(K 2) 2028038.1B 20 FEHRAT =2 01 AAA 1.83
223D+NY 2028037.1B 20 Y RERAT K 815 AAA 1.86
223D+NY 2028037.1B 20 Y RERAT K 85 AAA 1.88
223D+NY 2028037.1B 20 Y RERAT K 845 AAA 1.88
223D+5Y(4K 2) 2028038.1B 20 FEHAT =2 01 AAA 1.83
226D+NY 2028040.1B 20 AZBERAT K LA AAA 1.84
246D+NY 2028042.1B 20 PV ARAT 7k Bt AAA 1.85
251D 2228050.1B 22 Y REAT AAA 1.77
251D 2228050.1B 22 Y REAT AAA 1.77
279D+5Y(4K 2) 2028049.1B 20 LRHRAT =20 02 AAA 1.81
306D(fk 1) 2228060.1B 22 R WHRAT =R fit AAA 1.75
344D+5Y 2128002.1B 21 TH#AT =401 AAA 1.79
344D+5Y 2128002.1B 21 TH#AT =401 AAA 1.79
344D+5Y 2128002.1B 21 TR#AT =4 01 AAA 1.79
344D+5Y 2128002.1B 21 TR#AT =4 01 AAA 1.79
344D+5Y 2128002.1B 21 TR#AT =4 01 AAA 1.81
344D+5Y 2128002.1B 21 TR#AT =4 01 AAA 1.81
344D+5Y 2128002.1B 21 TR#AT =4 01 AAA 1.81
W / Derek Huang, Liyuan Zhong, Austin Lin
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