52 I
1 IBUF‘%FE%
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CFETS-NEX

[ 2025-02-07]

B e

A H AT E 1837 12 7 RIH m kA, 1 [RlA 2| HH 2840 12, (5] 042 55 1% 71 78 1003 14,

[E 53 77 1H 342D 250001 1.21-1.22; 2.94Y 230002 1.285; 4.96Y 250003 1.375-1.4; 6.38Y 240013 1.5025-1.5225; 9.29Y 240011 1.595-1.605; 28.68Y
230023 1.8425-1.86-

WEH E 5 (%) 1.2300 1.2825 1.3775 1.5100 1.5925 1.8700
A H [E 5 (%) 1.2200 1.2775 1.3950 1.5175 1.5975 1.8750
A (%) -0.0100 -0.0050 0.0175 0.0075 0.0050 0.0050

B eue

SR 199D 220207 1.46;  4.04Y 240203 1.46-1.4725;  6.6Y 210215 1.605-1.61;  9.63Y 240430 1.6825-1.69.

I A N N N

WE 1 E [ I 4 Rl (%) 1.4700 1.4900 1.5200 1.6600 1.6825
A H Ak B T 4= it 57 (%) 1.4700 1.4950 1.5250 1.6650 1.6850
A E (%) 0.0000 0.0050 0.0050 0.0050 0.0025
WE H 1 153 (%) 1.4600 1.4600 1.4400 1.6250 1.6025
A H [E 15 (%) 1.4600 1.4725 1.4550 1.6300 1.6050
ABE (%) 0.0000 0.0125 0.0150 0.0050 0.0025

B oo

A HARAT R BT I BG4 — M, S FEEFT 2025 Q1 #AFR . fE¥m /710, 4D 012481594.1B 24 J4 KHEH] SCP002 AAA 7t 1.80% (fitifE-6 1if
B, HUTHE RS, 7D 012483622.1B 24 KJE K L SCPO05 AAA 7F 1.85% %8 (ffif-2 i B) , RITHAHSE. K7,

101D 012482516.1B 24 H /A SCP004 AAA 7E 1.95% /&3 (fhfH-5 ML B) , 4 HAFE4; 132D 012580172.1B 25 iFiafE%: SCPO01 AAA 7F 1.82%
WAE (ftifE-11 A28 , ARATHES IV K7, 190D(fk 2) 012484010.1B 24 F§HL SCP004 AAA TE 1.77%3C (ffifH+1 A E) , 44T LA HRATH
J4r; 252D 012580264.1B 25 i K EE[H] SCP002 AAA 7E 1.7825%/% 38 (ffifE-2.5 frE) , HRATHAEM . SRS, Fim. FKumAKimiat H Wiy
AT

I N R R O O
AAA 1.85 1.86 1.75 1.92 1.82

AA+ 1.97 2.0 1.88 1.89 1.85
XTI A R

AA 2.02 2.1 2.0 2.0 2.0

AA- 1.97 2.1 1.89 1.99 1.92

AAA 19 5 187 -1 18 -5 192 0 183 -1
S F 252 0 AA+ 197 0 20 0 191 -3 189 0 188 -3
(BP) AA 214  -12 210 196 4 203 -3 21 .10

AA- 214 -17 2.1 0 2.07 -18 194 5 2.04 -12



B oume

A H o B PR SR RGOSR, 1-3 SRR IR 2, 24 FIfI MTNOO8 (AAA, 2.38Y) 7E 1.83%{NAL{H 2bp 3T: 24 75 M T MTNO09 (AAA, 2.78Y) 7E
1.99% KAt 18 1bp 1B HAS; 24 IR /) MTNOOS (AAA, 2.86Y) 7E 1.805%{Kf%1H 2.5bp A B HAE; 3 # 5 AEHAMR, 23 VL4 MTNOO5 (AAA, 3.54Y)
1E 1.785% At {H 1.5bp 7 B A ; 24 HEEL MTNO0S (AAA, 4.57Y) FNACTE 1.86% M EMINLE ; 24 S MTNO22 (AAA, 4.87Y) FACTE 1.94% KAk {E
4bp (i E. 5Y KU EHARR, 24 EET MTNO12 (AAA, 9.55Y) 7E 2.21%(KAh{H 2bp A38; 24 IRYIHIEL MTNOO4 ( AAA, 14.47Y) FRAZAE 2.26% ik
5 2bp & . AT E, 4 H A RIS EAL T /NMEE S -

I N AN AN O N

AAA+ None
AAA 1.88 1.94 2.06 None None
EIPL &
AA+ 2.04 2.14 2.35 None None
AA 2.18 2.27 2.72 None None
AAA+ 179 O 179 O 185 0 19% O None None
5 B33 i AAA 1.89 -1 195 -1 207 -1 None None None None
(BP) AA+ 206 -2 215 -1 234 1 None None None None
AA 2.19 -1 228 -1 2.71 1 None None None None

B cu=

A AV CSTERR, Fa, F, REEAESS. MU, 24 Y68 04 AAA BASAE 1.79%, FRmigit, FEEKA. 23 K8k 01 AAA R TE
1.81%, @3, FWLA. 21 tifg 06 AAA FACTE 2.07%, Fe&eth, fREESEA . IARTTIH, 21 3#/5 01 AAA JACHE 1.86%, FHEstih, FRATHIV K
No 22 A7 01 AAA FRATE 1.97%, ZESEH, HUTIEN. 22 R 01 AAA RATTE 2.25%, J#Risnl, 4T, Kinrim, 25 il 01 AAA AT
1.95%, J7miLi, FEELA. HHL VK16 AAA BUZTE 1.99%, ZRrisLH, FEGIN. 227 06 AAA AT 2.06%, FEat, FEE&ELAN.

I

A HEAT IR TSk, RAZEL 3-5Y MRAT ZK N E . 1-3 FE 1 7k T B RS TEAE-3BP R fti{H+1.58P X [H], FENFRIF RISt 4h 2L 4%
Fs 3-5 FF 1) K F ENASAEAG{E-4.5BP B {E+2BP 8], it FENIrmiAMERAT, KM FEONBIAITTE ;24 TRAT BUARNT 02A (4.16Y+5Y) 4
HEAZ 2 267E 1.7825% (+0.42) %] 1.785% (+0.67) Z[A], RNUTEFZFE HG RS MBI 24 AT ZHBTAMT 02A (4.41Y+5Y) 5 HEAL Z2EAE 1.77%
(-1.09) #]1.785% (+0.41) Z[d], ATTEMIELSHGERESNZFNE; 24 LEBRIT /RS 01 (4.34Y+NY) 4 HAZ Z2EAE 1.905% (-0.24) F 1.92%
(+1.26) ZIa], AFEMER HA T RARER: 24 47 KSR 01 (4.47Y+NY) S HBAL L 2ELE 1.82% (-1.33) | 1.84% (+0.67) , JFFTMESH
IS, AT, R FEELL 13 FNT, RS E-3BP B +0.5BP ZIA], NFEE AT AR B AT . 23 FE84T 01 (1.18Y) S HEAL
ZEAE 1.6775% (-2.66) F1.685% (-1.91) fi &, NERATMESE HATRERRIT,

B e
R PLLEREIIR IR, TS BOB WG R . BT T, KT REPEFR . M. RAKSEGEE IS, HEiTphaEer, W, &tk

KRBT, TR TE 100.05-100.15 7 & (reoffer 100) , 77zl HAM 2-3Y FRAZIHIEIN, 27 F 2 M B ACTE 5.68% L B . HiF=tik, JifhE
Tk 0.5-1pt, Frig. JeiBl % bk 0.25-0.5pt.

A HERRRAT
FIRRE RIS RFERE CRITHIM)D WaEE (%)
012481594.1B 24 Y K4E[E] sCp002 AAA 1.8
4D 012481594.1B 24 Y K4E[] sCcpP002 AAA 1.8
5D 072410039.1B 24 KIIEZ: CPO02 AAA 1.85
5D 072410039.1B 24 KIIFEZ: CPO02 AAA 1.85
7D 012481597.1B 24 =% SCPO02 AAA 1.86
7D 012481597.1B 24 £ 5% SCP002 AAA 1.86
7D 012483622.1B 24 K X HL SCPOO5 AAA 1.85
13D 012482430.1B 24 135 SscPo10 AAA 1.9
14D 012481695.1B 24 WL ¢ SCP001 AA+ 1.97
14D 012481695.1B 24 WL ¢ SCP001 AA+ 1.97
21D 042480102.1B 24 IIE 4T cpool AA 2.18
21D 042480102.1B 24 HJE 4 cpoo1 AA 2.2
22D(fK 2) 042480107.1B 24 S H¢ cpool AAA 1.95
25D 012481779.1B 24 U SCPoo4 AAA 1.92
26D 042480136.1B 24 —J5KFA 55 cpPo03 AAA 1.84
49D 012482019.1B 24 5 Fd 2 % SCP001 AAA 1.98
49D 012482019.1B 24 5 Fd 2 % SCP001 AAA 1.98
53D 012482059.1B 24 T K% SCP0O02 AA+ 100

53D 012482059.1B 24 T K% SCP0O02 AA+ 1.93



69D
101D
102D
132D
182D
190D(fK 2)
190D(fK 2)
248D
249D
252D
278D
326D

337D(fK 2)

A H PR

FIRRH

40D

48D

49D

66D

77D

80D
82D+NY
116D+364D
150D
151D+NY
165D
192D

194D

210D
255D+NY(fK 1)
269D

269D

269D
280D+1Y(fK 2)
311D+NY(fK 1)
322D+NY
352D(4K 1)
1.06Y(fK 2)
1.06Y(fK 2)
1.06Y(fK 2)
1.06Y(fK 2)

1.1y

1.11Y+NY

1.11Y+NY
1.18Y+NY
1.33Y+NY
1.33Y+NY
1.58Y(fK 1)
1.68Y+2Y

1.81Y(fK 1)

012580257.1B

012482516.1B

012482543.1B

012580172.1B

012483541.1B

012484010.1B

012484010.1B

012580203.1B

012580252.1B

012580264.1B

072410207.1B

042480655.1B

042580029.1B

102000345.1B

102100483.1B

102000505.1B

102280640.1B

102000656.1B

102280930.1B

102281007.1B

102000938.1B

102381293.1B

102000916.1B

102281494.1B

102281605.1B

132380057.1B

102001579.1B

132280081.1B

102382757.1B

102282435.1B

102282435.1B

102282435.1B

102383047.1B

102300565.1B

102383439.1B

102100143.1B

102380341.1B

102380341.1B

102380337.1B

102380337.1B

102380587.1B

102481048.1B

102481048.1B

102481472.1B

102381348.1B

102381348.1B

102101805.1B

102382679.1B

102103131.IB

25 H it SCP002
24 H/~$& scpoo4
24 & SCP007

25 Wiz A% SCP001

24 Fh AL SCPO10(4% {h,)

24 T L SCP004

24 T L SCP004

25 7 /R % T SCpoo1
25 H5 F 15 scpoo1
25 i K HE A scpo02
24 - 42Eg CP014
24 X% CP002

25 RN R FE CP001

20 HER4E MTNOO1A
21 ffi4JF MTN002
20 JAi3C % MTNOO1
22 #F] MTNOO1

20 #[E ¥ MTN002
22 fiH & #5 MTNOO3
22 {RF K ¢ MTNOO1A
20 EAZH MTNOO1
23 i MTN002
20 J3IM& I MTNOO1
22 S MTN002
22 #4545 MTNOO4

23 77k GNO10

20 A R 1 MTNOO2B

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

22 AR GNOOL (B Al

fiit)

23 F g% % MTNOOS
22 J7 At MTNOO1
22 J7 At MTNOO1
22 J7 At MTNOO1
23 WAL T MTNOO1
23 YlLaEFHZ MTNOO2
23 LR MTNOOS
21 7 575 MTNOO1
23 W5 AZ i@ MTNOO1
23 W15 52 1@ MTN0O1
23 [E & MTN002

23 [E & MTN002

23 KFF % MTN002

24 FLRAEYE MTNOOS(F}6)]

SRR

24 FEHRETE MTNOOS(RH]

)

24 RIU5F A7 MTNO02
23 *E[HF #1 MTNOO8
23 *E[HF #1 MTNOO8
21 4 FF MTNOO2
23 HELE MTNOO3

21 i FH I MTNOO3

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

1.9

1.95

2.87

1.82

1.82

1.77

1.77

1.83

1.91

1.7825

1.73

2.02

1.79

1.91

2.04

1.94

1.9

1.97

1.93

1.98

2.2

2.15

1.95

1.85

1.89

1.86

1.8

2.02

1.99

1.99

1.99

1.91

2.01

2.22

1.9

1.81

1.81

2.04

2.64

2.64

2.56

2.26

2.26

2.11

2.04

2.01



1.81Y(fK 1)
1.86Y+NY
1.87Y(fK 1)

1.92Y+2Y

1.99Y+NY
2.05Y+NY
2.09Y(4K 2)
2.11Y(4K 2)
2.19Y(4K 1)
2.2Y

2.2Y

2.2Y

2.21Y
2.21Y
2.22Y
2.25Y
2.38Y(4K 1)
2.48Y(4K 1)
2.55Y(4K 2)

2.55Y(4K 2)

2.58Y

2.72Y+NY

2.73Y+NY(4K 2)

2.79Y
2.8Y
2.8Y
2.8Y
2.87Y
2.87Y
2.87Y
2.9Y+2Y
2.92Y+2Y
2.92Y+2Y

2.94Y

2.94Y

2.94Y

2.94Y
3.39Y
4.13Y
4.13Y
4.14Y
4.28Y(fK 1)
4.28Y(fK 1)
4.46Y
4.47Y
4.47Y

4.5Y

4.5Y

4.53Y
4.53Y
4.62Y(fK 1)

4.62Y(fK 1)

102103131.IB

102383372.I1B

102485516.1B

102480086.1B

102480413.1B

102480531.1B

102480850.1B

102480994.1B

102481582.1B

102580149.1B

102580149.1B

102580149.1B

102481828.1B

102481828.1B

102481886.1B

102481896.1B

102482775.1B

102483294.1B

102483859.1B

102483859.1B

102282050.1B

102484694.1B

102484725.1B

102485071.1B

102485100.1B

102485100.1B

102485100.1B

102485525.1B

102485525.1B

102485525.1B

102485611.1B

102580100.1B

102580100.1B

102580351.1B

102580345.1B

102580345.1B

102580345.1B

102381546.1B

102481266.1B

102481266.1B

102481294.1B

102481968.1B

102481968.1B

102483182.1B

102483261.1B

102483261.1B

102483463.1B

102483463.1B

102483649.1B

102483649.1B

102484217.I1B

102484217.I1B

21 i FH I MTNOO3
23 HHE3E 4 MTNOO9
24 LRI 55 77 MTNOO6

24 B Z8 ik $¢ MTNOO1

24 75 BE R MTNOOL (R

L)

24 HEe3E 24 MTNOO1

24 7 F MTNOOL(RHB1) ZZHE)

24 K EIRA MTNOOL
24 B MTNOO2
25 Z 5 MTN002
25 5 MTN002
25 Z 5 MTN0O2
24 -4 MTN002
24 -4 MTN002
24 %8 MTN002
24 fHZ% MTNOO3
24 F i MTNOOS
24 Tk =# MTNOO2
24 HL [ MTNOO4

24 HE ™% MTNOO04

22 [EHrE % MTNOO2(REVE

TRAEARR A 57)

24 XLHF BT MTNOO4
24 )1[7K HL MTNOO1
24 K 1EE M MTNOOS
24 JI_ 4 MTNOOS

24 JI_4: MTNOOS

24 "4 MTNOOS

24 HAZ 3 MTN002
24 HAZ## MTN002
24 HAZ## MTN002
24 B 230 4% MTN002
25 I E R MTNOO1A
25 I E R MTNOO1A

25 HBEL MTNOO1

25 514 T, MTNOOL(FH) 22

1)

25 514 T. MTNOOL(FH) 22

1)

25 514 T. MTNOOL(FH 22

¥)

23 L4 MTNOO04
24 31 1% MTNOO2
24 31 1% MTNOO2
24 "4 MTNOO1
24 "4 MTNOO03
24 "4 MTNOO03
24 KEWE MTNOO1B
24 -4 MTNOO5

24 -4 MTNOO5
24 HA 4L MTNOO1
24 HA 4L MTNOO1
24 Y& 2 MTNOO4
24 YT 2] MTNOO4
24 "4 MTNOO7

24 4> MTNOO7

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AA

AA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

2.01

2.08

4.23

2.18

1.96

2.08

2.055

2.56

2.37

2.37

2.37

1.77

1.765

1.79

1.83

1.92

1.76

1.76

1.815

2.35

2.37

1.775

1.775

1.7725

2.31

2.31

2.31

2.32

2.39

2.39

1.79

2.01

2.01

2.01

1.7825

2.72

2.72

1.82

1.83

1.825

2.73

1.83

1.83

1.825

1.825

2.65

2.65

1.835

1.825



4.86Y

4.86Y

4.86Y

4.93Y+NY(fK 1)

4.95Y(#k 1)
4.95Y(#k 1)
5.45Y(fK 2)
5.45Y(4K 2)
5.45Y(4K 2)
5.45Y(4K 1)
5.45Y(4K 1)
9.07Y
9.93Y(4K 1)
9.93Y(4K 1)
9.93Y(4K 1)
9.93Y(4K 1)
9.93Y(4K 1)
9.93Y(4K 1)
9.94Y
9.94Y
9.96Y
14.47Y

14.47Y

A B A A5 pRAE

FIRRH

18D
28D

32D+2Y
32D+2Y

39D

39D

46D

46D

67D

70D
70D+2Y(4K 1)
70D+2Y(4K 1)
70D+2Y(4K 1)
78D(fK 2)
88D+5Y
104D
114D(fK 2)
115D(fK 1)
125D
141D(fK 2)
143D

161D

161D

161D

161D
169D(fK 2)
170D(fK 1)

170D(fK 1)

102485440.1B
102485440.1B
102485440.1B
102580172.1B
102580373.1B
102580373.1B
102580396.1B
102580396.1B
102580396.1B
102580430.1B
102580430.1B
102480674.1B
102580206.1B
102580225.1B
102580225.1B
102580225.1B
102580225.1B
102580225.1B
102501148.1B
102501148.1B
102580495.1B
102483240.1B

102483240.1B

eadiw s

185421.SH
254103.SH
185459.SH
185459.SH
185545.SH
163319.SH
254322.SH
254322.SH
185649.SH
149880.52
184311.SH
184311.SH
184311.SH
149898.52
2023008.1B
166704.SH
251198.SH
166912.SH
251376.SH
194763.SH
185939.SH
115655.SH
194925.SH
194925.SH
194925.SH
194915.SH
167176.SH

167176.SH

24 -4 MTNO09 AAA
24 -4 MTNO09 AAA
24 4 MTNO09 AAA
25 JLHE % MTNOO1B AAA
25 R M+ MTNOOL AAA
25 R M+ MTNOOL AAA
25 [ MTNO11 AAA
25 HLH MTNO11 AAA
25 HL[® MTNO11 AAA
25 HL[% MTNO13 AAA
25 HL[% MTNO13 AAA
24 W@ TE K MTNOO7A AAA
25 HA 4k MTNOO2 AAA
25 4EHE MTNOO1 AAA
25 4EHE MTNOO1 AAA
25 4EHE MTNOO1 AAA
25 4EHE MTNOO1 AAA
25 4£HE MTNOO1 AAA
25 5 B3 MTNOO2B AAA
25 7 B3 MTNOO2B AAA
25 74 2 4% MTNOO1B AAA
24 RYIIHEK MTNOO4 AAA
24 RYIIHEK MTNOO4 AAA
A CRAT

LD

22 R % 01 AAA

24 773 D1 AA

22 4RI 01 AAA

22 4RI 01 AAA

22 @R 01 AAA

20 14 01 AAA

24 Gri D1 AA+

24 Gri D1 AA+

22 {14 01 AAA

22 #fR 01 AAA

22 1175 03 AAA

22 1175 03 AAA

22 1175 03 AAA

22 1% 03 AAA

20 L KKBANTE | AAA/AA+

20 ¥ 01 AA

23 37~ 02 AA+

20 ™" 01 AA+

23 k7T 01 AA

22 =i 02 AA+

22 *£Hi 01 AAA

23 THIE 03 AAA

22 K% 01 AA+

22 K% 01 AA+

22 K% 01 AA+

22 Pk 01 AA/AAA

20 & 4% 02 AA+

20 & 4% 02 AA+

1.835
1.83
1.83
2.75
1.99
1.99
1.86
1.86
1.86
1.85
1.85
2.07
1.965
100
100
100
100
100
2.5
2.51
2.22
2.26

2.26

KR (%)

1.8

2.3

1.87
1.87
1.93
1.88
2.35
2.35
1.97
2.25
1.88
1.88
1.88
1.93
2.06
2.48
2.35
231
2.42
2.15
1.8

1.76
2.02
2.02
2.02
2.1

2.2

2.2



171D
179D+2Y
200D
202D+3Y
206D
216D+3Y
218D(1K 2)

219D(4K 1)

220D+363D(fK 1)

232D(4K 2)
281D(4K 2)
300D

305D
311D+NY
318D+3.99Y
318D+3.99Y
327D
336D+2Y(4K 1)
340D
1.05Y+2Y
1.07Y

1.07Y

1.07Y

1.19Y

1.2Y

1.2Y

1.3Y

1.3Y

1.3Y
1.31Y+4Y(4K 2)
1.45Y
1.5Y+2Y
1.51Y

1.51Y
1.54Y(fK 1)
1.55Y
1.58Y(4K 1)
1.61Y

1.64Y

1.7Y
1.85Y(4K 1)
1.89Y

1.89Y

1.89Y
1.92Y+2Y

2.09Y

2.15Y
2.38Y(fK 2)
2.52Y
2.54Y(K 1)
2.54Y
2.79Y(fK 1)
2.8Y

2.92Y(4K 1)

163780.SH

194998.SH

148043.52

115876.SH

1480484.1B

252337.SH

137814.SH

139476.SH

252418.SH

184585.SH

240228.SH

177275.SH

133372.52

092000016.1B

2280496.1B

2280496.1B

177512.SH

114602.SH

242159.SH

138962.SH

136254.SH

136254.SH

175754.SH

175985.SH

148255.52

148255.52

251154.SH

251154.SH

251154.SH

270028.SH

1680298.18

149588.52

1980237.18

1980237.18

136646.SH

252145.SH

149624.52

127456.SH

149651.52

149674.52

185096.SH

253521.SH

185114.SH

185114.SH

253386.SH

240697.SH

2422013.1B

255120.SH

148027.5Z

184384.SH

241500.SH

256410.SH

524033.57

242265.SH

20 B% G1
22 FH3#T 04
22 R4 06

23 11144 05

23 {13, 04
22 Ji[#% 01
23 =¥ 02
20 71 01

22 5%} 02

20 ZR 7 A 01

22 RN E R
22 RN E R
$20 i 3
23 5701
24 JGiE C4
23 B4 02
16 i 04
16 i 04
21 J#ipm 01
21 [E#H
23 K8k 01
23 Rk 01
23 f£ 01
23 f£ 01
23 f£ 01
23 & [H 01
16 HHI A% fii 01

21 g 06

19 R’E W 415t 03

19 RE W 415t 03

16 HifF 01
23 74 )1 01
21 ¥ G11

16 FHHE 02
21 02
21 [EH1E 11
21 B 02
23 i 02
21 bz G2
21 bz G2
24 ) 01

24 1 01

24 %NV iH B <l

fit 02

24 X3 02
22 )7k 08
22 IfjiK 01
24 St 04
24 Wi
24 JH & 01

25 %A 01

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

AA

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

AA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+

AA+

AAA

AA

AAA
AA/AAA
AAA
AA+
AAA

AA

2.68

2.25

1.78

1.95

1.83

2.8

1.76

2.1

1.85

2.1

2.02

1.98

2.01

1.94

1.94

2.37

1.99

1.74

1.9

1.75

1.75

1.86

1.74

1.81

1.81

2.2

2.2

2.2

2.1

1.81

2.07

2.3

2.3

2.07

2.55

1.81

1.83

1.8

1.75

1.81

1.91

2.38

2.38

2.2

2.5

1.87

2.19

1.79

2.65

1.79

2.02

2.1

2.44



2.92Y(fK 1)
3.1Y
4.21Y

4.42Y

4.42Y+5Y
4.55Y(fk 1)
4.7Y(fK 1)
4.7Y(fK 1)
4.78Y
4.89Y+NY(fK 1)
4.93Y(4K 1)
4.96Y

7.84Y(4K 1)

52D+364D

52D+364D

196D

232D(4K 2)

338D(fK 1)

345D(fK 1)

1.62Y

1.87Y

1.98Y

2.3Y
2.38Y+2Y
2.76Y+2Y(fK 1)

2.76Y+2Y(fK 1)

2.96Y(fK 1)

11D

14D

14D
15D(fK 2)

38D

39D+NY

39D+NY

39D+NY

39D

88D+5Y

103D+5Y

210D
220D+5Y (K 2)

220D+5Y (K 2)

222D+5Y

257141.SH

091800005.1B

148714.52

241152.SH

272400005.1B

241481.SH

256184.SH

256184.SH

256466.SH

242208.SH

242242 .SH

242350.SH

138657.SH

032300352.1B

032300352.1B

032380768.1B

032380968.1B

032100023.1B

032380077.1B

032300498.18

032191486.1B

032480105.1B

032480483.18

032480656.1B

032400949.18

032400949.18

032501052.18

2220011.1B

2228009.1B

2228009.1B

2228010.1B

2220019.1B

2028006.1B

2028006.1B

2028006.1B

2220024.1B

2028013.1B

2028018.1B

2228049.1B

2028033.1B

2028033.1B

2028034.1B

25 H[H 01
18 HE{F A fi 02
24 g 02
24 JLH 02

24 57K VA
#IEf 01

24 W% 03
24 )II% K3
24 )II% K3
24 134 02
HEHL YK16
25 % 01
25 #&jiE 01
22 )7 06

23 SR
PPN0OO1

23 SR
PPN0OO1

23 FHIL IR
PPN002

23 FFHZTTF
PPNOO1

21 4RPHETT
PPN0OO1

23 ifE LB IE
PPNO001

23 HEHIT
PPNOO3

21 B E
PPNO04

24 W AZiE PPNOO1

24 FE I
PPNO0O1

24 ¥ EUE PPNOO1
24 #E 5 [1 PPNOO1
24 FE 5 1 PPNOO1

25 7RIt
PPN0O1

22 L FRAT /ML
it 01

22 Y6 RERAT /M

foi

22 Y6 RERAT /M

fit
22 fTHFEHIT 01
22 F R ERAT 01

20 Wik BRAT 7K 2

51

20 M fg AR AT 7k 48

51

20 M fg AR AT 7k 48

51

22 VLIMRAT /N

51

20 RMVARIT %%
01

20 ATHAAT 2

22 BERITE

Efilfi 02
20 BWRAT 2
20 BRRAT 2

20 Vi RARIT K%
03

AA+
AAA
AAA

AAA

AAA
AAA
AAA
AAA
AA+
AAA
AA+
AAA

AAA

AA+

AA+

AA+

AA+/AAA

AA/AAA

AA+

AA

AA

AA+

AAA
AA+
AA+

AA+

AA

AAA

AAA

AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA
AAA

AAA

AAA

2.56

1.97

2.2

1.95

2.025

1.94

2.01

2.01

2.45

1.99

2.66

1.95

2.06

2.25

2.25

2.09

2.25

2.32

2.05

2.26

2.25

2.05

2.11

2.22

2.45

2.45

2.49

1.85

1.8

1.8

2.15

1.73

1.8

1.8

1.8

1.73

1.84

1.82

1.65

1.74

1.76

1.76



22 RMVARATE

259D 2228052.1B Gffii 01 AAA 1.56
20 RERAT =%

269D+5Y({K 1) 2028044.1B 01 AAA 1.79
20 RERIT =%

269D+5Y({K 1) 2028044.1B 01 AAA 1.79
20 i R ARAT Ak 4k

290D+NY(fK 1) 2028051.IB fii AAA 1.8

325D+5Y(4K 1) 200219.1B 20 [EJF 19 —)-- 1.75

325D+5Y(4K 1) 200219.1B 20 EJF 19 /- 1.75

325D+5Y(4K 1) 200219.1B 20 EJF 19 /- 1.75

325D+5Y(4K 1) 200219.1B 20 EJF 19 /- 1.75

325D+5Y(4K 1) 200219.1B 20 EJF 19 /- 1.75
23 MR AR AT Mk

1.13Y 2328002.IB fit 01 AAA 1.675

1.18Y 2328009.IB 23 F{5447 01 AAA 1.685

1.18Y 2328009.IB 23 F{5447 01 AAA 1.6775

1.18Y 2328009.IB 23 F{544T 01 AAA 1.6775

1.18Y 2328009.IB 23 F{544T 01 AAA 1.6775
21 FEEAT KSR

1.28Y+NY 2128019.IB fit 01 AAA 1.75

1.31Y(4K 2) 212380006.1B 23 BLEF AT 02 AAA 1.69
21 T RRAT 7k 48

1.33Y+NY 2128021.IB i 01 AAA 1.75
21 T RRAT 7k 28

1.33Y+NY 2128021.I1B i 01 AAA 1.75
21 ACIBERAT K 48

1.34Y+NY 2128022.IB fii AAA 1.75
21 ACIBARAT K 48

1.34Y+NY 2128022.IB fit AAA 1.75

1.46Y(fK 1) 212380013.1B 23 Wik ER1TMii 01 AAA 1.7

1.46Y(4K 1) 212380013.1B 23 Wik ER1TMii 01 AAA 1.7
23 JbFUAR /Mt

1.6Y(fK 1) 2321030.1B fit AAA 1.75
23 KT

1.62Y 212380019.18 01 AAA 1.715
21 B EARIT %

1.85Y+5Y(fK 1) 2128049.1B 05 AAA 1.73
22 P ERAT 2K

1.96Y+5Y(fK 2) 2228006.18 01 AAA 1.74
22 LMVARAT 7k 28

2.04Y+NY 2228011.1B fii 01 AAA 1.79
22 LRMVARAT 7k 48

2.04Y+NY 2228011.1B fii 01 AAA 1.79
24 T47 TLAC JE%

2.27Y+1Y 312400001.1B A5 01A AAA 1.75
22 BERIT %

2.36Y+5Y 2228039.1B 01 AAA 1.74
22 BERIT =%

2.36Y+5Y 2228039.1B 01 AAA 1.735
24 47 TLAC JE%

2.51Y+1Y(fK 2) 312410003.IB A5 01A AAA 1.755
24 @47 TLAC JE%

2.51Y+1Y(fK 2) 312410003.IB A5 01A AAA 1.755
22 TAT %

2.54Y+5Y(4K 1) 092280065.1B 7% 03A AAA 1.745
22 TAT “EA

2.54Y+5Y(fK 1) 092280065.1B 3 03A AAA 1.745

2.58Y+NY(fk 1) 092280086.1B 22 RATKEA 02 AAA 1.795

2.58Y+NY(fk 1) 092280086.1B 22 RATKEA 02 AAA 1.795

2.58Y+NY(fk 1) 092280086.1B 22 RATKEA 02 AAA 1.8
22 RAT A

2.62Y+5Y 092200008.1B 3 02A AAA 1.745
22 RAT B A

2.62Y+5Y 092200008.1B 3 02A AAA 1.745




22 RAT “HEAR

2.62Y+5Y 092200008.1B fii 02A AAA 1.745
22 AT —JHEAR

2.62Y+5Y 092200008.1B it 02A AAA 1.745
22 AT —JHEAR

2.62Y+5Y 092200008.1B i 02A AAA 1.745
22 AT ZHEAR

2.72Y+5Y 092280108.1B fi: 02A AAA 1.745
22 FAT BN

2.75Y+5Y(fK 1) 092280131.1B i 02A AAA 1.745
22 TAT “HEAR

2.87Y+5Y 232280007.18 % 05A AAA 1.745
24 HFAT LR

3.98Y+5Y 232480001.IB fii 01A AAA 1.78

4.1Y+NY 242400005.1B 24 RATKELT 01 AAA 1.835

4.11Y+NY(fK 1) 242400004.1B 24 BRfig7K 2205 01 AAA 1.83
24 AT ZZEAR

4.16Y+5Y(fK 2) 232480008.IB 7 02A AAA 1.7825
24 AT LR

4.16Y+5Y(fK 2) 232480008.IB 7 02A AAA 1.7825
24 AT ZHRAR

4.16Y+5Y(fK 2) 232480008.IB 7 02A AAA 1.7825
24 FAT R A

4.16Y+5Y(4K 2) 232480008.1B % 02A AAA 1.785
24 WP A RHAT —

4.32Y+5Y(4K 2) 232480023.IB 2 A 01 AA/AA- 2.75
24 HEE AT K 8

4.34Y+NY 242480004.1B i 01 AAA 1.92
24 YR AT K 8

4.34Y+NY 242480004.1B i 01 AAA 1.91
24 HE B R AT Kk 4

4.34Y+NY 242480004.1B fit 01 AAA 1.91
24 YRR AT 7k 4

4.34Y+NY 242480004.1B fit 01 AAA 1.905
24 HAT B A

4.41Y+5Y (4K 2) 232480033.1B i 02A AAA 1.785
24 BAT YR A

4.41Y+5Y(1K 2) 232480033.1B 7 02A AAA 1.785
24 BAT YR A

4.41Y+5Y(1K 2) 232480033.1B 7 02A AAA 1.775
24 BAT YR A

4.41Y+5Y(1K 2) 232480033.1B 7 02A AAA 1.77
24 BAT YR A

4.41Y+5Y(1K 2) 232480033.1B 7 02A AAA 1.77
24 MVARAT 2%

4.42Y+5Y 232480032.IB FAAG 02 AAA 1.86
24 AEAT YR A

4.46Y+5Y 232480037.1B % 02A AAA 1.7875

4.47Y+NY 242480008.1B 24 HFATKERR 01 AAA 1.82

4.47Y+NY 242480008.1B 24 FATKERR 01 AAA 1.82
24 TRARAT R

4.49Y+5Y (1K 2) 232480039.IB FAAG 01A AAA 1.9
24V RARAT

4.52Y+5Y 232480052.IB FHAAG 01A AAA 1.865
24V RARIT

4.52Y+5Y 232480052.IB FAAG 01A AAA 1.865
24V RARAT

4.52Y+5Y 232480052.IB HAAG 01A AAA 1.865
24V RARIT

4.52Y+5Y 232480052.IB HAAG 01A AAA 1.865
24V RARIT

4.52Y+5Y 232480052.IB HAAG 01A AAA 1.86
24V RARIT

4.52Y+5Y 232480052.IB HAAG 01A AAA 1.865
24 TAT R AR

4.56Y+5Y 232480061.I1B {5 01A(BC) AAA 1.77
24 TAT R AR

4.56Y+5Y 232480061.I1B {5 01A(BC) AAA 1.77




4.62Y+5Y(fK 2)

232400037.1B

24 TRARIT %
TG 02

AAA

1.8875

4.62Y+5Y(fK 2)

4.72Y+5Y(fK 2)

232400037.1B

232480073.1B

24 TRHRAT %
FAAT 02

24 TAT —HEAR
% 02BC

AAA

AAA

1.8875

1.7875

4.72Y+5Y(fK 2)

4.84Y+5Y(fK 1)

232480073.1B

232480098.1B

24 TAT %A
f#% 02BC

24V RARIT
BT 02A

AAA

AAA

1.785

1.865

4.84Y+5Y(fK 1)

4.84Y+5Y(fK 1)

232480098.1B

232480098.1B

24 T RARAT — 2%
T 02A
24 T RARAT — 2%
T 02A

AAA

AAA

1.865

1.865

4.84Y+5Y(fK 1)

4.84Y+5Y(fK 1)

232480098.1B

232480098.1B

24 T RARAT — 2%
T 02A
24 VT RARIT %
TG 02A

AAA

AAA

1.865

1.87

4.84Y+5Y(fK 1)

4.89Y+5Y(fK 2)

232480098.1B

232480106.1B

24 T RARAT — 2%
TR 02A

24 BAT R A
f3% 03BC

AAA

AAA

1.86

1.79

4.89Y+5Y(K 2)

4.89Y+5Y(K 2)

232480106.1B

232480106.1B

24 BAT R A
{3 03BC
24 BAT YR A
{3 03BC

AAA

AAA

1.79

1.79

4.89Y+5Y (K 2)

4.89Y+5Y(K 2)

232480106.1B

232480106.1B

24 BAT YR A
{3 03BC
24 BAT YR A
{3 03BC

AAA

AAA

1.795

1.775

4.89Y+5Y(K 2)

4.89Y+5Y(K 2)

232480106.1B

232480106.1B

24 HAT HEA
f 03BC

24 HAT B A
{3 03BC

AAA

AAA

1.775

1.775

4.96Y

8.89Y+5Y

2528002.1B

092303006.1B

25 RMVARIT =&
fit 02

23 AT R A
fii 02B

AAA

1.7475

1.87

W / Derek Huang, Liyuan Zhong, Austin Lin

FesrA . AP BRI MALHRTEA R (BURERR “ LIgEPRIE M ) wiE, Ml EEEPRIE MG . REVFRT, ARMHUGRAN AAGLUEMT A, Bl T,
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TEv iR A, AR LM E B bt TAR A B, ACRIEIC S IR s MRS 2K, g [ PR b MR AN R A H PR AR5 J2 M0 51 A BORT RE 51 A 453 2k BIE A 23 7K 41
EfT5TE.



