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B e

A HRATITFE 847 A4 7 I [R MG HAE, 16 IARIMH 340 12, I [R1IA D42 B8 G345 507 1L

[E 53 /7 1H 188D 250001 1.34-1.35; 2.63Y 250005 1.41-1.415; 4.54Y 250003 1.505-1.5175; 5.96Y 240013 1.5975-1.605; 8.87Y 240011 1.69-1.7; 28.27Y
230023 1.888-1.9,

WEH E 5 (%) 1.3500 1.4075 1.5100 1.5975 1.6840 1.9100
A HE (%) 1.3400 1.4125 1.5125 1.6025 1.6850 1.9100
A (%) -0.0100 0.0050 0.0025 0.0050 0.0010 0.0000

T

LRl 7 TH 186D 250301 1.475-1.4775;  3.62Y 240203 1.615-1.6275;  6.52Y 220205 1.725-1.7375;  9.1Y 240311 1.78-1.7925.

I A R R R G

W [ [ 4 Rl i (%) 1.4800 1.6100 1.6650 1.7450 1.7850
A H AE B T 4=t 57 (%) 1.4750 1.6150 1.6650 1.7550 1.7850
A E (%) -0.0050 0.0050 0.0000 0.0100 0.0000
WE H 1 153 (%) 1.4900 1.5900 1.6150 1.7250 1.7500
A H FE 157 (%) 1.4850 1.5925 1.6225 1.7300 1.7525
A E (%) -0.0050 0.0025 0.0075 0.0050 0.0025

B euuns

A HARAT (B JH @ T 37 28 BTG BRI AT, e E AR T 202503 HARR . 45 /7T, 10D 012581213.1B 25 HLM SCPO08 AAA fKAZTE 1.55% (-0.5) ,
BATH 54 11D 012483418.1B 24 HEHIEL T SCPOOL(RHIIZESE) AAA  ERACHE 1.63% (+0) , FE&HAHEE. FKimJiH,

70D 012581482.IB 25 fERELE SCPO07 AAA HATTE 1.57% (-0.13) , 4RITHIZ 4, 130D 012580449.1B 25 I;‘I SCP002 AAA JZAZTE 1.61%
(+0.54) , HEHE4, KigJii, 242D 012581458 25 HLY SCPO17 AAA FNACHE 1.64% (+1.5) , HRATHRAT. MAAT S, %, PRI
Kl st H ) /NE 47,

I i G N N

1.585

AA+ 1.62 1.64 1.68 1.7 1.7
s

AA 1.71 1.76 1.73 1.73 1.85

AA- 1.75 1.76 1.98 1.9 2

AAA 156 3 162 0 163 1 165 3 171 3
S F 258 B AA+ 161 1 162 2 164 4 167 3 167 3
(BP) AA 172 1 173 3 172 1 174 1 186 -1

AA- 175 0 2 24 198 0 19 0 2 0

B oume

A H o EEAR PR AR RO, 1-3 SRR IR EE, 24 ML MTNOOL (AAA, 1.85Y) 7E 1.75%={itifE 0.5bp fi7 B KAC; 24 FHT /i MTNO02 (AAA, 2.42Y) fE
1.80% = fitifH 1.5bp F3Z; 25 %52 MTNO01 (AAA, 2.99Y) 7E 1.83%mflifH 3bp M3C; 3 3 5 FEWIBR, 23 ¥ MIZ MTNO03 (AAA, 3.38Y) 7F 1.86% il
H 1bp AlAZ; 25 kI MTNOOL (AAA, 4.87Y) FRAZTE 1.91% =15 {H 3bp 78 ; 25 7750 MTNOOS (AAA, 4.92Y) NACTE 1.88% Mt {E B . 5Y MULE



WIFR, 24 #5753 MTNO04 (AAA, 9.36Y) 7E 2. 20%fh{E AT ; 25 4L MTN0O02 ( AAA, 9.61Y) FATHE 2.19%Ei {18 2bp (B . MRS, S HPHE
Ll E}%%’ A%‘\{ZISEJ://T?‘%%O

IR N NN A A N

AAA+ None

AAA 1.75 1.92 2.04 None None

AA+ 1.84 2.08 2.33 None None

AA 1.92 2.28 2.58 None None
AAA+ 1.67 1 1.8 1 1.89 1 2.02 1 None None
5 B 2525 20 i AAA 175 O 191 1 202 2 None None None None
(BP) AA+ 183 1 207 1 2.32 1 None None None None
AA 192 O 226 2 256 2 None None None None

B cus

A HEAMG RS W], Fg, FRE, RE, BEMISE S5, nRM T, 23 W G2 AAA IRASTE 1.63%, & SEH, HUTEIMF K. 22 4RI G3 AAA KK
TAIE 1.67%, a3, BEETN. 25 K% 01 AAA FRACTE 1.77%, 24z, HEETAN. WM, 22 Y 01 AAA BACTE 1.65%, 42, AT
HEFSEN . 21 JLIL 01 AA+ JACTE 1.86%, Frids, BATHI KA. 24 JAKE 05 AA JACTE 2.36%, 4, FHERE LN, Kimym, ¥ E# K
AAA FAZHT 2.07%, &S, FERITEE FEN. 24 F11K 06 AAA FLAENT 2.22%. 24 11175 01 AAA FAZ T 2.24%

B oeom

A HAATF 1T A TE A AHERR,  BE BA 3-5Y (RAT Zk o F . 1-3 1) K FEE A AEAL {E-2.5BP L {E+3BP (A, FE NI TR H4A I
MFES; 3-5 FF 1 K EENASAEAE-0.5BP £+4BP 2 [A], FENFEGANFRNF H 45 L& MBRNF . 21 Hh [E4RAT /K 2L 5t 02 (1.39Y+NY) A HpAZ FEAE
1.72% (+1.3) fi 8, NBIAASRE HAF SR, 22 L0720 01 (1.95Y+5Y) S HMAL LA 1.77% (+1.5) fiE, NEEHAFHER: 24 R
AERAT KA 01 (4.11Y+NY) 4 HNAC ZETE 2.2% (+0.05) 8, NEIFIE S ARG MIFR; 24 BAT YA 03BC (4.47Y+5Y) S HMALZ
SEAE 1.8825% (+0.32) £]1.90% (+2.07) IX[d], AFESHZFHHAIESMIFR . ME T, MECEEDL 13 FhE, A Eb{E 2 E+28P 7], &
B ETONEAT AR, LA FE TN SEAT. 24 e KT /MG (1.79Y) S HRAL L ETE 1.695% (+1.57) i E, NEEHAIESE.

L

JE T B AR AR BT ROT I, AR, KR TR BTG 2-3Y JR R OREGHE, HUR AE M I AT IREAE 100.05/100.25,  EAME A 21 A 27 13
TR, HEAMBELRE R BRI G R P MY mE T, MR, St 2 Bk 0.5-1pt, ARESIRENZE T BKZ) 0.5pt.
4 H AR
012580200.1B 25 o SCPO02 (R 1 ZZHE) AAA
7D 012580922.1B 25 K5 scpoo7 AAA 1.63
10D 012580297.1B 25 B4 HL SCP001 AAA 1.56
10D 012581213.1B 25 H1 ) SCP00S AAA 1.55
4 R T SCPoo1 (R 22
11D 012483418.1B ) AAA 1.63
25 HRAZ— 7 SCPOO1 (R} 1) 22
25D 012580029.1B ) AAA 1.61
31D 012483582.1B 24 YLVEZZ 5 SCPO05 AAA 1.585
40D 042480491.1B 24 1 CP023 AAA 1.56
40D 042480492.1B 24 H1 CP022 AAA 1.56
42D 012483714.1B 24 L SCPO06 AAA 1.59
24 111 Z: 4% HL SCPO02(FHBI 22
48D 012483937.1B ) AAA 1.62
70D 012581548.1B 25 fRF] sk SCPo08 AAA 1.61
76D 012581531.1B 25 %% SCP003 AAA 1.64
76D 012581531.1B 25 %% SCP003 AAA 1.64
76D 012581531.1B 25 %% SCP003 AAA 1.64
76D 012581531.1B 25 %% SCP003 AAA 1.64
111D 042480543.1B 24 [E] % Jz. CP002 AAA 1.65
117D 012580544.1B 25 WisZ & scPoo7 AAA 1.6
121D(fk 1) 012580336.1B 25 F R mi#T SCP001 AAA 1.68
121D(fk 1) 012580336.1B 25 F R mi#T SCP001 AAA 1.68
127D(fK 2) 012581402.1B 25 B 7 SCP014 AA+ 1.7
130D 012580449.1B 25 [ it SCP002 AAA 1.61
130D 072510021.1B 25 #8424 EZF CP001 AAA 1.58
148D(fk 2) 012581299.1B 25 SLifUFE T SCPOO2(RIIfR)  AA+ 1.72
154D 072510027.1B 25 £ PG ES: CPOO1 AAA 1.59
165D 012580788.1B 25 RHIZ K SCPO06 AA+ 1.68



172D
183D(fK 2)

183D(fK 2)

4 AR

33D
33D
34D+1Y
35D

69D
72D(fK 1)
76D

81D
135D(fK 1)
157D
168D
183D(fK 2)
193D
238D
249D

277D+2Y

289D+3Y(4K 1)
315D
322D+2Y
332D

338D(fK 1)
342D

342D
345D+NY(fK 1)
360D+2Y
1.02Y

1.13Y
1.13Y+NY(fK 2)
1.31Y+NY
1.33Y(fK 1)
1.33Y(fK 1)
1.4Y+NY(fK 2)
1.52Y(fk 1)
1.64Y(fK 1)
1.65Y

1.65Y

1.7Y

1.85Y

1.87Y

1.88Y

1.88Y

1.92Y

1.92Y

1.95Y

1.95Y

1.95Y

1.96Y

012581609.1B

012580893.1B

012580893.1B

25 132 I fiii SCP006
25 L4 22 % SCP003

25 YL P4 22 SCP003

102381795.1B

102001513.1B

102001513.1B

102382041.I1B

102281802.1B

102001807.I1B

102001810.1B

102382617.I1B

102001872.1B

102383154.1B

102383346.1B

102282779.1B

102480067.I1B

102100118.1B

102380392.1B

102380550.1B

102380862.I1B

102381039.1B

102381203.1B

102381255.1B

102101037.1B

102381392.1B

102582429.1B

102582429.1B

102381480.1B

102381602.1B

102482015.1B

102100788.1B

102382279.1B

102382961.1B

102102262.1B

102102262.1B

102383253.1B

102480170.1B

102480591.1B

102400642.1B

102480638.1B

102481084.1B

102400752.1B

102400765.1B

102482066.1B

102482066.1B

102582350.1B

102582350.1B

102482678.1B

102482678.1B

102482678.1B

102482733.1B

23 1L MTNO28

20 MERE K MTNOO2
20 MEFE K MTNOO2
3 PALIRFE MTNOO2
22 7 [H &% MTNOO1
20 H4E4E MTNOO3

20 # AREE MTNOOS
23 M3 /RVEHE MTNOO2
20 #FHI=HT MTNOO2
23 G Eg = MTNOOSA
23 = fE# MTNOOGA
22 VLALHT X MTNOO4
24 /K RHE R MTNOO1A
21 A 1 MTNOO1

23 ZRAEE ¥ MTNOOL
23 75 [E fr MTNOO1
23 443K MTNOO1

23 V] e
MTNOO1 (51 H e 25)

23 1 [H "2 MTNOO1
23 HEZ# MTNOO1
21 ¥#i17 T MTNOO1
23 i % MTNOO2
25 FHH -3 MTNOO1
25 A 3 MTNOO1
23 thAZPU it MTNOO1
23 &fi# MTNOO3
24 =@ MTNO10
21 )7 %% A MTNOO1
23 FEAZ K MTN002
23 HAEHE MTNOO3
21 BJEAL MTNOOS
21 B4HEAL MTNOOS
23 KJESE MTNO23
24 Je AT I MTNOO1
24 W MTNOL0
24 YV MTNOO2A
24 S RFE I MTNOO1A
24 7 [E 57 MTNOO1
24 H5E MTNOO1

24 &5 MTN002

24 3 H MTNOO3
24 3 H MTNOO3
25 RiE & IF MTNOO6
25 RiE & IF MTNOO6
24 FighiE MTNOOS
24 FighiE MTNOOS
24 FEE) I MTNOOS

24 S35 7F MTNOO4

AAA
AAA

AAA

AA+/AA
AA+/AA
AA

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

AA+

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

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

AAA

1.64

1.7

1.7

1.7

1.7

1.81

1.75

1.59

1.72

1.76

1.7

1.68

1.7

1.69

1.88

1.69

1.81

1.7

1.73

1.71

1.72

1.75

1.81

1.85

2.31

2.31

1.76

1.86

1.91

2.25

1.74

1.79

1.75

1.75

1.73

1.84

1.88

1.99

1.9

1.83

1.75

1.815

1.91

1.91

2.17

2.17

2.075

2.075

2.075

3.44



1.96Y+1Y
2.27Y(fK 1)
2.34Y+2Y(4K 2)
2.34Y+2Y(fK 2)
2.36Y(K 2)
2.63Y(4K 2)
2.63Y(4K 2)
2.67Y

2.67Y
2.67Y+NY
2.77Y(4K 1)

2.77Y+3Y

2.78Y+NY (4K 2)
2.8Y(4K 5)
2.9Y+2Y(4K 1)
2.9Y

2.99Y(4K 1)
3.02Y
3.78Y+5Y

3.78Y+5Y

3.9Y(fk 1)
3.96Y
3.96Y

4.1y
4.2Y(K 1)
4.2Y(K 1)
4.44Y
4.61Y+NY
4.61Y+NY
4.61Y+NY
4.76Y
4.77Y
4.77Y
4.77Y
4.77Y
4.77Y
4.82Y
4.98Y
5.02Y
5.02Y(fk 2)
8.65Y

8.9Y

8.92Y
8.95Y(fK 2)
8.95Y(fK 2)
9.35Y
9.51Y(fK 1)
9.51Y(fK 1)
9.71Y
9.78Y

9.78Y

9.91Y(fK 2)

102381541.I1B

102282260.1B

102484890.1B

102484890.1B

102485028.1B

102580779.1B

102580779.1B

102581084.1B

102501238.1B

102581108.1B

102581621.I1B

102581688.1B

102501248.1B

102581954.1B

102582236.1B

102582267.1B

102582784.1B

102580354.1B

102481694.1B

102481694.1B

102582234.1B

102400805.1B

102400805.1B

102483583.1B

102484217.1B

102484217.1B

102485442.1B

102580606.1B

102580606.1B

102580606.1B

102581640.1B

102581658.1B

102581662.1B

102581662.1B

102581662.1B

102581662.1B

102582021.1B

102582718.1B

102580348.1B

102580400.1B

102480674.1B

102482134.1B

102482250.1B

102482666.1B

102482666.1B

102484899.1B

102580206.1B

102580206.1B

102581378.IB

102581808.1B

102581808.1B

102582273.1B

23 KHT % MTNOO3
22 B fei MTNOO6
24 7 MR iE MTNOO2
24 7 MR IE MTNOO2
24 T MTNO13
25 i MTN0O2
25 i3 MTNOO2
25 g% MTNOO4
25 FFEg Il MTNOO1
25 44 MTN0O03

25 i EriE MTNOOS
25 ¥ X3 MTNOO3

25 &35 4 MTNO02(F}
BIEEHE)

25 #iRVAEH MTNOO1
25 ¥ 5 MTNOO3
25 -4 MTNOO4

25 1T [E % MTNOO4A
25 HL X MTN002

24 B RET MTNOO02
24 B RET MTNOO2

25 I MTNO11( 2
FHRM%)

24 YL E 5 MTNOO2
24 Y% E $ MTNOO2
24 EVLHL MTNOOL
24 "4 MTNOO7

24 "4 MTNOO7

24 T4 4 MTNOO6
25 YLAL# X MTNOO4
25 YLAL# X MTNOO4
25 YLAL# X MTNOO4
25 HhE AT MTNOO1
25 H [E 4. MTNOO1

25 141 323 MTN002

25 M 2218 MTN002
25 g /) MTNOO6
25 #5221l MTNOO6

25 HL[% MTN004

25 HL[% MTNOOS

24 WA MTNOO7A
24 i iRriE MTNOO4

24 MTNOO4A

B
24 Bk

24 Bk

fé
1 MTNOO5A
1 MTNOO5A
W

24 k1B MTNOOSA
25 H 44k MTN0OO2
25 H 44k MTN0OO2
25 [ MTNO15
25 [ MTNO19
25 [ MTNO19

25 [EHriz
MTNOOL (Rt K47 44 %%
L)

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

AA+

AAA/AAASsti
AA

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
AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA

1.95

1.84

1.94

1.94

1.8

2.15

2.15

1.97

2.3

1.94

1.83

2.84

1.79

2.23

100

1.9

1.9

1.89

2.06

2.06

2.06

1.89

1.89

1.93

2.3

2.3

2.3

2.04

2.09

2.09

2.08

2.08

2.22

1.905

1.915

1.91

2.08

2.175

1.9

1.9

1.9

1.91

2.065

2.075

2.07

2.0625

2.0675

2.08



9.91Y(K 2)

9.91Y(K 2)
9.99Y

17.74Y

4 B VR

FIRRH

35D

38D

39D

59D+363D

71D+NY(4K 2)

71D+NY (4K 2)

108D
187D+1Y
191D(4k 1)
202D+2Y
202D+2Y
245D
269D(K 1)
285D

285D

325D

339D

342D

342D
343D(4K 3)
362D
1.01Y+2Y
1.06Y(fK 1)
1.14y
1.27Y+NY
1.4Y+15Y
1.4Y+15Y
1.4Y+15Y
1.41Y(4K 1)
1.41Y(4K 1)
1.56Y
1.62Y(fK 1)
1.66Y
1.75Y(fk 2)
1.76Y+NY
1.88Y
2.3Y+2Y
2.3Y+2Y
2.35Y
2.38Y
2.39Y
2.39Y
2.73Y(4K 2)

2.79Y

102582273.1B

102582273.1B
102582788.1B

102380789.1B

e v T

182445.SH
137566.SH
137618.5H
252168.SH
137844.SH
137844.5H
252885.SH
196195.SH
185268.SH
175727.SH
175727.SH
115034.SH
115169.SH
188046.SH
188046.SH
250740.SH
149513.5Z
241121.SH
241121.SH
148340.5Z
188353.SH
133570.5Z
136599.SH
133068.5Z
240094.SH
184146.SH
184146.SH
184146.SH
253189.SH
253189.SH
253826.SH
138922.SH
185492.SH
240817.SH
134210.5Z
241030.SH
182987.SH
241834.SH
241922.SH
256648.SH
256724.SH
256724.SH
242576.SH

242869.SH

25 [R5
MTNOOL(Ral K4 4 %
B Iif7)

25 [EHr s ik
MTNOO1(fa it K3 # #t
10U £57)

25 iffl i MTNO15

23 {541 MTNO03B

B CRATHL

)

22 B4 01
22 Rih—
22 A1k 01
23 Hi 03
22 =k vl
22 =k vl
23 202
22 K75 01
22 %# 02
21 ffF] 02
21 ffF] 02
23 4% G2
23 JtH] 01
21 Vg 02
21 P 02
23 JU<x 01
21 iy 02
24 2 H 04
24 %2 H 04
23 174 01
21 1L 7% 02
23 VL% 02
16 H ik 02
21 JLiT. 01
1ERE YKO7
21 5UfR 01
21 HUfR 01
21 UfR 01
23 %t 01
23 % JF 01
24 T 01
23 22 02
22 %% 02
24 [H % 02
25 JE{E Y2
24 %5 01
22 #4510
24 @H§ 04
24 14 C1
24 LI 05
24 JFE 05
24 JFE 05
25 43)1] 02

25 7R % 01

AAA

AAA
AAA

AAA

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

AA

AAA
AAA
AAA
AAA
AAA
AAA
AAA

AA

AAA
AAA
AAA
AAA
AAA

AA

AAA
AA+
AAA
AAA
AAA
AAA

AA

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

AAA

2.08

2.09

2.13

2.07

W% (%)

1.65

2.5

1.54

1.8

1.7

1.7

2.33

2.08

1.73

1.75

1.75

1.63

1.65

1.67

1.67

1.8

1.805

1.75

1.76

1.75

1.64

1.82

1.67

1.86

1.62

1.73

1.73

1.73

2.45

2.45

2.26

1.95

1.64

1.7

2.95

1.88

1.8

2.12

2.18

2.36

2.36

1.85

1.77



2.8Y
2.95Y
2.95Y
2.96Y
3Y
3.98Y
4.26Y
4.36Y

4.47Y+NY(FK 1)

4.64Y+NY(FK 1)
4.67Y

4.75Y

8.65Y

9.38Y (4K 2)

29.86Y

337D(fK 2)

1.67Y

1.71Y(K 1)

1.75Y(4K 2)

1.75Y(4K 2)

2.13Y(4K 2)

2.13Y(4K 2)

3.96Y

3.96Y
25D
25D
66D+5Y
68D+5Y

73D+5Y

257D+NY

259D
262D

309D(fk 2)
1Y+5Y(4K 1)
1Y(4K 1)

1.02Y

1.02Y

1.04Y

1.04Y
1.08Y+5Y
1.08Y+5Y
1.08Y+5Y
1.12Y+5Y(fK 1)
1.12Y

1.21Y+5Y(fK 1)

1.52Y+NY

1.62Y+NY

262500005.1B

243181.SH

243181.SH

524342.5Z

252580014.1B

241053.SH

256036.SH

241931.SH

242208.SH

282580003.1B

242578.SH

134185.52

240660.SH

241980.SH

2580037.1B

032380538.1B

032480235.1B

032400680.1B

032580280.1B

032580280.1B

032480946.18

032480946.18

032480652.18

032480652.18

2228046.1B

2228046.1B

2028033.1B

2028034.1B

2028038.1B

2120014.1B

2328002.1B

212380003.1B

2328012.1B

2120062.1B

2320026.1B

212380008.1B

212380008.1B

212380011.I1B

2328020.1B

2128025.1B

2128025.1B

2128025.1B

2128028.1B

2320041.1B

2128030.1B

2228001.1B

2228011.I1B

25 [ A 2o
01BC

GC &7 02

GC &7 02

25 #7104

25 R Jj fit 01BC
24 4% 01

24 13, 07

24 % K2
HEHL YK16

25 1% N 757Kk BiAit
01

25 HHT G1
25 1M 04
24 T K1
24 )\ J7) K2
25 iE 10

23 Hr i
PPN002

24 =ML H
PPNO04

24 I PPNOO3

25 PRI
PPNOO1

25 PRI
PPNOO1

24 R 2
PPN003

24 & BHIR 2
PPN003

24 A £
PPNOO1A

24 A 2
PPNOO1A

22 FEHRAT 02

22 FEHRAT 02

20 FWHRAT 2%
20 A ERAT — 2 03
20 FERAT 2 01

21 SR ERAT 7K B 15
01

23 MR ERAT /NS
01

23 HEFRATH 01
23 iR AT 01

21 TRARAT 2% 02
23 R RAT

23 224713t 01

23 224713t 01

23 LigEAT R 02
23 EEERAT 02

21 #HAT — 4 01
21 FHRAT — 4 01
21 FHRAT — 4 01
21 W ERAT — 2 01
23 B HUERAT 01

21 ATHAAT 2K

22 WRAEERAT 7k 2215
01

22 LMV ARAT 7Kk Bt
01

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA/AAASt

AAA
AA+
AA

AAA
AAA

AAA

AAA

AA+

AA

AA+

AA+

AA+

AA+

AA

AA

AAA
AAA
AAA
AAA

AAA

AA+/AA

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

AAA

AAA

AAA

1.805

2.01

2.01

2.05

1.88

1.93

2.03

1.88

1.93

2.2

2.16

2.63

2.23

2.22

2.06

1.74

1.95

1.97

1.96

1.96

2.07

2.07

2.5

2.5

1.55

1.55

1.62

1.62

1.62

1.99

1.6

1.62

1.7

1.7

1.67

1.64

1.64

1.67

1.7

1.71

1.71

1.71

1.71

1.675

1.72

1.755

1.745



1.66Y+5Y 2228017.1B 22 BRAEERAT 2 01 | AAA 1.76

1.66Y+5Y 2228017.1B 22 WBAE4RAT — 2% 01 AAA 1.76

1.66Y+5Y 2228017.1B 22 WBAE4RAT — 22 01 AAA 1.76

1.79Y(4K 1) 212400004.1B 24 JEREBAT /M AAA 1.695

1.79Y(4K 1) 212400004.1B 24 JERBAT /M AAA 1.695

1.79Y(4K 1) 212400004.1B 24 JERBAT /M AAA 1.695

1.93Y+5Y 2228039.1B 22 @WARIT 01 | AAA 1.775

1.93Y+5Y 2228039.1B 22 EEAERIT 20 01 AAA 1.77

1.95Y+5Y 2228041.1B 22 RMVARIT =20 01 AAA 1.765

1.95Y+5Y 2228041.1B 22 RMVARIT =20 01 AAA 1.77

1.95Y+5Y 2228041.1B 22 RMVARIT =20 01 AAA 1.77
22 KRBT R

2.13Y+5Y(fK 1) 092280080.1B Aft 01A AAA 1.805
24 24T TLAC JE%

2.14Y+1Y 312410005.1B A% 01A(BC) AAA 1.79
24 24T TLAC JE%

2.14Y+1Y 312410005.1B A% 01A(BC) AAA 1.79

2.15Y+NY({K 1) 092280086.1B 22 AT KB 02 AAA 1.79
24 IRAT /NS

2.38Y(fk 1) 212480073.IB 01 AAA 1.75

2.84Y(4K 2) 332580001.1B 25 TATRHIf5 01BC = AAA 1.7
25 AT R

2.84Y 2528011.1B 01 AAA 1.7
25 34T TLAC JE%

2.93Y+1Y 312510001.1B A% 01A(BC) AAA 1.805
25 34T TLAC JE%

2.93Y+1Y 312510001.1B A1 01A(BC) AAA 1.805
25 384T TLAC JE%

2.93Y+1Y 312510001.1B A 01A(BC) AAA 1.805
25 384T TLAC JE%

2.93Y+1Y 312510001.1B A 01A(BC) AAA 1.805
25 384T TLAC JE%

2.93Y+1Y 312510001.1B A 01A(BC) AAA 1.805

2.96Y 212580015.1B 25 REMRATH 01 AAA 1.815

2.97Y 2520026.1B 25 75 HERAT 01 AAAspc 1.765
23 AT R HE AL

3.29Y+5Y 232380069.1B 02A AAA 1.846
23 FAEEAT K%

3.44Y+5Y 232380089.IB A5 01A AAA 1.875
24 AT R HE AL

3.74Y+5Y(4K 1) 232480008.1B 02A AAA 1.87
24 PLNVAERAT K S5

3.79Y+NY 242480002.1B 01 AAA 1.94
24 PeNVAERAT 2

3.86Y+5Y 232480020.1B A 01 AAA 1.905

3.9Y+NY 242400009.1B 24 RAT KB 02 AAA 1.91

3.9Y+NY 242400009.1B 24 RAT KB 02 AAA 1.93
24 Y B ARAT K S5

3.92Y+NY 242480004.1B 01 AAA 1.98

4Y+NY 242480007.1B 24 TAT/KE5 01 AAA 1.9125

4Y+NY 242480007.1B 24 TAT/KE:5 01 AAA 1.93

4Y+NY 242480007.1B 24 TAT/KE5 01 AAA 1.9325

4Y+NY 242480007.1B 24 TAT/KE:5 01 AAA 1.9325

4Y+NY 242480007.1B 24 T AT K45 01 AAA 1.9325

4Y+NY 242480007.1B 24 T AT K45 01 AAA 1.9325

4Y+NY 242480007.1B 24 T AT K45 01 AAA 1.9325
24 BUINERAT 2%

4.09Y+5Y(4K 1) 232400034.IB A 01 AAA 1.94

4.1Y+5Y 1928020.1B 19 AZIEERAT 20 02 | AAA 1.88
24 AT Ak B3

4.11Y+NY({K 1) 242400016.1B 01 AAA 2.2
24 AT Ak B3

4.11Y+NY({K 1) 242400016.1B 01 AAA 2.2




4.13Y+NY 242400020.1B 24 AT /K S5 01BC | AAA 1.94

4.13Y+NY 242400020.1B 24 AT /KB 01BC | AAA 1.94
24 Y ARAT K B

4.21Y+NY 232480067.1B 02 AAA 1.98
24 Y ARAT K S5

4.21Y+NY 232480067.1B 02 AAA 1.98
24 FRAERAT Ak S5

4.31Y+NY 242400029.1B 02 AAA 2.215
24 FAERAT Ak S5

4.31Y+NY 242400029.1B 02 AAA 2.215
24 FAERAT Ak S5

4.31Y+NY 242400029.1B 02 AAA 2.215
24 FRAERAT Ak S5

4.31Y+NY 242400029.1B 02 AAA 2.22
24 FRAERAT Ak S5

4.31Y+NY 242400029.1B 02 AAA 2.22
24 FRAERAT K S5

4.31Y+NY 242400029.1B 02 AAA 2.22

4.32Y+NY 242480070.IB 24 FRAT/KE:5 01BC | AAA 1.975

4.32Y+NY 242480070.IB 24 FRAT/KE:5 01BC | AAA 1.975
24 B OAT %

4.38Y+5Y 092403004.1B Afit 01A . 1.865
24 B AT R

4.38Y+5Y 092403004.18 A 01A /- 1.865
24 B AT R

4.38Y+5Y 092403004.1B A 01A /- 1.88
24 B AT R

4.38Y+5Y 092403004.18 A 01A /- 1.88

4.38Y+NY 242480082.1B 24 RAT 7K 45 03BC |~ AAA 1.935
24 W RARAT R

4.42Y+5Y 232480098.IB A5 02A AAA 1.9025
24 Wl RARAT R

4.42Y+5Y 232480098.IB A5 02A AAA 1.9025

4.42Y+NY 242480086.1B 24 AT K ELE5 02BC - AAA 1.945
24 Wl RARAT R

4.42Y+5Y 232480098.IB A5 02A AAA 1.925
24 i RERAT R

4.42Y+5Y 232480098.IB A5t 02A AAA 1.925
24 R RERAT R

4.42Y+5Y 232480098.IB A5t 02A AAA 1.93
24 i RERAT %

4.42Y+5Y 232480098.IB A5t 02A AAA 1.935

4.42Y+NY 242480086.1B 24 AT K ZE5 02BC - AAA 1.95

4.42Y+NY 242480086.1B 24 AT K E5 02BC - AAA 1.95
24 AT AL

4.47Y+5Y(4K 1) 232480106.1B 03BC AAA 1.8825
24 AT A

4.47Y+5Y(4K 1) 232480106.1B 03BC AAA 1.8825
24 AT A

4.47Y+5Y(4K 1) 232480106.1B 03BC AAA 1.885
24 BAT YR AR

4.47Y+5Y(4K 1) 232480106.1B 03BC AAA 1.9
24 AT AL

4.47Y+5Y(4K 1) 232480106.1B 03BC AAA 1.895
24 AT AL

4.47Y+5Y(4K 1) 232480106.1B 03BC AAA 1.895
24 AT AL

4.47Y+5Y(fK 1) 232480106.1B 03BC AAA 1.895
24 BAT " HE A

4.47Y+5Y(4K 1) 232480106.1B 03BC AAA 1.895

4.62Y+NY 242580002.1B 25 Hfig 7K 2215 01BC = AAA 1.93

4.62Y+NY 242580002.1B 25 HBfig 7K 2215 01BC = AAA 1.95

4.62Y+NY 242580002.1B 25 HBfig 7K 2215 01BC = AAA 1.955
25 TAT AL

4.64Y+5Y(1K 1) 232580001.1B 01BC AAA 1.8975
25 T4T —RiE A

4.64Y+5Y(1K 1) 232580001.1B 01BC AAA 1.8975




25 TAT AR

4.64Y+5Y(1K 1) 232580001.1B 01BC AAA 1.895
25 TAT % A fik

4.64Y+5Y(1K 1) 232580001.1B 01BC AAA 1.895
25 T2 ARAT K B

4.65Y+NY 242580003.1B 01BC AAA 2.09
25 T2 ARAT K B

4.65Y+NY 242580003.1B 01BC AAA 2.09
25 T2 ARAT K B

4.65Y+NY 242580003.1B 01BC AAA 2.09
25 AT R AR

4.71Y+5Y 232580002.18 01BC AAA 1.885
25 AT B A E

4.71Y+5Y 232580002.18 01BC AAA 1.885
25 AT B AR

4.71Y+5Y 232580002.18 01BC AAA 1.885
25 AT R AL

4.71Y+5Y 232580002.18 01BC AAA 1.905
25 AT R AL

4.71Y+5Y 232580002.18 01BC AAA 1.905
25 AT R AR

4.71Y+5Y 232580002.18 01BC AAA 1.905
25 AT LR AL

4.71Y+5Y 232580002.18 01BC AAA 1.905
25 BT LR AR

4.71Y+5Y 232580002.18 01BC AAA 1.905
25 BT YR AR

4.71Y+5Y 232580002.18 01BC AAA 1.905
25 BT LR AR

4.71Y+5Y 232580002.18 01BC AAA 1.905
25 FAT R AR

4.71Y+5Y 232580002.18 01BC AAA 1.9025
25 AT A

4.71Y+5Y 232580002.18 01BC AAA 1.9025
25 FAT AL

4.71Y+5Y 232580002.18 01BC AAA 1.9
25 AT AL

4.71Y+5Y 232580002.18 01BC AAA 1.9
25 AT "R ARG

4.71Y+5Y 232580002.18 01BC AAA 1.9
25 AT R ARG

4.71Y+5Y 232580002.18 01BC AAA 1.8925
25 PeVAERAT Ak SR

4.79Y+NY 242580007.18 01BC AAA 1.98
25 PeVAERAT Ak SR

4.79Y+NY 242580007.18 01BC AAA 1.98
25 LMV ARAT 7K BE15

4.79Y+NY 242580007.18 01BC AAA 1.9985
25 LMV ARAT 7K BE15

4.79Y+NY 242580007.18 01BC AAA 1.9985
25 LMV ARAT 7K BE15

4.79Y+NY 242580007.18 01BC AAA 1.995
25 LMV ARAT 7K BE15

4.79Y+NY 242580007.1B 01BC AAA 1.995
25 RARIT &K

4.79Y+5Y 232580006.IB A 01 AAA 2.15
25 RARIT %R

4.79Y+5Y 232580006.IB At 01 AAA 2.15
25 RARIT &R

4.79Y+5Y 232580006.IB A 01 AAA 2.1675
25 RAARIT %R

4.79Y+5Y 232580006.IB A 01 AAA 2.1675
25 AR T K B4

4.8Y+NY 242580008.1B 01BC AAA 1.99
25 TAT R Ao

4.8Y+5Y 232580008.1B 02BC AAA 1.89
25 TAT R A5

4.8Y+5Y 232580008.1B 02BC AAA 1.905
25 TAT R A5

4.8Y+5Y 232580008.1B 02BC AAA 1.905




25 TAT AR

4.8Y+5Y 232580008.IB 02BC AAA 1.905
25 TAT — & Al

4.8Y+5Y 232580008.1B 02BC AAA 1.905
25 TAT % A fik

4.8Y+5Y 232580008.1B 02BC AAA 1.905
25 TAT — & A fik

4.8Y+5Y 232580008.IB 02BC AAA 1.9
25 TAT — % A fik

4.8Y+5Y 232580008.1B 02BC AAA 1.9
25 TAT — % A fik

4.8Y+5Y 232580008.1B 02BC AAA 1.89

4.84Y+NY 242580011.IB 25 TAT7/K 45 01BC = AAA 1.955

4.84Y+NY 242580011.IB 25 TAT7/K 45 01BC | AAA 1.955

4.84Y+NY 242580011.1B 25 TAT7/K 45 01BC | AAA 1.955

4.84Y+NY 242580011.IB 25 TAT/K L5 01BC | AAA 1.955

4.85Y+NY({K 1) 242580012.IB 25 @ AT/KEE5 01BC | AAA 1.945
25 RS HRAT — %

4.85Y+5Y(fK 1) 232580009.IB {5 01BC AAA 1.925
25 RS HRAT — %

4.85Y+5Y(fK 1) 232580009.IB {5 01BC AAA 1.925
25 S HRAT — %

4.85Y+5Y(/K 1) 232580009.1B A5t 01BC AAA 1.935
25 S HRAT — %

4.85Y+5Y(/K 1) 232580009.1B A5t 01BC AAA 1.935
25 S HRAT — %

4.85Y+5Y(/K 1) 232580009.1B A5t 01BC AAA 1.935
25 S HRAT — %

4.85Y+5Y(/K 1) 232580009.1B A5t 01BC AAA 1.935
25 FYEHRAT %

4.85Y+5Y(fK 1) 232580009.IB A5t 01BC AAA 1.935
25 FYEHRAT %

4.85Y+5Y(fK 1) 232580009.IB A5t 01BC AAA 1.93

4.85Y+NY(fK 1) 242580012.IB 25 FAT 7K 25 01BC - AAA 1.955
25 AT 2R ARG

4.87Y+5Y (4K 1) 232580012.1B 01BC AAA 1.8825
25 AT AL

4.87Y+5Y(1k 1) 232580012.1B 01BC AAA 1.88
25 AT R AL

4.87Y+5Y(1k 1) 232580012.1B 01BC AAA 1.89
25 AT R AL

4.87Y+5Y(1k 1) 232580012.1B 01BC AAA 1.895
25 AT B ALK

4.87Y+5Y(4k 1) 232580012.1B 01BC AAA 1.8925
25 HAT 2 ARG

4.87Y+5Y(1k 1) 232580012.1B 01BC AAA 1.8925
25 HAT 2 ARG

4.87Y+5Y(1k 1) 232580012.1B 01BC AAA 1.8925

4.88Y+NY 242580017.1B 25 RAT7K 45 01BC | AAA 1.945

4.88Y+NY 242580017.1B 25 RAT7K 45 01BC | AAA 1.96

4.88Y+NY 242580017.1B 25 RAT7K 45 01BC |~ AAA 1.96
25 A HRAT 7K B 15

4.88Y+NY 242580015.1B 02BC AAA 1.995

4.88Y+NY 242580017.1B 25 RAT7K 45 01BC = AAA 1.96
25 A HRAT 7K B 15

4.88Y+NY 242580015.1B 02BC AAA 1.99
25 A ARAT K B A5t

4.88Y+NY 242580015.1B 02BC AAA 1.99

4.88Y+NY 242580017.1B 25 RAT 7K 45 01BC |~ AAA 1.955
25 Vi R ARAT 7K BE A5t

4.92Y+NY 242580019.1B 01 AAA 1.985
25 Vi R ARAT 7K BE A5t

4.92Y+NY 242580019.1B 01 AAA 1.98
25 Vi RARAT 7K B 15

4.92Y+NY 242580019.1B 01 AAA 1.9975
25 Vi RARAT 7K B 15

4.92Y+NY 242580019.1B 01 AAA 2




25 RAT AL

4.93Y+5Y 232580016.1B 01A(BC) AAA 1.89
25 RAT B A E

4.93Y+5Y 232580016.18 01A(BC) AAA 1.89
25 RAT R H AL

4.93Y+5Y 232580016.18 01A(BC) AAA 1.89
25 RAT R H AL

4.93Y+5Y 232580016.1B 01A(BC) AAA 1.9
25 RAT R H AL

4.93Y+5Y 232580016.1B 01A(BC) AAA 1.9
25 RAT B AR

4.93Y+5Y 232580016.18 01A(BC) AAA 1.91
25 RAT B AR

4.93Y+5Y 232580016.18 01A(BC) AAA 1.91
25 RAT B AR

4.93Y+5Y 232580016.18 01A(BC) AAA 1.91
25 RAT L F AL

4.93Y+5Y 232580016.18 01A(BC) AAA 1.8925
25 RAHRAT K B 15

4.95Y+NY({kK 1) 242580022.18 01 AAA 2.24
25 RAHRAT K 815

4.95Y+NY({K 1) 242580022.18 01 AAA 2.24
25 RAHRAT K B 45

4.95Y+NY({k 1) 242580022.18 01 AAA 2.24
25 [AHRAT K 2215t

4.95Y+NY({K 1) 242580022.1B 01 AAA 2.24
25 TAT 4B A sk

5Y+5Y(4K 1) 232580022.1B 03BC AAA 1.89
25 TAT 4k A sk

5Y+5Y(4K 1) 232580022.1B 03BC AAA 1.89
25 TAT 4B A Ak

5Y+5Y(fK 1) 232580022.1B 03BC AAA 1.9025
25 TAT R E AR

5Y+5Y(fK 1) 232580022.1B 03BC AAA 1.9025
25 TAT B AR

5Y+5Y(fK 1) 232580022.1B 03BC AAA 1.9025
25 TAT R E AR

5Y+5Y(fK 1) 232580022.1B 03BC AAA 1.9025

6.08Y+5Y(fK 1) 2128026.IB 21 FBARIT 2% 02 | AAA 1.98
22 RAT R A

7.2Y+5Y 092200009.18 028 AAA 2.02
22 RAT R A

7.2Y+5Y 092200009.18 028 AAA 2.02
23 AT R ARG

7.7Y+5Y 232380007.1B 01B AAA 2.04
23 T B AR

8.28Y+5Y(fk 1) 232380067.1B 03B AAA 2.05
23 AT B AR

8.28Y+5Y(fk 1) 232380067.1B 03B AAA 2.05
24 RAT IR A

8.79Y+5Y 232480012.1B 028 AAA 2.0525
24 RAT IR A

8.79Y+5Y 232480012.1B 028 AAA 2.0525
24 RAT AL

8.79Y+5Y 232480012.1B 028 AAA 2.05
25 RAT AL

9.93Y+5Y(4K 1) 232580017.1B 01B(BC) AAA 2.05
25 %47 TLAC JE%

9.97Y+1Y(fK 2) 312510005.1B A5 01C(BC) AAA 2.045
25 47 TLAC JE%

9.97Y+1Y(4K 2) 312510005.1B AA3 01C(BC) AAA 2.0525
25 %47 TLAC JE%

9.97Y+1Y(4K 2) 312510005.1B Af 01C(BC) AAA 2.05
25 47 TLAC JE%

9.97Y+1Y(4K 2) 312510005.1B A 01C(BC) AAA 2.05
25 47 TLAC JE%

9.97Y+1Y(fK 2) 312510005.1B A 01C(BC) AAA 2.045
25 4T TLAC JE%

9.97Y+1Y(fK 2) 312510005.1B A 01C(BC) AAA 2.04




3 / Derek Huang, Liyuan Zhong, Austin Lin

BR&A: Xiaoting Bu

BB%8: Xiaoting.Bu@cfets-nex.com.cn

TUEN]: AHIPH ERERR S AL ARITEAT (DUR R “ LilgEbrstm” ) 6ifE, B LilgER mTA . REVER], ARFHUMAD NG DR AR, ZHl. g,
KRB HPEA A BRI 5 B 320k B ATTRI BRI A A JLIRIE, (5 BARE AN MR N SAEMER TR BB aUERAE 5 RIS MR ifr . BEiER, AT
VRSN, AT L [ P B AR AT HERZ BOW R, AR S . I R sAERA PR SF BRI BBt R ASxd B AE I AR H PP AT JE 170 51 A BURT RE 51 A (R 2k B ] 4 7K 45

FEAT5AE
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