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Shanghasl CFETS NEX intermational Money Broking

[2024-11-19)

B ==

PAT 2GR NP ERAT R R VE S B S, 11 A 19 HUEDERIR . BEERARTT AT 1 2883 1470 7 R I ERAE, #AEAIZ 1.50%. Wind
Bl RoR, MH 1255 2701 G E .

[E {3 /7 1 248D 240015 1.365-37; 2.74Y 240016 1.445-1.46; 4.65Y 240014 1.70-1.7225; 6.6Y 240013 1.922-1.945; 9.51Y 240011 2.094-2.1125; 28.9Y
230023 2.30-2.3275,

I A AN 2N N O

WE H [ 57 (% ) 1.3700 1.4600 1.7125 1.9450 2.1115 2.3250
4 H E (%) 1.3675 1.4550 1.6950 1.9220 2.0950 2.3000
A (%) -0.0025 -0.0050 -0.0175 -0.0230 -0.0165 -0.0250

T

S5 7 TH 248D 240421 1.635;  4.26Y 240203 1.84-1.855;  5.92Y 200215 1.995;  9.62Y 240420 2.2225-2.225,

WE 1 HE [ T 4 Rl fii (%) 1.5650 1.8075 1.9100 2.0400 2.2275

A H E B < fb 3 (%) 1.5600 1.8025 1.9025 2.0100 2.2200

A5 5(%) -0.0050 -0.0050 -0.0075 -0.0300 -0.0075

WE H E 15 (%) 1.6100 1.7550 1.8580 2.0550 2.2060

4 H B (%) 1.6125 1.7550 1.8400 2.0450 2.1910

A5 5(%) 0.0025 0.0000 -0.0180 -0.0100 -0.0150
B e

A BT AT S BB — M, A EEEH T 202404 F12025Q1 HARR . K /1, 15D 012483464 24 fFIS0IL SCP021  AAA  FAZTE 1.95%
(+0.49) , HUTHZ K4 24D 012483560 24 [Hfi SCPO07 AAA FAETE 1.85% (+0.00) , HRATH M4 . HKig/71H, 101D 012481749 24 43
4> SCP004 AAA JRACHE 2.00% (-0.81) , 574554, 105D 072410026 24 [EJTiFZ: CPO01 AAA A 1.90% (-0.15) , FE& M4, K
J71H, 266D 012483599 24 i E A5 SCPO06 AAA JRATTE 2.08% (+0.49) , RATHZ A, 331D 072410180 24 ZP4iEF: CPO05 AAA  JRACTE
1.93% (-0.01) , FEHEHAHI. SRS, Mim. FKumAKomicas H NI T .

I
AAA 1.9

ZExf i o
kS

1.97 1.94 1.99 1.97
AA+ 1.94 2 1.98 2.02 2.05

AA 1.99 1.94 2.1 2.1 2.03



AA- 2 2.11 2.1 2.1 2.15

AAA 19 0 198 -1 1.95 -1 1.96 3 1.99 -2

H5MEAW aa+ 195 -1 2 0 198 0 2.02 0 2.05 0

AR E X}

B (gp) AA 2 11940 21 0 215 5 2.06 -3
AA- 208 -8 21 1 21 0 21 0 2.15 0

B oume

A H R AR BN TR, 1-3 TR, 21 F BRI MTN002 (AAA, 1.28Y) 1E 2.12% KA {H 2bp LB KAS; 24 Y KIFEE MTNOOL (AAA,
2.35Y) fE 2.21%EA B KA 24 BB MTNO11 (AAA, 2.93Y) 7 2.15% s fitifH 1bp AL EMAZ: 3 1 5 4RI, 23 JLTTEC MTNOO2 (AAA, 4.09Y) fE
2.37%MAEAL BN 24 75580 MTNO12 (AAA, 4.81Y) RZZAE 2.30% G HALE : 24 B MTNO12 (AAA, 4.93Y) ERACTE 2.37%ft{EAL B . 5Y KL
EHARR, 24 F5HE MTNOO3B (AAA, 9.66Y) 1E 2.71%fH{EAS; 24 HIEFH MTNO12 ( AAA, 9.77Y) JATTE 2.72% (A4 MH 1bp ML & . SAT =, S H
R RS, A BT,

AAA+ 1.96 2.14 2.28 2.42 None
Yl AAA 2.05 2.22 2.43 None None
mH AA+ 2.23 2.35 2.66 None None
AA 2.34 2.51 2.94 None None
AAA+ 1.97 1 2.14 0 2.28 0 2.43 -1 None None
5rEH AAA 2.06 [ 2.23 J 2.44 | None None None None
easds i
(BP) AA+ 2.23 0] 2.35 0 2.67 | None None None None
AA 2.34 0| 2.52 1 2.95 _1 None None None None

B cus

A H MRS BN, F4, FRr, B, 84T, HFEREWESS5. qRFAE, 24 )77 K 04 AAA [RASAE 2.10%. FE4ESzH, R4, 24 )
4 02 AAA FSETE 2.26%. 24 TRTE 06 AAA FAZAE 2.55%, TREG RS, FEEFN. W, 21 Z0i# 01 AA+ BASAE 2.24%, FE4S2l, BRI EN.
18 JHF L & 151M5T AA+ FACTE 2.45%. 24 {15 G1 AA+ S TE 2.85%. Kifm /7 1Hl, 21 1EHE 04 AAA FACTE 2.34%, sz, 4T, 24 # 1T K1 AAA X
TAE 2.71%, FRWSEH, ZREN. 24 [k K2 AAA RAZTE 2.78%.

T

A HRATH T HRASER, HANEY F7. 20 HRRAIT 4% 03 B3 2.02 (+2) B . 20 B EAT K E:AR 02 A 2.02 (1) A8, ZpLR4me
We 21 REHERAT 2% 01 BAC 2.02 (MR , F5RKF5M . 21 “P2e4RAT “HRASTE 217 v B, 40T, 22 BAT/KSEM 01 BiAT 2.2025 (ffifE) 7K
Vo SRR EIFR . 24 PG EMT /KR 01 BOACTE 2.39 7 B, F5m KB . 24 P22 BRAT R AT 01A SIS BAE 2.4 () , HRATEES.
24 FAEVRARAT /K 8245 02 A3E 2.81 (fffE) , R4 TH 4., 20 REAT 2% 04 WASTE 2.44 (-3) , PHIASLHEPAES. HA& I, RO RS
KyE. 17D 21 THRARAT 02 xS 1.72 £ 1.76 (ffE) IX[H], F:4 LR EMRIT. 335D 22 Wi HRAT /M 03 A2 1.0925 (i E, FE& I3 LT,
2.28Y 24 #4715t 01A A AC 2.015 (ffifH) , JE4KFe4r. 2.95Y 24 21745 03BC HAL 2.04.

-

JA iR RS . RGO, FoRET AP, mEN A T D BERR T SR R AL . B R, IR R, SO RSE A
SN, (HAR R, 54 FE M) 5-10bps, KA T SBLC £5MEkEH A E PRI . M AR Bk BEL, OB s 0.5-1pt, JTIA NIk
0.5-1pt, Jifh. JEii ik 0.25-0.5pt.

4 HE A
FRRE RIS RFARRE CRATID KR (%)
aD 042380709.1B 23 &5 CP007 AA+/A-1 2.45
9D 042380709.1B 23 &5 CP007 AA+/A-1 2.45
15D 012483464.1B 24 |52k scpo21 AAA 1.95
15D 012483464.1B 24 |52k scpo21 AAA 1.95
15D 012483464.1B 24 A5k scpo21 AAA 1.95
17D 012480808.1B 24 £ SCPO01 AAA 1.92
24D 012483561.1B 24 [E fiii SCPO06 AAA 1.88




24D 012483561.1B 24 [H it SCPO06 AAA 1.88
24D 012483560.1B 24 [H it SCP007 AAA 1.85
24D 012483560.1B 24 SCP007 AAA 1.85
41D 012482024.1B 24 ZHAEYE SCPO01 AAA 1.92
41D 012482024.1B 24 K HEYE SCPO01 AAA 1.92
41D 012482024.1B 24 FEHREJR SCPOO1 AAA 1.92
41D 012482024.1B 24 FEHREJR SCPOO1 AAA 1.92
65D 012481501.1B 24 BERYT SCPOO1 AAA 2.12
66D 012481549.1B 24 5 A SCP002 AAA 2
82D(fK 1) 012400346.1B 24 Hr#% SCpP001 AA+ 2.19
101D 012481749.1B 24 ¥4 SCP004 AAA 2
101D 012481712.1B 24 ImAE % SCPo03 AA 2.46
109D(K 2) 012481788.1B 24 Al scpoo1 AA+ 2.48
112D 012481848.1B 24 F1#% sCcp001 AA+ 2.18
119D 012483611.1B 24 F1554E SCP0O05 AAA 100
132D 012482051.1B 24 7R AR B sCP003 AAA 2.03
143D 012483142.1B 24 J5 =¥ SCP046 AAA 2.02
150D 012482249.1B 24 75 #s SCP002 AA+ 2.15
157D 012400377.1B 24 Z15 SCP004 AAA 2.41
157D 012400377.1B 24 Z15 SCP004 AAA 2.41
157D 012400377.1B 24 R scpoo4 AAA 2.41
158D(4K 2) 012482305.1B 24 H MAZIE SCP002 AA 2.13
159D(4K 1) 012483455.1B 24 %7 SCP0O03 AA+ 2.3
161D 012482334.1B 24 BHHAZF= SCP002 AA+ 3.2
191D 012483595.1B 24 5% SCPO16 AAA 2.17
191D 012483595.1B 24 V5% scpo16 AAA 2.17
205D 012483576.1B 24 #r[E §7 SCP003 AAA 100
251D 012483486.1B 24 I5E [H % SCP002 AA 2.27
331D 072410180.1B 24 ZRM4IEFR CPO0S AAA/A-1 1.93
SHHPEHRR
101901600.18 19 BrJEAL MTNOOG
8D 101901616.I1B 19 KHEEE MTNOO1 AAA 2.05
10D+5Y 101901629.18 19 # PR EE MTNOO3 AAA 100.7
16D 101459064.18 14 BAZ % MTN0O2 AAA 2
34D+NY(fK 1) 102103316.I1B 21 BRiH MTNOO6 AAA 2.15
45D 102000007.18 20 FIEI<IZ MTNOO1 AA/AAA 2.12
52D 102000035.1B 20 H E# MTNOO1 AAA 2.06
52D 102200088.1B 2 SRk~ MTNOOL AAA 3.1
56D 102280108.1B 22 # T HIE MTNOO1 AAA 2.09
60D(fK 2) 102280120.18 22 4 MTNOO1 AAA 2.05
79D+NY 102380149.1B 23 [i#]{% & MTN0OO2 AAA 2.2
79D+NY 102380149.1B 23 [#]{% & MTN0OO2 AAA 2.2
91D 102280281.1B 22 LA MTNOO1 AA+ 2.05
105D+2Y 102280426.1B 22 FIALHE MTNOO2 AA+ 2.08
112D 102280494.1B 22 HIENAE 4] MTNOO1 AAA 2.29
132D 102000562.1B 20 R E+ MTNOO2 AA+ 2.25
139D+1Y 102380796.18 23 4R3I B MTNOO1 AA+ 2.75
139D+1Y 102380796.18 23 4R3I B MTNOO1 AA+ 2.75
139D+1Y 102380796.1B 23 R4 MTNOO1 AA+ 2.75
139D 102280716.1B 22 E K% MTNOO1 (4% (h) AAA 1.98
141D 102000603.1B 20 H4L 1. MTNOO7B AAA 2.005
145D(4K 1) 102000646.1B 20 KEHEHIAZ MTNOO AAA 2.09
146D+NY 102280766.1B 22 15 EE MTNOO1 AAA 2.2




147D+2Y
152D(4K 1)
153D
156D
181D
182D
184D
205D+NY
220D+NY
231D
233D
264D+3Y
268D+1Y
283D
290D
292D(#K 1)
314D
350D

1.06Y

1.16Y(fK 2)

1.16Y(4K 2)
1.19Y+2Y
1.31Y
1.31Y
1.31Y
1.31Y
1.41Y
1.53Y+2Y
1.53Y+2Y
1.54Y
1.57Y
1.61Y
1.67Y+1Y
1.69Y
1.71Y
1.74Y+2Y
1.75Y+NY
1.75Y+NY
1.76Y
1.79Y(4K 2)
1.79Y(4K 2)
1.82Y+2Y
1.82Y
1.9Y+NY
1.95Y(4K 2)
2.3Y(fKk 1)
2.34Y
2.34Y

2.34Y

2.35Y+NY(fK 2)

2.39Y+2Y

2.43Y

2.44Y

102280805.1B

102280852.1B

102380983.1B

102000821.1B

102281089.1B

102281102.1B

102001046.1B

102381363.1B

102281406.1B

102281487.1B

102381631.1B

102281663.1B

102382041.1B

102281960.1B

102282023.1B

102483911.1B

102282194.1B

102282461.1B

102481478.1B

102480162.1B

102480162.1B

102100159.1B

102484057.1B

102484057.1B

102484057.1B

102484057.1B

102480181.1B

102381290.1B

102381290.1B

102381303.1B

102381419.1B

102101231.1B

102483133.1B

102381862.1B

102381928.1B

102382083.1B

102382117.1B

102382117.1B

101656030.1B

102382375.1B

102382375.1B

102382464.1B

102101856.1B

102382684.1B

102484747.1B

102480728.1B

102481130.1B

102481134.1B

102481134.1B

102481205.1B

102481447.1B

132480038.1B

102281039.1B

22 H K E MTN0O2

22 #rE 5 MTN002

23 SE4T1E i MTNO02

20 H14L. 1. MTNO09B

22 JH A MTNOO1

22 HrifEi%E MTNOO3

20 K Hi™ MTNOO1

23 4L MTNOO1

22 & B A MTNOO2

22 FEIHEE 1E MTNOO3

23 7 & E{E MTNOO5S

22 B AR MTNOO2

23 MBI MTNOO2

22 SR E MTNOO2A

22 TP KSS MTNOOL (43 (1)
24 ELBAZCIE MTNOO2

22 A7 0 MTNOO3A

22 RN AZiE MTNOO2 (4#h)
24 ELEHIkE MTNOO1

24 A% FAEE MTNOOL (% H i

f52)

24 %R MTNOOL (5% H Al

f3%)

21 Jl#f % MTNOO1A
24 FE AL MTNOO1
24 FE AL MTNOO1
24 FEHL ST MTNOO1
24 FEHL ST MTNOO1
24 7 KA MTNOOL(FHB ZE )
23 EJF MTNOO6

23 HJf MTNOO6

23 7 5 EE MTN004
23 iR T MTNOO1
21 BEAEVE MTNOOL (B Al %)
24 T BT MTNOO7
23 i B E MTNOO1
23 BEIA L MTNOO3
23 1111 MTNOO3
23 R MTNOO3
23 R MTNOO3
16 SR MTNOO4
23 HilEEft MTNOO1
23 HyNAefL MTNOO1
23 Ji M E MTNOO3
21 AP LT MTNOO1L
23 Kbkl MTNOO4
24 T [ K ¢ MTN0O2
24 VYT MTNOO1L
24 £{5 MTNOO1

24 1M [E 55 MTNOO1
24 1M E B MTNOO1
24 L MTNOO1
24 Tiff 1 E % MTN0O2

24 T [E H /7 GNOOL(H] 444
)

22 FHEIT MTNOO1

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

AA+

AAA

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

AA

AAA

AA

2.02

2.12

2.18

2.175

2.17

2.49

2.12

2.24

2.08

2.13

2.52

2.43

2.03

2.03

2.8

2.06

2.26

3.35

2.11

2.11

2.1

2.23

2.23

2.23

2.23

2.43

2.85

2.85

2.21

2.41

2.05

2.52

2.43

2.12

2.32

2.3

2.3

2.3

2.54

2.54

2.21

2.34

2.35

2.49

2.24

2.24

2.29

2.29

2.23

2.45

2.13

2.6



2.57Y
2.64Y(4K 2)
2.65Y
2.65Y
2.65Y

2.69Y

2.75Y
2.77Y
2.77Y
2.77Y
2.77Y

2.77Y(FK 2)

2.79Y(4K 2)

2.79Y(4K 2)
2.79Y(4K 1)
2.79Y(4K 1)
2.79Y(4K 1)
2.96Y(fK 2)
2.96Y(fK 2)
2.96Y(fK 2)
2.96Y(4K 2)
2.99Y+2Y
3.95Y
3.95Y
4.17Y
4.17Y
4.17Y
4.17Y
4.35Y(4K 1)
4.41Y
4.43Y
4.62Y
4.66Y
4.66Y
4.72Y+NY
4.72Y+NY
4.74Y
4.74Y
4.77Y(4K 1)
4.98Y
9.19Y(fK 1)
9.83Y
9.85Y
14.29Y(fK 1)

14.58Y(fK 1)

& B fRA

102281258.1B

102482927.1B

102483046.1B

102483046.1B

102483046.1B

102281669.1B

102483540.1B

102483732.1B

102483732.1B

102483732.1B

102483732.1B

102483868.1B

132480080.1B

132480080.1B

102483985.1B

102483985.1B

102483985.1B

102484840.1B

102484840.1B

102484786.1B

102484786.1B

102484882.1B

101801253.1B

101801253.1B

102480208.1B

102480211.1B

102480211.1B

102480211.1B

102481136.1B

102481659.1B

102481708.1B

102400842.1B

102483053.1B

102483053.1B

102483378.1B

102483378.1B

102483583.1B

102483583.1B

102483760.1B

102401037.1B

102480319.1B

102484137.1B

102484243.1B

102480675.1B

102400812.1B

22 5K A% MTNOO1
24 ZR5EXCH MTNOO1
24 [ ¥ MTNOO1
24 [ MTNOO1
24 [E ¥ MTNOO1

22 A4S MTNOOL

24 JA8 771 MTNOOL (R 2

)

24 M EE: MTNOO3A
24 F5 M i=E MTNOO3A
24 F5 M i=E. MTNOO3A
24 M EEE: MTNOO3A

24 H E+ MTN006

24 K3 J% B, GNOOL (% H Al

f52)

24 K % Bl GNOOL (% H Al

f5i)
24 4 MTNOO6
24 "4 MTNOO6
24 "4 MTNOO6
24 FEAZ# MTNO21
24 FEAZ# MTNO21
24 KH#FF K MTNOO1
24 KHFF K MTNOO1
24 FI AL MTNOOG
18 SR MTNOOSB
18 SFELFE MTNOOSB
24 W MTNOO2
24 HLH MTNOO2A
24 HLH MTNOO2A
24 HLH MTNOO2A
24 T Z 3% MTNOO1
24 FEM AL MTNOO2
24 iz MTN002B
24 = AE MTNO14
24 KEFEHAL MTNOO2
24 KEFEHAL MTNOO2
24 BFEHAZ MTNOO1
24 BFEHAC MTNOO1
24 SVLHE MTNOOL
24 EVLHE MTNOOL
24 [/gaikd% MTNOO2
24 B 1)K MTNOOGA
24 B MTNOO4A
24 YK ¥ MTNOO1

T 5%k MTNO02B
24 @ ¥E K MTNOO78

24 1155 MTNOO3B

RIRREL A B CRATHIMD

17D

17D

17D

17D

2128046.I1B

2128046.I1B

2128046.1B

2128046.1B

2128046.I1B

21 JHRRAT 02
21 JHRRAT 02
21 iR ERAT 02
21 R ERAT 02
21 AR ERAT 02

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AA+

AA+

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

2.28

2.2

2.125

2.125

2.125

2.27

2.47

2.29

2.29

2.29

2.29

2.43

2.13

2.13

2.14

2.14

2.14

2.35

2.35

2.455

2.455

2.3

2.7

2.7

2.37

2.3

2.3

2.3

2.83

2.65

3.18

3.64

3.11

3.11

2.62

2.61

2.54

2.54

3.08

2.38

2.59

2.72

2.81

2.755

2.79

AAA 1.74

AAA

AAA

AAA

AAA

1.72

1.72

1.74

1.74



17D
21D

21D

21D

21D
30D+5Y
30D+5Y
98D+NY
98D+NY
115D
115D
115D
119D+NY
133D+NY
189D
192D
192D
302D+5Y
307D+NY
307D+NY
309D+5Y
313D(fK 1)
335D
335D
335D

335D

362D+5Y(fK 2)

362D+5Y(fK 2)

363D+NY

363D+NY

363D+NY

363D+NY

1.01Y+NY(fK 1)
1.01Y+NY(fK 1)
1.01Y+NY({K 1)

1.11Y+5Y(k 1)

1.33Y45Y
1.33Y45Y
1.33Y45Y
1.33Y+5Y
1.34Y+NY
1.4Y
1.5Y+NY
1.53Y(4K 2)
1.55Y+NY
1.58Y+5Y
1.65Y+NY
1.65Y+NY
1.76Y
1.76Y
1.98Y+5Y
1.98Y+5Y
1.98Y+5Y
1.99Y+NY

2.08Y(fK 2)

2128046.1B

2128048.1B

2128048.I1B

2128048.I1B

2128048.1B

190311.1B

190311.1B

2028003.1B

2028003.1B

2228020.1B

2228020.1B

2228020.1B

2028006.1B

2020016.1B

2028021.1B

2228033.I1B

2228033.I1B

2028034.1B

2028037.1B

2028037.1B

2028041.1B

092200011.1B

2220069.1B

2220069.1B

2220069.1B

2220069.1B

2028049.1B

2028049.1B

2028048.1B

2028048.1B

2028048.1B

2028048.1B

2028051.I1B

2028051.1B

2028051.1B

200219.1B

2128008.1B

2128008.1B

2128008.1B

2128008.1B

2128011.1B

23280009.I1B

2128019.I1B

212380006.1B

2128021.1B

2120051.1B

2120064.1B

2120064.1B

2328021.1B

2328021.1B

2128036.1B

2128036.1B

2128036.I1B

2128038.I1B

2328026.18

21 R HRAT 02

21 RAHAT 02

21 RAEHAT 02

21 RAEHRAT 02

21 RAHAT 02

19 # i 11

19 # i 11

20 P HRAT K Bt 01
20 P HRAT K Bt 01
22 XolrRAT 02

22 2LlVERAT 02

22 2LlVERAT 02

20 HRAHERAT 7k 2L 45

20 YLIFERAT K 245

20 POIVARAT /Mt 04
22 7 RERAT 01

22 7 RERAT 01

20 VKRBT =2 03

20 JERERAT 7K 224

20 S RERAT 7K 224

20 LiEHAT 2 01

S —

22 JLVERAT = A A5t 01A

22 Wi ARAT e 03
22 Wi ARAT /M 03
22 Wi ARAT /M 03
22 Wi ARAT /M 03
20 TRHAT =2 02
20 TRHAT =2 02
20 1 [E4RAT 7k 2ot 02
20 1 [EERAT 7k 245t 02
20 1 [EERAT 7k 2ot 02
20 Hh ERAT 7K S5 02
20 Vi RERAT 7K 2L A5
20 VR HRAT 7K 2L £
20 VR HRAT 7K 2L A
20 EHJT 19

21 ThEAAT =2 01
21 TR EAAT =2 01
21 ThEAAT =2 01
21 FERIT =20 01
21 HRfEERAT 7K 2ot 01
23 F{EHAT 01

21 ERAT 7K 25 01
23 L H ATt 02
21 TRHRAT K 25t 01
21 WHHEERAT — 2 01
21 [EFAAT R AR
21 fHF AT K Lt
23 2oVARAT Mttt 01
23 POV ERAT /Mt 01
21 P HAT 20

21 P HAT 20

21 P47 2%

21 AV ARAT K 25t 01

23 HEH 4RAT 06

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/AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

1.76

1.735

1.735

1.74

1.75

1.83

1.84

2.07

2.07

1.82

1.82

1.82

1.98

2.02

1.87

1.87

1.87

2.02

2.02

2.02

2.01

1.895

1.9025

1.9025

1.9025

1.9025

2.02

2.02

2.02

2.02

2.04

2.04

2.04

2.02

2.02

2.02

2.02

2.02

2.07

1.94

2.08

1.95

2.09

2.2

2.44

2.44

1.98

1.98

2.17

2.17

2.17

2.14

2.025



2.17Y+5Y
2.18Y+5Y(fK 2)
2.28Y

2.28Y
2.5Y+1Y(fK 2)
2.5Y+1Y(fK 2)
2.59Y+5Y
2.76Y+5Y
2.78Y+NY
2.78Y+NY
2.84Y+5Y
2.85Y

2.85Y

2.85Y
2.93Y+5Y
2.95Y(4K 2)
2.96Y+5Y
2.96Y+5Y
2.96Y+5Y
2.98Y+5Y
3.52Y+5Y(fK 1)
3.52Y+5Y(fK 1)
3.64Y+NY
3.66Y+NY
3.77Y+NY
3.99Y+5Y
4.41Y+5Y
4.43Y+5Y
4.43Y+NY
4.43Y+NY
4.43Y+NY
4.46Y+5Y(fK 2)
4.48Y+5Y
4.59Y+NY
4.59Y+NY
4.59Y+NY
4.64Y+5Y
4.64Y+5Y
4.64Y+5Y
4.64Y+5Y
4.64Y+5Y
4.64Y+5Y
4.71Y+5Y(fK 2)
4.71Y+5Y(fK 2)
4.72Y45Y
4.79Y+NY
4.85Y+NY
4.94Y+5Y(fK 2)
4.94Y+5Y(fK 2)
4.94Y+5Y(4K 2)
4.94Y+5Y(4K 2)
4.94Y+5Y(4K 2)
4.94Y+5Y(fK 2)
4.94Y+5Y(fK 2)

4.94Y+5Y(fK 2)

2228004.18

2228006.18

212480001.1B

212480001.1B

312410001.1B

312410001.1B

2228041.I1B

092280069.1B

092280083.1B

092280083.1B

092200008.18

212480058.1B

212480058.1B

212480058.1B

092280108.1B

212400012.18

092202005.1B

092202005.1B

092202005.1B

092280134.1B

232380021.1B

232380021.1B

242300001.1B

242380013.1B

242380017.1B

232380078.1B

232480010.1B

232480011.1B

242400007.1B

242400007.1B

242400007.1B

232400016.1B

232400018.1B

242400011.1B

242400011.1B

242400011.1B

232480032.1B

232480035.1B

232480035.1B

232480035.1B

232480035.1B

232480035.1B

232480039.1B

232480039.1B

232400033.1B

242400022.1B

232480067.1B

232480073.1B

232480073.1B

232480073.1B

232480073.1B

232480073.1B

232480073.1B

232480073.1B

232480073.1B

22 TRHRAT =2 01

22 FERAT =20 01

24 #47fit 01A

24 #47fit 01A

24 HT TLAC JEE AR 01A
24 W4T TLAC JEE AL 01A
22 RVARAT =2 01

22 TR F AT BT AT 01
22 @47k 8% 01

22 @47k 8% 01

22 AT ZRFE AT 02A

24 ZZAT1it 02BC

24 %247 15 02BC

24 Z¢ 4715 02BC

22 AT R AT 02A

24 ZZA7 13t 03BC

22 [EITHT =R AAT 01A
22 [T ZH T AT 01A
22 [EIHT Z B A 01A
22 TAT ZHFE AT 04A

23 WiRARAT B AT 01
23 WipARAT AT 01
23 TPRERAT K EEA5 01

23 AT K8 01

23 AT K B4t 01

23 AXAT R A 01A

24 WiRHARAT AL 01
24 AT ZRFE AT 02A

24 PEHRAT KA 01

24 PEHRAT KT 01

24 PEHRAT KA 01

24 VLR AR AT — R BT A 01
24 TURARAT BT AL 01
24 )7 RARAT K AT 01

24 )7 RARAT K A 01

24 )7 RARAT K A 01

24 DOVERAT B A f 02
24 P HRAT AR 01A
24 P HRAT AR 01A
24 VAT I BHAT 01A
24 VAT I BHAT 01A
24 VBT BT AT 01A
24 |7 REAT Z BT AT 01A
24 |7 REAT Z BT AT 01A
24 VLR R FAT B A fit 02
24 AR AT K S5t 01

24 HEF AT K Bt 02

24 TAT Z 2B AT 02BC

24 TAT Z 2B AT 02BC

24 TAT 2B A1 02BC

24 TAT 2B A1 02BC

24 TAT 2B A1 02BC

24 TAT Z 0B AT 02BC

24 TAT ZRFE AT 02BC

24 TAT 25 ARG 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/AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA/AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

2.1

2.095

2.015

2.015

2.16

2.17

2.13

2.2

2.2025

2.2025

2.17

2.035

2.035

2.035

2.165

2.04

2.16

2.16

2.16

2.16

2.32

2.32

2.34

2.295

2.31

2.26

2.41

2.32

2.385

2.39

2.39

2.51

2.39

2.435

2.43

2.43

2.365

2.4

2.4

2.4

2.4

2.4

2.395

2.4

2.52

2.58

2.43

2.32

2.325

2.33

2.33

2.33

2.33

2.345

2.345



4.94Y+5Y(4K 2) 232480073.1B 24 TAT B A5 02BC AAA 2.345
4.94Y+5Y(4K 2) 232480073.1B 24 TAT B A5 02BC AAA 2.345
4.95Y+NY 242400029.1B 24 RARAT KA 02 AAA 2.81
4.96Y+NY 242480070.1B 24 477K 8t 01BC AAA 2.41
4.96Y+NY 242480070.1B 24 317 7k 8t 01BC AAA 2.4175
4.96Y+NY 242480070.1B 24 317 7K Bt 01BC AAA 2.4175
4.96Y+NY 242480070.1B 24 317 7k Bt 01BC AAA 2.415
4.96Y+NY 242480070.1B 24 347 7K 85t 01BC AAA 2.42
4.96Y+NY 242480070.1B 24 347 7K 85t 01BC AAA 2.42
4.98Y+NY 242400028.1B 24 B ARAT Kk 2ot 01 AAA 2.58
4.98Y+NY 242400028.1B 24 B HRAT Kk 2451 01 AAA 2.58
5.83Y+5Y 2028035.1B 20 JH K ARAT — 2% 04 AAA 2.44
5.83Y+5Y 2028035.1B 20 JHRERAT — 2 04 AAA 2.44
9.04Y+5Y(4K 1) 232380085.1B 23 AT R At 04B AAA 2.43
28D 185142.SH G21 /3 1 AAA 1.89
30D 240398.SH 23 fF5# S2 AAA/A-1 1.85
52D+2Y(fK 1) 163112.SH 20 4:[% 02 AAA 1.95
52D 196155.SH 22 HHr 01 AA 2.85
55D 138794.SH 23 [H{5 01 AAA 2.08
59D 253371.SH 24 )% D1 AA+ 2.33
60D+3Y 114860.SH 23 =) 03 AA+ 2.82
66D 185316.SH 22 [k 01 AAA 1.89
66D 185316.SH 22 [k 01 AAA 1.89
66D 185316.SH 22 [iiF 01 AAA 1.89
97D 196495.SH 22 ¢Ft 03 AA 3.3
98D 185421.SH 22 K% 01 AAA 1.9
102D+1Y(4K 1) 138981.SH 23 i 01 AA+ 2.26
110D(4K 1) 163255.SH 20 @41 01 AAA 2
110D(4K 1) 163255.5H 20 @41 01 AAA 2
133D+5Y 2023005.1B 20 V% N7F AAA 2.12
140D 194238.SH 22 +1E 01 AA 2.6
150D 194363.SH 22 14§ 02 AAA 2.09
158D+1Y(fK 1) 250863.SH 23 ¥F#E 01 AA/AAA 2.69
160D+NY 185745.5H 22 B Y2 AAA 2.05
160D+NY 185745.5H 22 B Y2 AAA 2.05
178D 1880108.1B 18 J#F 1l =1 AA+ 2.45
199D+NY 115456.SH 23 f1{k va AAA 2.1
199D+NY 115456.SH 23 fi{k va AAA 2.1
205D 163595.SH 20 1iE 14 AAA 1.99
207D(fK 2) 115497.SH 23 %2 07 AAA 2.26
207D(fK 2) 115497.SH 23 %2 07 AAA 2.26
215D(fK 1) 162574.SH 20 422 01 AA 4.13
251D 137576.SH 22 4] 3 AAA/AA 2.27
278D+NY(fk 1) 115851.SH A YKO7 AAA 2.08
279D 182450.SH 22 {05 AAA 2.2
279D+4Y(4K 2) 2280377.1B 22 [E £ 01 AAA 2.15
304D 252423.5H 23 H#% 02 AAA 2.24
306D(fK 1) 137818.SH G22 1 3 AAA 2.02
327D(k 1) 252646.SH 23 #RE 09 AA+ 2.22
327D(4K 1) 252646.SH 23 Pk 09 AA+ 2.22
327D(4K 1) 252646.SH 23 Pk 09 AA+ 2.22
341D(4K 1) 137946.SH 22 2% G1 AAA 2.05
341D(fK 1) 137946.SH 22 % Gl AAA 2.07
358D 175401.SH 20 *£K% 04 AAA 2.78
1.19Y 149366.5Z 21 AZi# 01 AA+ 2.24




1.22Y+NY(fK 2) 240575.SH 24 fEfE Y1 AAA 2.45
1.28Y+NY 138994.SH 23 K vl AAA 2.09
1.32Y(4K 1) 133438.5Z 23 Biif§ 01 AA+ 2.21
1.32Y(4K 1) 250358.SH 23 Rt 01 AA+ 2.23
1.36Y(fK 1) 133470.5Z 23 el 03 AAA 2.21
1.42Y 115268.SH G23 Fi#t 1 AAA 2.06
1.42Y 148257.5Z 23 [Ffib K1 AAA 2.09
1.59Y(4K 1) 133019.5Z 21 S it AAA 2.3

1.69Y+2Y 251913.SH 23 {7 02 AA+ 2.23
1.75Y 115839.SH 23 [H % K1 AAA 2.05
1.82Y+2Y 252410.SH 23 jll % 01 AA 2.42
1.98Y 240222.5H 23 Xk 3 AAA 2.18
2Y+2Y 240312.SH 23 14 03 AAA 2.16
2.06Y(fK 2) 253348.SH 23 Ji#% 01 AA+ 2.46
2.07Y+2Y 2180497.1B 21 WIRER L7 01 AAA 2.14
2.08Y(4K 1) 240408.SH 23 HiE 30 AAA 2.07
2.27Y 148603.5Z 24 7K 04 AAA 2.1

2.28Y(4K 1) 254007.SH 24 13 02 AA+ 2.35
2.35Y+2Y 254340.SH 24 %1 01 AA+ 2.52
2.39Y+2Y 148683.5Z 24TCLK2 AAA 2.38
2.39Y+2Y 148683.5Z 24TCLK2 AAA 2.38
2.52Y 241056.SH 24 5 G2 AAA 2.18
2.56Y(4k 1) 241091.5H 24 Fihlk 03 AAA 2.15
2.59Y 241166.SH GK [HfE 02 AAA 2.07
2.68Y+5Y 137561.SH 22 JE 02 AAA 2.19
2.81Y(4K 1) 255830.SH 24 K 1H 03 AA+ 2.37
2.81Y(4K 1) 255830.SH 24 K1 03 AA+ 2.37
2.83Y(4K 1) 241580.SH 24 )14 02 AAA 2.26
2.83Y(4K 1) 241580.SH 24 )114x 02 AAA 2.26
2.83Y(fKk 1) 241580.SH 24 )114x 02 AAA 2.26
2.85Y+2Y 255934.SH 24 1l 03 AA+ 3.5

2.85Y+2Y 255934.5H 24 1l 03 AA+ 3.5

2.85Y+2Y 255934.5H 24 1l 03 AA+ 3.5

2.92Y 137188.SH 24 i EB AAA 108
2.92Y 241794.SH 24 BAT K4 AAA 2.16
3.33Y(4k 2) 2180082.1B 21 K% fit AA-/AAA 2.87
3.33Y(4K 2) 152779.5H 21 BEkR AA+ 2.39
4.17Y 240490.SH 24 7% 01 AAA 2.29
4.31Y(4K 1) 240651.SH 24 M3 02 AAA 2.37
4.52Y(fK 1) 241041.5H 24 Y4, 01 AAA 2.29
4.77Y 148888.5Z 24 1% 77 02 AAA 2.53
4.77Y 148888.5Z 24 1% 7] 02 AAA 2.53
4.77Y 148888.5Z 24 1% 7] 02 AAA 2.53
4.93Y 241809.SH 24 i3, 05 AAA 2.29
4.97Y 241908.SH 24 305 G1 AA+ 2.85
4.97Y 241908.SH 24 305 G1 AA+ 2.85
5.29Y 092000001.1B 20 T EH{F 1A 01BC AAA 2.53
9.29Y 240660.SH 24 3T K1 AAA 2.71
9.29Y 240660.SH 24 3T K1 AAA 2.71
9.43Y 148720.5Z 24 [5fib K2 AAA 2.78
14.81Y 148899.5Z 24 7R¥% 06 AAA 2.55
28D 031900910.1B 19 #E I PPNOO1 AA+ 2.13
160D 032000379.1B 20 1R M 2238 PPNOO1 AAA 2.13
160D 032000379.1B 20 1# MA@ PPNOOL AAA 2.13
160D 032000379.1B 20 1# MA@ PPNOOL AAA 2.13




160D 032000379.1B 20 1R HAZ# PPNOOL AAA 2.13
284D+1Y(4K 1) 032380814.1B 23 T AWK PPNOO4 AA+ 2.46
340D(4K 2) 032381015.1B 23 JfEFI & K PPN0OO1 AA 2.7

1.36Y+2Y 032380311.1B 23 HHESH PPNOOS AA+ 2.28
1.41Y+2Y 032380362.1B 23 F [T#%/lX PPN002B AA+ 2.43
1.57Y 032380555.1B 23 24+ PPNOO1 AA+ 2.3

1.61Y 032380617.1B 23 i35 PPNOOL AA+ 2.38
1.61Y 032380617.1B 23 J33d%= i PPNOO1 AA+ 2.38
1.67Y 032300441.1B 23 W PPNOOL AA+ 2.22
4.66Y 032400828.1B 24 VRT3 PPNOO4 AA+ 2.73

W / Derek Huang, Liyuan Zhong, Austin Lin




