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B e=

A H AT I 2 5308 12 7 RIHI [B A, 106 Rl E|HE 1080 12, 13 [5]E 42 55 S 13 F5L i 4228 14,

[ f53 77 1f 260D 250001 1.45-1.455; 2.82Y 250005 1.4725-1.50; 4.74Y 250003 1.495-1.515; 6.15Y 240013 1.5925-1.595; 9.07Y 240011 1.67-1.68; 28.46Y
230023 1.8625-1.875.

IS N N AN N N

WEH E 5 (%) 1.4540 1.4950 1.5125 1.5800 1.6240 1.8560
A H E (%) 1.4500 1.4725 1.4960 1.5775 1.6225 1.8600
A (%) -0.0040 -0.0225 -0.0165 -0.0025 -0.0015 0.0040

B eus

SRl 7 TH 258D 250301 1.57-1.57;  3.82Y 240203 1.6075-1.635;  6.72Y 220205 1.715-1.74;  9.30Y 240311 1.785-1.80.

I O O A N

W 11 [ 4 ki i (%) 1.5650 1.6450 1.6800 1.7800 1.7800
A H AE B T4l 57 (%) 1.5700 1.6400 1.6700 1.7725 1.7750
5 5(%) 0.0050 -0.0050 -0.0100 -0.0075 -0.0050
WE H 1 153 (%) 1.5850 1.6200 1.6250 1.7300 1.6950
A H [E 15 (%) 1.5800 1.6000 1.6000 1.7150 1.7000
5 5(%) -0.0050 -0.0200 -0.0250 -0.0150 0.0050
B eouns

A HERAT R E BT 1 H A 22, iiAs R 4T 20250203 MR . %G /7T, 86D 012581069.1B 25 HHAZ =i SCPO10(RHEZEHE) AAA J
T 1.81% (-2.08) , RITHEES . FKIEJTH, 106D 012580198 25 HLW SCPO01 AAA FRACHE 1.72% (-2.14) , 44T H4AHRAT. Ky,
205D 012580890 25 “FZ 5% SCPO03 AAA JRAZHE 1.95% (-2.11) , e HAHSL ., MRS, i, PEmMmEmkzs H N 7.

I R R
AAA 1.77 1.75 1.8 1.805 1.82
AA+ 1.81 1.81 1.84 1.85 1.88
AT R
AA 1.85 1.89 1.89 1.96 1.97
AA- 1.93 1.97 2.12 2.12 2.15
AAA 175 2 176 -1 18 0 181 -1 182 0
S F 252 B B AA+ 181 0 183 -2 184 0 1.88 -3 185 3
(BP) AA 186 -1 185 4 187 2 191 &5 191 6
AA- 193 0 197 0 212 0 212 0 215 0

B ou=me

S HSEREm, SH AP ERERAEERONEIE, 1-3 FEE5m 5, 24 F499 MTNO0L (AAA, 1.35Y) 7E 1.82%fH{H AL B AT 24 [E H MTNOO1 (AAA,
2.21Y) 7E 1.895% KAt {E 1.5bp F%3C; 25 JGH] MTNOOL (AAA, 2.97Y) 7E 1.91%[%fl{H 1bp 3c; 3 F| 5 FEWIMRE, 24 %% MTNOOL (AAA, 3.99Y) 7E
1.99% M H A 24 TR B MTNO14 (AAA, 4.58Y) FRACTE 2.07%(EAL1H 1bp A2 E; 25 FFEREE MTNOO2A (AAA, 4.9Y) JRACTE 2.08%fH{EALE . 5Y
J UL EHARR, 24 TR T MTNO04B (AAA, 9.2Y) 1 2.37%{RAL{H 1bp 58; 25 1% MTNO02 ( AAA, 9.98Y) J{AZAE 2.17% KAt 1E 3bp A7 B . S AT
5, S HP RIS ENERT, A T,

I T IR SO O N



AAA+ 1.8 1.9 1.99 2.1 None

AAA 1.87 2.01 2.12 None None

AA+ 1.97 2.16 2.39 None None

AA 2.1 2.34 2.75 None None
AAA+ 1.79 1 1.9 0 2.0 -1 2.1 0 None None
S A2 3h 0 i AAA 1.85 2 2.02 -1 2.13 -1 None None None None
(BP) AA+ 196 1 217 A1 241 -2 None None None None
AA 2.1 0 233 1 276 -1 None None None None

B cus

ASHNGRA AT, e, FFr, R, B3, RITHAESS. oA, 22 @A 01 AAA ASTE 1.80%, AL, EETAN. 22 H

YKO1 AAA [ACTE 1.88%, FRiisiitl, ZRMiEAN. 24 [HE S2 AAA TE 1.75%, BRIz, FE4ETN. W71, 22 EFH 01 AAA ACTE 2.09%,
Wz, FETN. 23 HIH 04 AAA ACTE 2.18%, FEFSZH, HETN. 24 7 Gl AAA JACHE 2.07%, FEASEH, &L, Kism, 24 X
F1 KVO1 AAA JRATAE 2.24%, J4StH, FEEKA. 25 HE 01 AAA BAETE 2.27%. J\J&) KZ01 AAA F{AZAE 2.57%.

|

A HAATF T RS B ANNHE R, RS PA 3-5Y (RAT kN E . 1-3 R0 K E B RASAE A EH-3BP B E-1BP 2 10), =T N5 i AR H 25 55 i A
Fedrs 3-5 E K R ERASTEAE-3BP E+1BP 2 [0], EENMRATHIZ i ARSI . 23 AT SR TEA 01A 5 H L £ 21 1.88% (-1.32) fif
B, NFEEHARS, 22 PESAT KRS 01 (1.95Y+NY) A HRASTE 1.9% (-0.83) (L8, NI AT, 23 BT R A6 02A (3.49Y+5Y) 4
HRE Z 2B 1.92% (-0.76) fiE, ATWENIESHAIEESFIFNE; 24 TAT/REA 01 (4.2Y+NY) S HRZE Z2ELE 2.005% (-1.35) A, NERIAFIEE
SHAHEARE. Bam, MR EE 1-3 FNE, MESEME-28P 2IME+1BP 2 17], 2B NEEMNEIT, LEFEONERIT; 25 RAEHRIT
fif 01 (2.81Y) S HMAZZELA 1.86% (+0.91) fi &, NERATHAERIT.

B =

i B3], T AC BRI . BRI, AR H s B, BB A B W BRI, SRt R FFEL T AT, SESEXUT 73 BUIN R AR
Be, DESKEEAE 1-3Y RBP4 T, EAMEIREH CNH A7 KA. =i, TRk il Zritse Mg Rl 0-0.25pt.

FIRRE

27D+NY
27D+NY
48D+2Y
48D+2Y
49D
49D
76D

186D(fk 1)

211D+1Y
221D(fK 1)
295D(fK 5)
301D
304D(fK 2)
319D+2Y(4K 1)
341D(fK 1)
341D(fK 1)
1.05Y
1.19Y
1.28Y+2Y
1.3Y(fK 1)

1.35Y

102000987.1B

102281145.1B

102281145.1B

102281318.1B

102281318.1B

102001206.1B

102001206.1B

102281565.1B

102002060.1B

102300549.1B

102383271.1B

102580564.1B

102100295.1B

102380337.1B

102380445.1B

102100608.1B

102100608.1B

102300364.1B

102381615.I1B

102382040.1B

102382076.1B

102483920.1B

N—

20 EMIZZI1E MTNOO2
22 JE [H % MTNOO1

22 JE [H % MTN0OO1

22 BN MTNOO2
22 BN MTNOO2
0 ZFHE NI MTNOOL
0 ZFHE IR MTNOOL
22 HfjiFH FF MTNOOS

20 Z& 111 # % MTNOO1

23 FEHRETE MTNO10(R}HA1) 22

¥&)

23 /K &K &4 MTNOO1
25 ¥l =& MTN0O2
21 4 A3 MTNOO1
23 [E & MTN002

23 P4 % MTNOO2
21 ## K% MTN0O1
21 ## K% MTN0O1
23 B3 MTNOO6
23 JI{EFE HE MTNOO1
23 5 MTNOO1

23 Y6 Rk MTNOO1

24 F4 MTNOOL(F}H I ZZ4f2)

GE Weza e (%)
AAA

AAA 2.05
AAA 2.05
AA+ 2
AA+ 2
AA+ 1.86
AA+ 1.86
AAA 2.55
AA+ 1.93
AAA 2.12
AAA 2.04
AAA 1.865
AAA 1.85
AAA 1.85
AA+ 2.37
AAA 2.03
AAA 2.03
AAA 2.1
AAA 2.07
AAA 2.03
AAA 1.99
AAA 1.82

I IR CRITHIMD _
1.79

4 B RERRRAT
17D(4K 2) 012482480.18 24 BFIKIEE SCP002 AA+ 1.89
17D(4K 2) 012482480.18 24 FIKIEE SCP002 AA+ 1.89
86D 012581069.1B 25 HHIZ =i SCPO10(FHIEE | AAA 1.81
#)
205D 012580890.1B 25 A 55 scpoo3 AAA 1.95
A H P ERHRI



1.68Y 102480043.1B 24 4% [E % MTNOO1 AA+ 2

25 FE A HEJR MTNOO1 (R} 61 22
1.73Y+NY 102501172.1B ) AAA 2.97
1.96Y+2Y 102481488.1B 24 HKA )1 MTNOO2 AA/AA+ 2.28
2.09Y 102485233.1B 24 = AR MTNOO7 AAA 2.36
2.09Y 102485233.1B 24 AR MTNOO7 AAA 2.36
2.21Y 102483046.1B 24 [F B, MTNOO1 AAA 1.895
2.21Y 102483046.1B 24 [F B, MTNOO1 AAA 1.895
2.21Y 102483046.1B 24 [F B, MTNOO1 AAA 1.895
2.56Y(fk 2) 102484980.1B 24 175 Js MTNOO1 AAA 1.9
2.62Y 102485385.1B 24 Jb 3T E % MTNO02 AAA 1.91
2.62Y 102485385.1B 24 Jb 3 [E % MTNO02 AAA 1.91
2.62Y 102485385.1B 24 Jb 3 [E % MTNO02 AAA 1.91
2.73Y(4K 2) 102580437.1B 25 V7K LT~ MTNOO2 AA+ 2.19

25 £ HL B MTNOO3(REJR R At
2.88Y+NY(fkK 2) 102581173.1B 1 f5i) AAA 2.1

25 £ HL B MTNOO3(REJR R 1t
2.88Y+NY(fk 2) 102581173.1B K71 f5i) AAA 2.1
2.97Y 102581667.1B 25 IRYIFE A MTNO02 AAA 2.05
2.98Y(4K 2) 102581771.1B 25 ZR it MTN0O2 AAA 1.96

25 WAL 4 MTNOO2(FH 1 22
2.98Y+NY(4K 1) 102501310.18 ?E) AAA 2.33
25 WAL MTNOO2(FH (1 22
2.98Y+NY(fK 1) 102501310.18 ?E) AAA 2.33
3.95Y 102481384.1B 24 P2 MTN0O2 AAA 2.08
4.05Y(4K 1) 102481968.1B 24 4 MTNOO3 AAA 1.965
4.41Y 102484246.1B 24 FEA MTNOO9 AAA 2.68
4.9Y(fK 1) 102581322.1B 25 [E T MTNO02 AAA 2.02
4.99Y(4K 1) 102581923.1B 25 |52 MTNOO2(RHI Z245%) AAA 2.06
A H AN AR AT
185880.SH 22 Al 01

45D(fK 2) 185821.SH 22 JGiE G1 AAA 1.73
68D+1Y 251547.SH 23 KA 01 AA 2.32
85D 115707.SH 23 £%% 03 AAA 1.86
114D 182507.SH 2 1K K i AA 2.35
142D+NY 137767.SH 22 i v2 AA+ 2.02
215D+NY 138616.SH 22 /1 YKO1 AAA 1.88
227D(k 2) 242132.SH 24 [HF s2 AAA/A-1 1.75
258D 114640.SH 23 ¥ 01 AAA 1.9
318D(fk 2) 152115.SH PR )& A AA-/AA+ 4
329D 178220.SH 21 #7F 01 AAA 1.95
332D(fk 2) 250443.SH 23 7L# 01 AA/AAA 2.15
1.07Y(4K 1) 254839.SH 1% 03 AAA 1.93
1.24Y+2Y 148390.52 23 H X 03 AAA 1.9
1.26Y(fK 1) 152979.SH 21 7% 01 AAA 1.92
1.26Y 188497.SH 21 7 10 AAA 1.8
1.27Y 196764.SH 21 #L%F 05 AA+ 2.02
1.48Y 241804.SH 24 [HFH 3 AAA 1.91
1.53Y(4K 1) 240202.SH 23 5 02 AAA 1.93
1.84Y+NY 240611.SH 7 T KY09 AAA 2.07
1.98Y 524241.57 25 ZRIHIESF 01 AAA 2.03
1.98Y 524241.57 25 ZRIHIESF 01 AAA 2.05
1.98Y 524241.5Z 25 ZRIHIESF 01 AAA 2.05
1.98Y 524241.5Z 25 ZRIHIESF 01 AAA 2.05
2y 152471.5H 20 %7 01 AAA 2



2y
2.08Y(4K 2)
2.23Y(fK 1)
2.31Y(fK 1)
2.46Y
2.71Y(fK 1)
2.96Y+4Y(fK 2)
2.96Y
2.97Y+2Y
2.97Y+2Y
2.97Y+2Y
2.98Y
2.98Y(4K 1)
2.98Y(4K 1)
3.55Y
3.55Y
3.84Y
3.85Y
4.55Y+5Y({K 1)
4.64Y
4.88Y
4.91Y+NY
4.91Y+NY
4.91Y+NY
4.94Y
4.96Y+10Y
4.98Y+NY
4.98Y+NY
9.06Y
9.94Y(4K 2)
18D(fk 1)
346D(1K 2)
1.99Y
2.54Y+2Y
2.54Y+2Y
21D+5Y
145D+NY
1.11Y+NY
1.95Y+NY
2.35Y+NY(fK 1)
2.81Y(fK 1)
2.81Y(fK 1)
2.81Y(K 1)
2.81Y(fK 1)
2.89Y+5Y
2.89Y+5Y
3.33Y+5Y
3.33Y+5Y
3.49Y+5Y
3.49Y+5Y
3.55Y+5Y
3.55Y+5Y
3.87Y+NY
3.95Y+5Y

4.1Y+NY

152471.SH

241060.SH

194837.SH

241492.SH

256053.SH

242297.SH

258343.SH

524227.52

258255.5H

258255.5H

258255.5H

137194.S5H

242873.SH

242826.5H

253034.SH

253034.SH

148615.52

240612.SH

256541.SH

256890.SH

257686.SH

282500008.1B

282500008.1B

282500008.1B

242683.SH

152454.SH

258417.SH

524244.57

148741.52

524205.5Z

032280496.1B

032380338.1B

032280467.1B

032481512.18

032481512.18

2028018.1B

2028037.1B

2128021.1B

2228023.1B

092280086.1B

212580003.1B

212580003.1B

212580003.1B

212580003.1B

232380006.1B

232380006.1B

232380036.1B

232380036.1B

232380069.1B

232380069.1B

232380076.1B

232380078.1B

242400005.1B

1928008.1B

2424000009.1B

20 %7 01

24 B4 02

22 EPH 01

24 #4H C5

24 H4% 05

25 ZR A K1

25 %52 03

25 #E4% 04

25 K[H 03

25 K[H 03

25 K[H 03

25 #jiH EB

25 =% 02

25 T K1

23 H i 04

23 H i 04

24 F#¥k 03

24 F G1

24 5% 01

24 3L 03

25 Wi 03

25 T2k #8451 01
25 T2k 445t 01
25 T2k 245t 01
GC {EZ= 01

20 PR 01

25 WL Y2

25 4% KYo3

24 A FE KVO1

25 [k 05

22 i PPNOOL

23 I8V PPNOOL

22 7SR PPNOO1

24 @& ™ PPNOO1L

24 JifE B ™ PPNOO1L

20 BT 2

20 Y RARAT K 845

21 TREAT K 2451 01
22 [H AT K 2451 01
22 RAT KB 02

25 ATt 01

25 ATt 01

25 ATt 01

25 ATt 01

23 AT R AA 01A
23 AT R B AA 01A
23 TAT R AA 02A
23 TAT R B AL 02A
23 JAT R AL 02A
23 JAT R AL 02A
23 JAT R AT 03A
23 SAT R AT 01A
24 RAT KB 01

19 AV ERAIT — 2% 03

24 RAT KB 02

AAA

AAA

AAA

AAA

AA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.08

2.09

2.01

2.5

1.96

100

1.92

2.53

2.53

2.53

109

100

2.05

2.18

2.18

2.02

2.07

241

2.43

2.39

2.32

2.32

2.32

2.4

2.05

2.83

2.46

2.24

2.22

1.94

1.98

2.17

2.21

2.21

1.78

1.81

1.8

1.9

1.92

1.86

1.86

1.86

1.86

1.88

1.88

1.9

1.9

1.92

1.92

1.92

1.92

2.025

1.95

2.02



4.14Y+NY
4.14Y+NY
4.14Y+NY
4.19Y+5Y(fK 1)
4.19Y+5Y(fK 1)
4.2Y+NY
4.24Y+5Y
4.25Y+NY
4.25Y+NY
4.33Y+NY
4.41Y+NY
4.52Y+NY
4.52Y+NY
4.52Y+NY
4.57Y+NY(fK 1)
4.84Y+5Y(fK 1)
4.84Y+5Y(fK 1)
4.84Y+5Y(fK 1)
4.84Y+5Y({K 1)
4.84Y+5Y(fK 1)
4.84Y+5Y(fK 1)
4.84Y+5Y({K 1)
4.84Y+5Y({K 1)
4.84Y+5Y(fK 1)
4.84Y+5Y(fK 1)
4.84Y+5Y(fK 1)
4.85Y+NY
4.85Y+NY
4.91Y+5Y
4.91Y+5Y
4.91Y+5Y
4.91Y+5Y
4.91Y+5Y
4.91Y+5Y
4.91Y+5Y
4.91Y+5Y
4.96Y+NY(fK 1)
4.98Y+NY
4.99Y+5Y
5Y+NY

5Y+NY

5Y+NY

5Y+NY

5Y+5Y

5Y+5Y

5Y+5Y

5Y+5Y

5Y+5Y

5Y+5Y

5Y+5Y

242400011.1B

242400011.1B

242400011.1B

232480033.1B

232480033.1B

242480007.1B

232480037.1B

242480008.1B

242480008.1B

242400020.1B

232480067.1B

242480070.1B

242480070.1B

242400031.1B

242400033.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

232580001.1B

242580003.1B

242580003.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

232580002.1B

242580004.1B

242580007.1B

232580006.1B

242580008.1B

242580008.1B

242580008.1B

242580008.1B

232580008.1B(05.06 _I-

)

232580008.1B(05.06 _I-

)

232580008.1B(05.06 -

)

232580008.1B(05.06 -

)

232580008.1B(05.06 _I-

)

232580008.1B(05.06 _I-

)

232580008.1B(05.06 _I-

i)

24 |7 RAERAT K BT 01
24 |7 RARAT K S5 01
24 | RARAT K S5 01
24 AT 2R F A 02A
24 AT "2 F A 02A
24 T AT K245 01

24 AT LR F A 02A
24 AT K S 01

24 AT AR S 01

24 AT /K B3 01BC

24 HE B RAT K 85 02
24 FRAT 7K 4% 01BC

24 FRAT 7K £:45% 01BC

24 VR AT K S5 01
24 |7 RARAT K S5 02
25 TAT 2 %A 01BC
25 TAT 2 % A5 01BC
25 TAT 2 % A5 01BC
25 TAT 2% A A5t 01BC
25 TAT 2% A5t 01BC
25 TAT 2% A A5t 01BC
25 TAT 2% A A5t 01BC
25 TAT 2% A5t 01BC
25 TAT 2% A A5t 01BC
25 AT 2% A4t 01BC
25 AT 2% A A5t 01BC
25 P22 R AT 7K 2 15% 01BC
25 P22 R AT 7K 5% 01BC
25 FAT 2 ARG 01BC
25 FAT 2 ARG 01BC
25 FAT 2 ARG 01BC
25 FAT 2 ARG 01BC
25 FAT 2 ARG 01BC
25 FAT 2 ARG 01BC
25 FAT 2 ARG 01BC
25 FAT 2 ARG 01BC
25 VLI ERAT 7k 2245 01BC

25 MV AR AT 7k 245 01BC

25 [RAERAT B AT 01

25 E AR AT 7K 2215 01BC
25 E AR AT 7K 2215 01BC
25 R AR AT 7K 22 15% 01BC

25 E AR AT 7K 22 15% 01BC

25 AT 2 A5 02BC

25 AT 2 A5 02BC

25 AT 2 % A5 02BC

25 AT 2 A5 02BC

25 AT 2 A5 02BC

25 AT 2 A5 02BC

25 AT 2% A5t 02BC

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

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.115

2.1

2.1

1.965

1.965

2.005

1.965

2.005

2.005

2.025

2.12

2.08

2.08

2.19

2.125

1.965

1.9675

1.9675

1.9675

1.9675

1.9675

1.9675

1.9675

1.9675

1.9675

1.9675

2.21

2.21

1.965

1.965

1.9675

1.9675

1.9675

1.9675

1.9675

1.97

2.1425

2.11

2.35

2.0975

2.095

2.11

2.115

1.96

1.96

1.96

1.97

1.97

1.9675

1.9675



232580008.1B(05.06 |-
5Y+5Y i) 25 AT 2% A5 02BC AAA 1.9675

232580008.1B(05.06 |-

5Y+5Y ) 25 TAT 2 % A5 02BC AAA 1.97
7.55Y+5Y 092280140.1B 22 AT ARG 02B AAA 2.1

W / Derek Huang, Liyuan Zhong, Austin Lin

EEZ&R A: Xiaoting Bu
MB4H: Xiaoting.Bu@cfets-nex.com.cn

GUEN]: AHIPH ERERR S MALARITEAT (DUR R “ LilgEbrGm” ) 6ifE, B LilgERmTA . REVER], ARFTHUSMA NG DUEME AR, ZHl. .
KB HPEA A BRI L5 B 2ok B ATTRIBERH A AL IRE, (5 B AR B AN SAEM G TR B EUEFI 22 5 IS AR R . . diEisR, AT
eSS, AR L E PR B MARMTHERRBOW A, APRIEH ST IR BAER M55 EKR, R g BB /R AN BRE A H PPAE (T4 S50 51 A BRI RE 51 A& (R 2k B A 4 7K 4H
BT
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