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C NEX LEEE#TEE

Shanghal CFETS-NEX international Money Brolding

[ 2025-03-04]

B e

A H RAT I FE 382 42 7 RIHWE RIERAE, W RN EIHE 3185 12, i[RI 04255 414 71 78 2803 14,

[E 53 77 1H 317D 250001 1.44-1.46; 2.75Y 200017 1.3975-1.41; 4.9Y 250003 1.52-1.57; 6.31Y 240013 1.63-1.68; 9.22Y 240011 1.695-1.725; 28.62Y
230023 1.9475-1.98.

WE H E15i(%) 1.4500 1.4400 1.5525 1.6500 1.7500 2.0000
A H E 5 (%) 1.4600 1.4700 1.5600 1.6680 1.7550 2.0100
A (%) 0.0100 0.0300 0.0075 0.0180 0.0050 0.0100

B eun

SRl 7 TH 308D 250201 1.60-1.61;  3.97Y 240203 1.605-1.6675;  6.26Y 210210 1.775-1.805;  9.45Y 240311 1.85-1.88,

I O O RN O S

WE I E [ I 4 Rl (%) 1.6700 1.7200 1.7500 1.8600 1.8600
A H AE B T 4=t 57 (%) 1.6500 1.7150 1.7600 1.8600 1.8700
A 5(%) -0.0200 -0.0050 0.0100 0.0000 0.0100
WE H 1 153 (%) 1.6650 1.6625 1.6200 1.8125 1.7125
A H [E 15 (%) 1.6650 1.6650 1.6220 1.8150 1.7200
A 5(%) 0.0000 0.0025 0.0020 0.0025 0.0075
B o

A HARAT IR E R T2 K, A8 F B AE R 2025 45 Q3 HAFR . 453 J71H, 24D 012482019.1B 24%)3?‘1@& SCP001 AAA 7F 2.20%8%%8 (flifE-4 frE)
AT 2525 4; 45D 012580147.1B 25 ZUSf} SCPO01 AAA 1 2.23% A8 (flifi-5 L ED , AW B, FKim/im, 122D 012483830.1B 24
FAMTEE SCPO07  AAA 7F 2.08% %38 (fhif-2 MV E) , 4B 4; 169D 042480489.1B 24 %I_XJ CP021 AAATE 2.06% A8 (fifH-2 fr &) , AT
Hea R4, Ky, 259D 012580459.1B 25 HiMI4NEk SCPO02 AAA 7F 2.16%/8 8 (fHHALE) , HRATHIZFE S, 323D 042580052.1B 25 4Pt
CPO01 AAA 1E 2.13%A0 (fhfH-4 ALE) , RATHLAH, fHim, FKmIEE 7.

I N N R O N
AAA 2.1 2.04 2.06 2.1 2.12

AA+ 2.13 2.12 2.1 2.66 2.12
AT R

AA 2.15 2.2 2.12 2.13 2.19

AA- 2.2 2.22 2.18 2.18 2.25

AAA 21 0 21 -6 21 -4 207 3 203 9
Eﬁﬁﬁﬁﬁﬁﬁﬁg AA+ 2.19 -6 2.18 -6 2.1 0 2.1 56 2.145 -3
(BP) AA 22 5 223 3 22 -8 217 -4 237 .18

AA- 23 -10 236  -14 234 .16 219 -1 226 -1

B ou=me

A F R B P R A ORIE R, 1-3 AE 2L, 23 EREUE MTNO02 (AAA, 1.02Y) 7E 2.12%f%Ati{H 2bp FAC; 22 EEHE MTNO03 (AAA, 1.97Y) fE
2.14% AN B AT ;s 24 HL MTNOO1 (AAA, 2.48Y) 7E 2.03%fIKAk{E 1bp AiAZ; 3 3] 5 AR, 24 B9 HL MTNO04 (AAA, 4.05Y) 1E 2.09%. 2.10%ft{H
RAGAE+1 BT 24 HHEEAEE MTNOOIA (AAA, 4.43Y) JRAZTE 2.14% AN E 3bp 2 & ; 24 F730i# MTNO12 (AAA, 4.53Y) FRAZTE 2.15% d{EHAL B . 5Y



UL EIARR, 24 773238 MTNO03 (AAA, 9.1Y) 1E 2.20% 1% A51H 2bp A3 : 25 Il & MTNOOL ( AAA, 14.99Y) JNACAE 2.55% M EAL B . SRS,
H o U S A E T E Y, A FAT.

I i N A A O

AAA+ None
AAA 2.12 2.15 2.23 None None
PGS
AA+ 2.21 2.32 2.53 None None
AA 2.32 2.43 2.86 None None
AAA+ 1.97 2 2.04 1 2.1 1 2.11 1 None None
5E B ¥ 252530 1 AAA 2.11 1 2.14 1 2.22 1 None None None None
(BP) AA+ 221 0 231 1 251 2 None None None None
AA 231 1 243 0 2.85 1 None None None None

B cus

A HEANGRAS W], H4, FRE, RE, BEMISE S5, nRM M, 21 54 02 AAA FRASTE 2.07%, &S, WELN. 24 L5 G2 AAA [EACTE
2.11%, FERELH, BEFN. 22 5 YL AAA JACTE 2.17%, fREGSZH, FEEEN. WITTH, 22 7T 02 AAA JACTE 2.22%, FRIFSZH, #RATH
No 23 i3 AAA BASTE 2.27%, 432, FETN. 22 F 05 AA+ BIACTE 2.45%, FRist, FREEE LN, Kig /i, 24 J1I1FE K1 AAA 38

1E 2.54%, e, HEETN. 24 F42 KA AAA FRASTE 2.21%, 42, REEFEN. 24 K KL AAA BACTE 2.20%, TREGSEH, J5RiRE N

G

A HEAT RS B R, FRH R B a3 R, H WK, 20 PERIT 98 2.08 A12.09 (-1.8) , &K 4. 20 TrifIT =
% 01 JAC 2.06 (-3.6) , FEEFIZRMT LARAT. 21 BEAEARAT — 40 01 B3C 2.025 F12.03 (+#1.2) fiE, FELHR . 22 RIT - HEE AT 02A WATHE 2.0

(-1.8) frE, HWEIFwE. 23 @#AT/KEM 01 A 2.1 (fMED) LB, F5r KIFmMmEESe. 24 28177k 440 01BC A 2.13 1 2.135 (+0.4) f &, #4
PR AN 5 7 SEIE S ANEENE . 25 TAT A 01BC 3¢ 2.055 & 2.005 [X[A], G FIZFET LARITFIFRR . 24 TAT %A 01B (BC) fKAC 2.19 (-
2) P E, FEEMBRELRIT. BEm, 1.11Y 23 PSHAT 01 BiE 1.97 (-1) , FEELHRSE . 2.23Y 24 254715 01 B 1.94 (+0.4) , F4LHF4EM
FT. 2.57Y 24 4Tk 02BC A 1.88 M1 1.9 (-3) frE, 4T M E LI FARAT .

G

MR LR T, T mEmE. A2 BER. EHTTH, ¥k AR ST ST/ MEIAE 0-1bps. IRFARBR, 45 [H B R U AR & E 0 H—
KA, T SRAEET, A TR E 364D LA LK Y 0.2pt XTUETE 99.95/100.25, SEELZy4y T AN AR 5-10bps, 1M K42 HUE FHLES D . b
FEARBR, BXEN. JIRFE/ME T L 0.25-0.5pt.

4 H Rz

8D 042480137.1B —— CPOO1(F} 1 22 4%) AAA

8D 012483914.1B 24 [E K FEJR SCP021 AAA 1.9
8D 012483914.1B 24 [FHZHEYE SCP0o21 AAA 1.9
15D 012483095.1B 24 )I|*E74 SCP003 AA+ 2.2
24D 012482019.1B 24 I E5 5 SCP001 AAA 2.15
24D 012482019.1B 24 JHEg 15 SCP001 AAA 2.2
35D 012482132.1B 24 )1[$5 %% SCP0o01 AA+ 2.2
35D 012482132.1B 24 )45 % SCP0o01 AA+ 2.2

25 152 =i SCPOOL(Fl 1) 2

42D 012580167.1B ##) AAA 2.17
44D 042480217.1B 24 W16 CPo01 AA 2.45
45D 012580147.1B 25 U5 4y scPoo1 AAA 2.23
70D 012580339.1B 25 ZE404E SCPOOL (R ZEHE) | AAA 2.24
70D 012580339.1B 25 Z404E SCPOOL (R EEHE) | AAA 2.24
70D 012580339.1B 25 Z404E SCPOOL (R EEHE) | AAA 2.24
77D 012483663.1B 24 H [E £5F] SCPoo2 AAA 2.12
80D 012483066.1B 24 75 LR SCPO06 AAA 2.23
80D 012483066.1B 24 #F5 LR SCPO06 AAA 2.23
84D 072410074.1B 24 K3 [E 3 CP002 AA+ 2.2
89D(fk 2) 012482638.1B 24 7 [ %% scPo02 AA+ 2.3
92D 012483816.1B 24 Wil #% SCP022 AAA 2.04
120D 012580020.I1B 25 Z& N3 scPoo3 AA+ 2.15
122D 012483830.1B 24 T4 SCPO07 AAA 2.08
128D 072410114.1B 24 7R 24FF CP002 AAA/A-1 2.01
133D 012580329.I1B 25 HE% SCP002 AAA 2.17
136D 012580276.1B 25 #7 J5 scpoo1 AAA 2.05

164D 012580072.1B 25 5KIT.4E SCPO01 AAA 2.07



164D
167D
169D
169D
169D
169D
185D
185D
259D
259D
323D

325D

A H PR
FIRRH

15D

16D

16D+NY

16D+NY
16D
35D+NY
48D+2Y
48D+2Y
49D

52D
54D(fK 1)
86D

86D
131D(4K 1)

144D(fk 2)

161D+2Y

161D+2Y
166D(fK 1)

184D+3Y

195D+NY(fK 2)

275D+NY
275D+NY
288D
289D+3Y
300D+1.99Y
312D(fK 2)
320D(fK 1)
320D(fK 1)
322D

1.12Y

1.13Y+2Y
1.15Y
1.15Y
1.18Y+2Y
1.36Y

1.44Y

012580383.1B

012483672.1B

042480489.1B

042480489.1B

042480489.1B

042480489.1B

012483865.1B

012483865.1B

012580459.1B

012580459.1B

042580052.1B

042580105.1B

102280442.1B

102000401.1B

102000433.1B

102380596.1B

102380596.1B

102000425.1B

102200126.1B

102280864.1B

102280864.1B

102280894.1B

102381038.1B

102280971.1B

102001112.1B

102001112.1B

102281545.1B

102281635.1B

102281786.1B

102281786.1B

102281824.1B

102382359.1B

102282074.1B

102383236.1B

102383236.1B

102002319.1B

102383369.1B

102282650.1B

102380024.1B

102380126.1B

102380126.1B

102100107.I1B

102100702.1B

102381003.1B

102381086.1B

102381086.1B

102381153.IB

102101296.1B

102101540.I1B

25 BEEN4E SCPO02(FH ZE4f)
4 15 B Hh SCPO10

24 H ¥ CP0O21

24 H ¥ CP0O21

24 H ¥ CP0O21

24 HL ¥ CP0O21

24 RYIIHEK scPoo4

24 FIYIIHEL SCPo04

25 HME9EL SCP002

25 HME9EL SCP002

25 ShEiffE CPOO1

25 75 TE A CP002

22 %2 MTNOOS
20 VL T4 FF MTN0OO1
20 TH I MTNOOL

23 HEHL I MTNOO3(HE TR {7 it
FERI )

23 HEHL I MTNOO3(HE TR {7 it
FERI )

20 7 & E{E MTNOO3
22 FREE MTNOOL

2 MARFAEE MTNOO1
22 M EE MTNOO1
22 YL X MTNOO1
23 g2 MTNOO1

A6 B H MTNOO2
20 J& F14%¢ % MTNOO1
20 J& F4% % MTNOO1
22 P E MTN0O2
22 F7[E{F MTN004

22 VL7502 MTNOOL (T H i
)

EX

22 VL7502 MTNOOL (T H i
i)

22 Joifl i MTNOOS
23 B X3k MTNOO5
22 {7 /A B MTNOO2
23 & REJR MTNOOS
23 & REJR MTNOOS
0 ¥ IRFE MTNOO1
23 R4 #2 MTNOO1
22 K14k MTNOO1
23 FFIHIkFE MTNOO1
23 bt E % MTNOO1
23 bt E % MTNOO1
21 RKEHE MTNOOL
21 HUHAZHE MTNOO1

23 40 MTNOOL (R} 22
)

23 57 & MTNOO2
23 57 & MTNOO2
23 JLEIL MTNOO3

21 fEiE s MTNOO3

21 15 & e MTNO002

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA

AA+

AAA

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

AAA

AA

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

AAA

AAA
AA+
AA+
AAA
AA+

AAA

2.18

2.2

2.06

2.06

2.06

2.06

2.06

2.06

2.16

2.16

2.13

100

2.2

2.27

2.17

2.17

2.1

2.45

2.2

2.2

2.25

2.35

2.3

2.3

2.3

2.12

2.1

2.54

2.54

2.2

2.24

2.23

2.28

2.28

2.18

2.45

2.16

2.3

2.07

2.07

2.22

2.05

2.09

2.15

2.15

2.11

2.16

2.19



1.47Y(4K 1)
1.48Y+NY
1.51Y(4K 1)
1.75Y
1.86Y
1.86Y
1.98Y
2.01Y(4K 1)
2.02Y
2.02Y

2.1Y(fK 1)

2.14Y
2.25Y(4K 2)
2.31Y
2.31Y

2.44Y

2.48Y
2.51Y(fK 1)
2.51Y(fK 1)
2.53Y+2Y
2.71Y
2.71Y
2.71Y
2.71Y

2.71Y

2.79Y+2Y
2.8Y

2.85Y
2.87Y(fK 1)
2.96Y(fK 2)
2.97Y
2.98Y
2.98Y
2.98Y(fK 2)
2.98Y(fK 2)
2.98Y(fK 2)
4.07Y
4.07Y
4.07Y
4.14Y
4.29Y
4.37Y
4.41Y

4.5Y

4.53Y
4.97Y
4.98Y
5.38Y(/K 2)
9.87Y(/K 1)

9.87Y(/K 1)

A B Al 45 BRAZ

102483708.1B

132380061.I1B

102382379.1B

102383239.1B

102480111.I1B

102480111.I1B

102480534.1B

102480711.I1B

102480809.1B

102480809.1B

102481422.1B

132480038.1B

102482161.I1B

102482716.1B

102482716.1B

102400887.I1B

102200206.1B

102483985.1B

102483985.1B

102484115.1B

102401005.1B

102401005.1B

102401005.1B

102401005.1B

102401005.1B

102485485.1B

102485501.1B

102580127.1B

102580320.1B

102580619.1B

102580738.1B

102580744.1B

102580783.1B

102580807.1B

102580807.1B

102580807.1B

102481294.1B

102481294.1B

102481294.1B

102481811.1B

102482352.1B

102483022.1B

102483261.1B

102400931.1B

102484132.1B

102580724.1B

102580796.1B

102580397.1B

102580206.1B

102580206.1B

24 [FHi {#3 MTNOO4
23 %k GN002

23 7K HL-F- MTNOO3
23 B 22 4E MTNOO1
24 HHESE. MTNOOL
24 HHESEL. MTNOOL
24 74 5L 1 MTNOO3
24 & [ % MTN0O1

24 SR JHAZ 8 MTNOO1
24 SR JHAZ 8 MTNOO1

24 AR B MTNOO1A

24 1 [E B/ GNOOL(F] 44

)

24 FIHfrIE % MTNOO1
24 -4 MTNOO4

24 -4 MTNOO4

24 | HA MTNOO1

22 NI MTNOOA(F] RF4:

H4)

24 "4 MTNOO6
24 "4 MTNOO6

24 JR L MTNOO1
24 B S MTNOO3
24 B S MTNOO3
24 B S MTNOO3
24 B S MTNOO3

24 [ HLS MTNOO3

24 245\ MTNOO3 (R} A1) 22

#5)

24 1R JHHT % MTNOO9
25 YR MTN0O2
25 I AEHL /7 MTNOO1
25 JF'HL /) MTNOO1
25 Ki%EHE MTNOO1
25 JL 4 MTN002

25 EfESE MTN0O2
25 i MTNOOL
25 i MTNOOL
25 i MTNOOL
24 "4 MTN0O1

24 "4 MTNOO1

24 "4 MTN0O1

24 &FHE % MTN001
24 M # B MTNOO1
24 [E L MTNOO7

24 "4 MTNOO5

24 H5E MTNOO9

24 FHLH MTNO22
25 JEiAHEEE MTNOOL
25 #7 AR MTNOO1
25 5 MTNO10

25 A4k MTNOO2

25 F A1k MTNOO2

AAA

AAA

AA+

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

2.23

2.18

2.26

4.04

2.24

2.25

2.33

2.15

2.15

2.15

2.13

2.11

2.26

2.05

2.05

2.14

2.12

2.05

2.03

2.48

2.16

2.16

2.16

2.16

2.16

2.11

2.15

2.07

2.1

2.08

2.17

2.045

2.05

2.11

2.11

2.11

2.09

2.055

2.05

2.22

2.5

2.21

2.1

2.12

2.11

2.3

2.58

2.1

2.19

2.185



9D
9D

35D
46D(fK 2)
69D
82D(fk 1)
141D
153D+2Y
165D(fK 2)
175D+NY
191D
200D(4K 2)
201D(fK 1)
202D+NY
203D
203D
203D+2Y
203D
203D
243D(fK 1)
243D(fK 1)
244D+2Y
251D+1.99Y
257D(4K 1)
261D+5Y
280D
291D(fK 2)
291D(fK 2)
1.01Y+2Y
1.09Y
1.09Y
1.22Y+2Y
1.25Y
1.37Y+2Y
1.54Y
1.74Y(4K 2)
2.13Y
2.23Y
2.32Y
2.45Y(4K 1)
2.52Y(4K 2)
2.52Y(4K 2)
2.52Y(4K 2)
2.67Y(K 2)
2.84Y
2.84Y
2.86Y+NY
3.02Y+5Y(fK 1)
3.05Y
3.78Y
3.88Y(fK 2)
3.88Y(fK 2)
4.46Y(fK 1)
4.56Y

4.57Y

2022008.1B

2022008.1B

194238.SH

115260.SH

133516.52

149917.52

152523.5H

137577.SH

148029.52

137723.SH

252408.SH

149950.52

148467.52

137866.SH

182751.SH

182751.SH

137826.SH

182751.SH

182751.SH

114014.5H

114014.5H

114053.SH

138528.SH

240259.SH

092000013.18

524059.57

138743.SH

138743.SH

115041.SH

133483.52

133483.52

133519.52

188162.SH

251711.SH

137527.SH

2322018.1B

240885.SH

241056.SH

255169.SH

241430.SH

255779.SH

255779.SH

255779.SH

241830.SH

257194.SH

257194.SH

242216.SH

184717.SH

137870.SH

148542.52

184202.SH

184202.SH

148863.57

241654.SH

255967.SH

20 SR 4 Lt 02

20 R4 02

22 11 01
23 ik G6
23 fH)K 02
22 HEHY K4
20 5t 1

22 W4 K1
22 [FH15 05
22 YL
23 Jii%h 03
22 H1ifF 05
23 HIiE 07
22 2 Y10

22 g 05
22 g 05
22 THE 09
22 i 05
22 #iE 05
22 ¥ 02
22 ¥ 02
22 =

22 JAER 05

23 EFH 13

20 515 R A 01

24 HIiIE D8
22 5% 67
22 5% 67
23 T 01
23 /g 02
23 g 02
23 K401
21 %54 02
23 #)k 04

22 % 17

JE

23
24 1241 01
24 X% G2
24 F 4§ 08
GC 7 03
24 35T 05

e e

24 35T 05
24 35T 05
24 "H 7% 06
25 T 01
25 T 01
25 JEHT Y1
23 B fit
23 *EH1 02
23 H1ifg 04
22 Al 01
22 Al 01
24 T#% K2
24 BBt 02

24 % F1

b

b B <l

b

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

AA+

1.9

1.9

2.7

2.16

2.72

2.25

2.18

2.1

2.03

2.17

2.75

2.25

2.02

2.17

2.45

2.45

2.15

2.45

2.45

2.22

2.22

2.15

2.21

2.02

2.2

2.01

2.01

2.1

2.14

2.14

2.33

2.07

2.91

2.52

2.11

2.23

2.11

2.26

2.25

2.2

2.2

2.2

2.05

2.76

2.76

2.17

2.27

2.04

2.47

2.28

2.28

2.21

2.2

2.6



4.57Y
4.67Y(fK 1)
4.73Y
4.88Y(fK 1)
4.99Y+NY
9.4Y(4k 2)

6D

96D(1A 1)
115D
235D(fK 2)
235D(fK 2)
1.06Y

1.06Y

1.28Y
1.43Y(4K 1)
2.01Y(4K 1)
2.78Y

69D+NY
118D+5Y(fK 2)
127D+NY
127D+NY
153D+5Y(fK 2)
163D+5Y
163D+5Y
163D+5Y
195D+5Y(fK 2)
195D+5Y(fK 2)
195D+5Y(fK 2)
195D+5Y(fK 2)
195D+5Y(fK 2)
195D+5Y(fK 2)
195D+5Y (4K 2)
195D+5Y (4K 2)
195D+5Y (4K 2)
195D+5Y(fK 2)
195D+5Y (4K 2)
202D+5Y (4K 2)
202D+5Y (4K 2)
204D+5Y
204D+5Y
204D+5Y
204D+5Y
204D+5Y
204D+5Y
204D+5Y
204D+5Y
204D+5Y
204D+5Y
204D+5Y
204D+5Y
1.04Y+5Y
1.06Y

1.07Y

1.07Y

1.11Y

255967.SH

241891.SH

256538.SH

257277.SH

282580002.1B

241349.5H

032280267.1B

032280523.1B

032480655.1B

032280880.1B

032280880.1B

032300358.1B

032300358.1B

032380555.1B

032380737.1B

032480226.1B

032481613.1B

2028017.1B

2028022.1B

2028023.1B

2028023.1B

2028025.1B

2028024.1B

2028024.1B

2028024.18

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028038.1B

2028038.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2028041.1B

2128008.1B

2328002.1B

212380003.1B

212380003.1B

2328009.1B

24 % F1
24 1845 C2
24 VI 01

25 =1 01

25 Z& RN T3 7k 8ifit 01

24 57 K4

22 T Z 9K PPNOO1
22 T 7§ PPN002
24 RYLHAL PPNOO4
22 ZRAH LR PPNOO1
22 ZRAH LR PPNOO1
23 RPLACIE PPNOOL
23 RPLACIE PPNOOL
23 214+ PPNOO1
23 VL1 PPNOO8
24 YL PPNOO1

24 15N 3K PPN0O0O2

20 FKVERAT 7K 2145 01

20 AT

20 A RIHRAT K 8245 01

20 A RIERAT K 8245t 01

20 i R ARAT 4 01
20 FUEHUT =2
20 FUEHUT =2
20 FEHRAT 2
20 FWHRIT 2
20 FWHRIT 2
20 FWHRIT 2
20 FWHRAT 2
20 FWRIT 2
20 BT 2
20 BT 21
20 BT 2
20 BT 2
20 BT 2
20 BT 2
20 HERAT 2% 01
20 HERAT 2% 01
20 LEtRAT =2 01
20 LERAT =4 01
20 LERAT =4 01
20 LEHRAT =2 01
20 LEHRAT =2 01
20 LEHRAT =2 01
20 LEHRAT =2 01
20 LHEHRAT =4 01
20 LHEHRAT =2 01
20 LHEHRAT 2% 01
20 LHEHRAT 2% 01
20 LHERAT 4% 01

21 PEERAT 201

23 WAt R AT /Mt it 01

23 *EE AT 01
23 *EE AT 01

23 F{E4R1T 01

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

AA+

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

2.6

2.39

2.78

2.44

2.43

2.21

2.4

2.29

2.17

2.22

2.22

2.16

2.16

2.32

2.18

2.2

2.68

2.125

2.18

2.13

2.13

2.09

2.09

2.08

2.08

2.09

2.09

2.09

2.09

2.09

2.09

2.09

2.08

2.08

2.08

2.08

2.07

2.07

2.06

2.06

2.06

2.06

2.06

2.06

2.06

2.06

2.06

2.06

2.06

2.06

2.03

1.96

1.96

1.96

1.97



1.11Y 2328009.IB 23 F{EHAT 01 AAA 1.97
1.11Y 2328009.1B 23 H{EHAT 01 AAA 1.95
1.13Y+NY 2128016.1B 21 RAERAT K 8451 01 AAA 2.24
1.15Y+NY(4K 1) 2128017.1B 21 S ERAT K B A5 AAA 2.04
1.21Y 212380005.1B 23 JRERATfit 01 AAA 1.95
1.21Y+NY 2128019.1B 21 P E R AT K 245t 01 AAA 2.03
1.44Y+5Y(4K 1) 2128025.I1B 21 BT 4 01 AAA 2.03
1.44Y+5Y(fK 1) 2128025.1B 21 @WHT =4 01 AAA 1.99
1.47Y+5Y(4K 2) 2128028.1B 21 iRfEERAT — 4% 01 AAA 2.025
1.47Y+5Y(fK 2) 2128028.1B 21 iRfEERAT — 4% 01 AAA 2.025
1.47Y+5Y(fK 2) 2128028.1B 21 iBfEERAT — 4% 01 AAA 2.03
1.47Y+5Y(fK 2) 2128028.1B 21 iBfEERAT — 4% 01 AAA 2.03
1.47Y+5Y(fK 2) 2128028.1B 21 iRfEERAT — 4% 01 AAA 2.03
1.47Y+5Y(4K 2) 2128028.I1B 21 HiBfiE A AT — 4% 01 AAA 2.025
1.47Y+5Y(4K 2) 2128028.I1B 21 HiBfiE A AT — 4% 01 AAA 2.025
1.63Y+NY 2120089.1B 21 Jb AT Ak 845t 01 AAA 2.12
1.68Y+5Y(fK 1) 2128033.1B 21 EWHMT 4 03 AAA 2.025
1.68Y+5Y(fK 1) 2128033.1B 21 BWHMT =4 03 AAA 2.025
1.7Y+5Y(fK 1) 2128039.1B 21 PERAT =2 03 AAA 2.025
1.7Y+5Y(fK 1) 2128039.1B 21 PERAT =2 03 AAA 2.03
1.7Y+NY 2128038.I1B 21 LV ERAT K 8457 01 AAA 2.02
1.7Y+NY 2128038.I1B 21 LV ERAT K 8457 01 AAA 2.02
1.73Y+NY 2128044.1B 21 TREAT K 845t 02 AAA 2.07
1.73Y+NY 2128044.1B 21 TREAT K 845t 02 AAA 2.06
1.73Y+NY 2128044.1B 21 TRHRAT K 845t 02 AAA 2.06
1.73Y+NY 2128044.1B 21 TRERAT K 845t 02 AAA 2.06
1.74Y+NY(fK 1) 2128045.1B 21 v [H AT K 215t 02 AAA 2.07
1.76Y 222380011.1B 23 LN KA AR R 2 tau 5 AAA 1.98
1.78Y+5Y 2128051.1B 21 TRHRAT =20 02 AAA 2.025
1.78Y+5Y 2128051.1B 21 TRHRAT =20 02 AAA 2.02
1.78Y+5Y 2128051.1B 21 TRHRAT =20 02 AAA 2.01
1.78Y+5Y 2128051.1B 21 TRHRAT =20 02 AAA 2.01
1.78Y+5Y 2128051.1B 21 TRHRAT =20 02 AAA 2.01
1.78Y+5Y 2128051.1B 21 TRHRAT =20 02 AAA 2
1.88Y+NY 2228001.1B 22 W AT 7K 2457 01 AAA 2.07
1.88Y+5Y 2228004.1B 22 TH#AT =401 AAA 2.025
1.88Y+5Y 2228004.1B 22 TH#AT =401 AAA 2.025
1.97Y+NY 2228011.1B 22 LV ERAT K 22457 01 AAA 2.07
1.97Y+NY 2228011.1B 22 LV ERAT K 2457 01 AAA 2.07
1.98Y+5Y 2228014.1B 22 ST 4 01 AAA 1.98
2.07Y+5Y(fK 1) 2220030.1B 22 HPRAT AAA/AA+ 2.15
2.1Y(4K 1) 212480009.1B 24 HRAT R 01 AAA 1.94
2.11Y+5Y 2228024.1B 22 TR#AT =4 03 AAA 2.01
2.21Y+1Y(4K 2) 312410001.1B 24 H4T TLAC JE A5 01A AAA 2.01
2.23Y 212480013.1B 24 5247 01 AAA 1.94
2.23Y 212480013.1B 24 5247 01 AAA 1.94
2.29Y+5Y 2228039.I1B 22 BWARIT 4 01 AAA 2.025
2.3Y+5Y 2228041.1B 22 RVARAT =2 01 AAA 2.02
2.33Y(4k 1) 2420030.1B 24 T4 HUERAT 02 AAA 1.96
2.33Y(4k 1) 2420030.1B 24 T4 HUERAT 02 AAA 1.96
2.33Y(4k 1) 2420030.1B 24 T4 HUERAT 02 AAA 1.96
2.47Y+5Y (4K 1) 092280065.1B 22 TAT =R AAT 03A AAA 2.01
2.47Y+5Y(4K 1) 092280065.1B 22 TAT =R BTAAT 03A AAA 2
2.48Y+5Y 092280069.1B 22 R HHUT BT A SR 01 AAA 2.07
2.49Y+NY 092280083.1B 22 47Kk 8t 01 AAA 2.045




2.49Y+NY 092280083.1B 22 #47 Kk 8t 01 AAA 2.04
2.55Y+5Y 092200008.1B 22 AT ZRGTAAT 02A AAA 2
2.55Y+5Y 092200008.1B 22 AT ZRGTAAT 02A AAA 2
2.55Y+5Y 092200008.1B 22 AT Z R AAT 02A AAA 2
2.55Y+5Y 092200008.1B 22 AT ZRGTAAT 02A AAA 2
2.57Y 212480058.1B 24 524715 02BC AAA 1.9
2.57Y 212480058.1B 24 524715 02BC AAA 1.88
2.57Y 212480058.1B 24 524715 02BC AAA 1.88
2.64Y 222480011.1B 24 #4745 01BC AAA 1.86
2.64Y+5Y 092280108.1B 22 FUT R FE AT 02A AAA 2
2.64Y+5Y 092280108.1B 22 FUT R FE AT 02A AAA 1.98
2.68Y+5Y(fK 1) 092280131.I1B 22 AT ZRE A 02A AAA 2
2.69Y+5Y 092280134.1B 22 TAT Z R E A 04A AAA 2.03
2.69Y+5Y 092280134.1B 22 TAT B &A% 04A AAA 2.03
2.69Y+5Y 092280134.1B 22 TAT B &A% 04A AAA 2
2.82Y+5Y 232280012.18 22 JTINARAT R B A 01 AAA/AA+ 2.21
3.22Y+5Y 092303003.1B 23 i AT A 01 /- 2.015
3.28Y+NY 242380008.1B 23 {77k 8k 01 AAA 2.11
3.37Y+NY 242380013.I1B 23 @177k 8% 01 AAA 2.1
3.37Y+NY 242380013.I1B 23 @177k 8% 01 AAA 2.1
3.66Y+5Y 232380073.I1B 23 RAT P HE A 03A AAA 2.04
3.66Y+5Y 232380073.I1B 23 RAT P HE A 03A AAA 2.01
3.75Y+NY 242380033.I1B 23 177k 8% 01 AAA 2.16
3.75Y+NY 242380033.I1B 23 177k 8% 01 AAA 2.16
3.79Y+5Y 232380089.1B 23 BT ZHBEAG 01A  AAA 2.11
3.93Y+5Y(/k 1) 232480003.1B 24 TEFHUT BT AfT 01 AAA 2.43
3.93Y+5Y(/k 1) 232480003.1B 24 TEFHUT AT 01 AAA 2.42
4.03Y+NY 242400005.1B 24 AT KBt 01 AAA 2.135
4.03Y+NY 242400005.1B 24 RAT KBt 01 AAA 2.145
4.03Y+NY 242400005.1B 24 RAT KBt 01 AAA 2.13
4.03Y+NY 242400005.18 24 RAT KBt 01 AAA 2.11
4.04Y+NY(fK 1) 242400004.1B 24 1l fi 7k B4t 01 AAA 2.12
4.14Y+NY 242480002.1B 24 POV AT K 22457 01 AAA 2.18
4.14Y+NY 242480002.1B 24 POV ERAT K 22457 01 AAA 2.18
4.14Y+NY 242480002.1B 24 POV ERAT K 22457 01 AAA 2.14
4.15Y+5Y (4K 2) 232400014.1B 24 AT AL 01 AAA 2.44
4.15Y+5Y (4K 2) 232400014.1B 24 AT AL 01 AAA 2.44
4.15Y+5Y (4K 2) 232400014.1B 24 AT AL 01 AAA 2.4
4.15Y+5Y (4K 2) 232480014.1B 24 AT Z R AL 01A AAA 2
4.22Y+5Y 232480020.1B 24 POMVARAT g AT 01 AAA 2.1
4.25Y+NY 242400009.1B 24 RAT KBt 02 AAA 2.145
4.25Y+NY 242400009.1B 24 RAT KBt 02 AAA 2.135
4.3Y+NY 242400011.1B 24 |7 RAAT KB4 01 AAA 2.21
4.35Y+5Y(fK 1) 232400025.1B 24 THFHUT ZH B AR 02 AAA 2.47
4.45Y+5Y 232480052.1B 24 HRBUT R BEAS 01A | AAA 2.115
4.45Y+5Y 232480052.1B 24 HRBUT R BEAS 01A | AAA 2.12
4.45Y+5Y 1928020.1B 19 AT =4 02 AAA 2.04
4.46Y+NY(fK 1) 242400016.1B 24 AT KA 01 AAA 2.52
4.47Y+5Y 232400036.1B 24 T BT BT A 02 AAA 2.14
4.48Y+NY 242400020.1B 24 AT K 845t 01BC AAA 2.135
4.48Y+NY 242400020.1B 24 AT K 845t 01BC AAA 2.135
4.48Y+NY 242400020.1B 24 AT K 845t 01BC AAA 2.135
4.48Y+NY 242400020.1B 24 AT K 845t 01BC AAA 2.135
4.49Y+5Y 232480061.1B 24 TAT R ALT 01A(BC) | AAA 2.005
4.49Y+5Y 232480061.1B 24 TAT R AT 01A(BC) | AAA 2.005




4.56Y+5Y(fK 2) 232400037.1B 24 TPAUT R BT A SR 02 AAA 2.1
4.56Y+5Y(fK 2) 232400037.1B 24 TPRAT R BA R 02 AAA 2.11
4.57Y+NY 232480067.1B 24 H G ARAT K 845t 02 AAA 2.21
4.65Y+5Y(fK 2) 232480073.1B 24 TAT Z 2B A5 02BC AAA 2.02
4.67Y+NY 242480070.1B 24 347 7K 8215t 01BC AAA 2.175
4.67Y+NY 242480070.1B 24 347 7K 8:f5t 01BC AAA 2.165
4.73Y+5Y(fK 1) 092403004.1B 24 PAT R BEAS 01A | /- 2
4.74Y+NY 242480082.1B 24 477K 8245t 03BC AAA 2.135
4.74Y+NY 242480082.1B 24 477K 8245t 03BC AAA 2.135
4.77Y+NY 242480086.1B 24 477K 8:f5t 02BC AAA 2.135
4.82Y+5Y(1K 2) 232480106.1B 24 3T R FE A 03BC AAA 2.05
4.82Y+5Y (1K 2) 232480106.1B 24 AT ZRFE A 03BC AAA 2.04
4.82Y+5Y(1K 2) 232480106.1B 24 AT ZRFE A 03BC AAA 2.02
4.82Y+5Y(1K 2) 232480106.1B 24 AT A 03BC AAA 2.005
4.82Y+5Y(1K 2) 232480106.1B 24 AT A 03BC AAA 2.005
4.82Y+5Y(1K 2) 232480106.1B 24 AT A 03BC AAA 2.005
5Y+5Y(4K 2) 232580001.1B 25 TAT 2% % A5 01BC AAA 2.055
5Y+5Y(4K 2) 232580001.1B 25 TAT 2% % A5 01BC AAA 2.05
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B A5t 01BC AAA 2.05
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B A5 01BC AAA 2.035
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B A5 01BC AAA 2.03
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B A5 01BC AAA 2.03
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B A5 01BC AAA 2.03
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B A5 01BC AAA 2.015
5Y+5Y(fK 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.005
5Y+5Y(fK 2) 232580001.1B 25 TAT ¥ At 01BC AAA 2.005
5Y+5Y(fK 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.01
5Y+5Y(fK 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.01
5Y+5Y(fK 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.015
5Y+5Y(fK 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.02
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.03
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.03
5Y+5Y(4K 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.03
7.29Y+5Y 2228040.1B 22 FWHRAT =20 02 AAA 2.22
7.29Y+5Y 2228040.1B 22 FWHRAT =2 02 AAA 2.22
7.29Y+5Y 2228040.1B 22 AT 20 02 AAA 2.22
7.29Y+5Y 2228040.1B 22 AT 20 02 AAA 2.22
7.65Y+5Y 092280109.1B 22 "AT R BAAGT 02B AAA 2.21
8.05Y+5Y 232380007.1B 23 AT R BT 01B AAA 2.22
8.53Y+5Y 232380053.1B 23 AT R B AT 02B AAA 2.21
8.82Y+5Y 092303006.1B 23 AT 4 A5 028 /- 2.1
8.82Y+5Y 092303006.1B 23 47 =R B A5 02B /- 2.1
9.42Y+5Y 232480040.1B 24 U REBUT R BEAS 01B | AAA 2.31
9.49Y+5Y 232480062.1B 24 TAT WA 01B(BC)  AAA 2.19
9.49Y+5Y 232480062.1B 24 TAT AT 01B(BC)  AAA 2.18
9.49Y+5Y 232480062.1B 24 TAT AT 01B(BC)  AAA 2.18
9.49Y+5Y 232480062.1B 24 TAT WA 01B(BC)  AAA 2.18
9.49Y+5Y 232480062.1B 24 TAT 2 FE A 01B(BC)  AAA 2.19
9.49Y+5Y 232480062.1B 24 TAT A 01B(BC)  AAA 2.19
9.49Y+5Y 232480062.1B 24 TAT 2 A 01B(BC)  AAA 2.19
9.49Y+5Y 232480062.1B 24 TAT 2 A 01B(BC)  AAA 2.19
9.49Y+5Y 232480062.1B 24 TAT 2% A 01B(BC)  AAA 2.19
9.49Y+5Y 232480062.1B 24 TAT R ANT 01B(BC) AAA 2.19
9.49Y+5Y 232480062.1B 24 TAT R ANT 01B(BC) AAA 2.19
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