PEAE
RITEES D

-
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O NEX LtEEm#fEe

[2025-06-25)

B e

A H AT I FE 3653 14 7 RIF I HEAE, W RIIGRIHE 1563 12, 186 (A1 1143 B8 419450 2090 14

[E 53 7 1f 204D 250001 1.35-1.355; 2.67Y 250005 1.405-1.4075; 4.59Y 250003 1.48-1.495; 6.00Y 240013 1.584-1.60; 8.92Y 240011 1.6825-
1.6975; 28.31Y 230023 1.877-1.897.,

I N G G N S

HE H B (%) 1.3525 1.4100 1.4905 1.5800 1.6780 1.9000
4 H B f5i(%) 1.3500 1.4100 1.4950 1.5900 1.6900 1.9199
A7 (%) -0.0025 | 0.0000 0.0045 0.0100 0.0120 0.0199

B eus

4 7R 202D 250301 1.48-1.48;  3.66Y 240203 1.585-1.60;  6.56Y 220205 1.705-1.7225;  9.14Y 240311 1.7675-1.785.

I N N A I

WEHAEE T & Rlfii(%) | 1.4700 1.5850 1.6400 1.7450 1.7690
A HAEETF & @fi(%) | 1.4800 1.5900 1.6425 1.7500 1.7850
A7 (%) 0.0100 0.0050 0.0025 0.0050 0.0160
WE H 15 153 (%) 1.4875 1.5650 1.6000 1.7080 1.7350
4 H BT (%) 1.4875 1.5750 1.6050 1.7225 1.7500
A7 (%) 0.0000 0.0100 0.0050 0.0145 0.0150

B sess

A HERAT R T I A8 BOE BR B LUy, s EEL4E A T 202503 BARR . #53m /7 1HI, 22D 012580709.1B 25 RN/ SCPO03 AAA FAZTE 1.75%

(1.21) , HEHAMRK: 51D 012580255.1B 25 HLX SCP004 AAA RAZTE 1.70% (-0.02) , F4 4. Kim /7, 119D 042480527.1B 24
BEEL CPOO1 AAA FRACHE 1.70% (1.12) , & H4hH4r; 118D 012581039.1B 25 Fifiii/lk SCPO06 AAA FACTE 1.71% (-0.78) , MRATHILHSE. K
U J71Al, 258D 012581458.1B 25 Hi[ SCPO17 AAA FNACHE 1.68% (+1) , fRATHIZAARAT. MUK S, Fu. dKumAKumiss B /g BT,

I - N N N N
AAA 1.75 1.7 1.68 1.72 1.75

AA+ 1.77 1.72 1.74 1.77 1.75
xR R
AA 1.89 1.77 1.79 1.855 1.87
AA- 2 1.95 2.02 2 2.04
AAA 173 2 171 -1 168 0 173 -1 175 0
_ AA+ 172 5 17 2 174 0 176 1 182 -7
SieHamZ 3%t iR
(BP) AA 18 9 179 -2 18 -1 186 -1 186 1
AA- 195 5 195 0 202 0 2 0 200 0

B eu=me

A H B S SR O IE, 1-3 AR EE, 22 )17 IE MTNO03 (AAA, 2.32Y) 7E 1.845%mfitift 1bp £7 B KA; 25 HEHLK MTNOOS (AAA, 2.82Y)
£ 1.82% =it {H 2bp FAT; 25 BEHLEE MTNO02 (AAA, 2.98Y) 1t 1.88%mifiifd 1bp BiA; 3 | 5 MR, 24 &HIEH T MTNOO7 (AAA, 3.82Y) fE 1.93%
A 1bp BAT: 24 HEE MTNO11 (AAA, 4.13Y) FRACHE 1.94%mfh{H 1bp f72 8 25 B sk MTNO02 (AAA, 4.99Y) FRAZHE 1.90% M fitifi 2bp fif



Eo 5Y UL FIHER, 24 IRYIHIEZL MTNOO9B (AAA, 9.35Y) fE 2.33%fh{HAC; 24 =it MTNO10A ( AAA, 18.79Y) HACTE 2.23%(IKfh{H 1bp £
B BMAME, S HPEWEEMERTEY, iBE BT,

I i N AN I N

AAA+ None

AAA 1.8 1.96 2.06 None None

AA+ 1.87 2.05 2.36 None None

AA 1.97 2.29 2.55 None None
AAA+ 1.71 1 1.82 2 1.9 1 2.1 0 None None
S ik 2R AAA 1.79 1 1.93 3 2.05 1 None None None None
(BP) AA+ 186 1 203 2 234 2 None None None None
AA 1.97 0 2.27 2 2.53 2 None None None None

B cus

S HANARRAE ], e, FE, RE, B, BENESS. AR, 25 38 S1 AAA RASTE 1.65%, FE&SEH, BEEEN. 22 Wi

02 AAA JACTE 1.75%, FE43z, PRI SEN. 23 Jl4E 01 AAA UCTE 1.72%, ¥isi, 4 LN W7, 22 56FF 02 AAA BACHE 1.84%, HRAT
SEHY, BB L. 21 FAEE 01 AAA BRATHE 1.75 %, SAESEH, 4L . 23 VL 02 AAA BRASHE 1.97%, FE4szl, HEXN. Kinjm, 24 ikt

K2 AAA FBSTE 2.18, FFPAEH, R4S, 25 WH 05 AAA ST 2.03, 4, BTN, 24 Tk 06 AAA A 2.23, FH4eseH, H4L

No

B aesa

A HARAT RS TR ERIG IR, Wi R ek BAT, 22MIER D SY KATIRB BB AEAN{E+0.25 B, AW BATEAME+1, SLPmsH kS EN
B, WERARAEME2. J7r. BB HARK . 4. FRAMERIT. 25 147 P A 01BC (4.92Y) R AL RATE 1.92% (+0.5) , FE/E7E
1.9175%% 1.9325% (+1.75) Z[0BJE KA, Fi. BATHRESHA TR, e BT, 3y S HARH W%, BECTEAE 25 EH+2.5 2 8.
PREG . JES R B S MEI. Bl s — 8, SRMCHEHEMEEMAE+2 28, EEREEI MRS 5000 21 TRHRIT kS5 01
(348D) £ 1.7275%-1.73% (-0.25) Z [A|#SA KA, M. PREGAIES HAEEM .. Kinrm, 4 HBRASHEK, 7-10Y ARG {E+0.5 B {E+2, 47
HEMFEES 5L, BE&m, R 2EMEREEL 28], BITARES 5000, 24 mR4847 01 (1.92Y) 7 1.75% (+0) % 1.755% (+0.5) Ji&
REE, FeNHATHE RS,

-

JA =R A R N AT R BTy, BRI E AT 3 SV E 3L 0 LA M £ 1 3-5bps (reoffer SOFR+30bps) , 548k 10.5 4F AN HJ e [A] 7k 48
fiti H _Ek2) 0.5pt & 100.5 BT, IFBetE, Hrk RN IRaE 3 IR 78 LA 80 N Lk 5-10cents, b4k, 4.6%UL PP ic 8 F R . &
Wad T, 7.5-9%3 % SOk R g Se g in., =ik, gphidh 2k Bk 0.1-0.2pt, EEENHHZE T2k 0.25-0.5pt.

4 B R A
. REFERE (RIT |, KR
FIRRE REFARS W) PEK (%)
(1]

25 WK AT

7D 012580015.1B SCP001 AA+ 1.91
25 SRl [E

12D 012580078.1B SCP001 AA+ 1.9

20D 012580913.1B 25 7)) SCPO05 | AAA 1.77

22D 012580709.1B 25 FE W% SCPO03 | AAA 1.75

22D 012580709.1B 25 FEfi/Ik SCPO03 | AAA 1.75

22D 012580709.1B 25 ik SCPO03 | AAA 1.75
24 ARIIES

23D 072410267.1B CPO18 AAA 1.7
24 RN

23D 012483808.1B SCP049 AAA 1.8
24 TR FE T

26D 012483395.1B SCP002 AA+ 1.89
24 T

26D 012483395.1B SCP002 AA+ 1.89
24 TN FE BT

26D 012483395.1B SCP002 AA+ 1.89
24 [EREBT A

30D 012483555.1B SCP006 AAA 1.78
25 J3 M R

30D 012580632.1B SCP007 AAA 1.79

30D 012581223.1B 25 HL™ SCPO11 AAA 1.74
24 [EREBT A

30D 012483555.1B SCP006 AAA 1.78
24 [HFETEA

30D 012483555.1B SCP006 AAA 1.78
24 [EREBT A

30D 012483555.1B SCP006 AAA 1.78
25 iR —

41D 012580029.1B SCPOOL(RIZZHE) | AAA 1.77



44D

51D

58D

61D

61D

61D

65D

65D

65D

72D

90D

91D

93D

109D(4K 1)

113D

114D
118D
118D

119D

149D

156D
173D

183D

200D(fA 1)

200D(4K 1)

208D
258D

258D

261D

264D

264D

264D

276D(4K 2)

RIRRE

20D

28D

54D+1Y

012580396.1B

012580255.1B

012581177.1B

012500413.1B

012483763.1B

012483763.I1B

012483785.1B

012483797.1B

012483785.1B

012580094.1B

012580488.1B

012580565.1B

012580161.I1B

012580185.1B

012580315.1B

042480520.1B

012581039.1B

012581039.1B

042480527.1B

012581235.1B

012580846.1B

012500417.1B

042480648.1B

012580921.1B

012580921.I1B

012581016.1B

012581354.1B

012581458.1B

042580138.1B

012581434.1B

012581434.1B

012581432.IB

042580166.1B

102281571.1B

101800055.1B

102382126.1B

25 FiENL
SCP004

25 HL % SCP004

25 HEREIK R
SCPOO3(F}1 i)

25 B i

SCP001
24 PUT.H %
SCP004

24 P HE %
SCP004

24 B
SCP006

24 Wi/INPd SCP004

24 FPU
SCP006

25 HiE =5
SCPOO1(FHI ZE4%)

25 HE# scpoo1

25 wE MR JE
SCP002

25 5 SCPO01

25 B HI
SCP002

25 F1¥H SCP002

24 TR
CP002

25 FA i SCPO06
25 FA i SCPO06
24 HREL CPo01

25 T Bk 55
SCP002

25 5KVLE A
SCP001

25 1L K SCPoo1
24 A5 CP002

25 WK
SCP002

25 AWK
SCP002

25 VLI
SCPOO1(F}E ZE4)

25 BEAZ % SCPO07
25 HL X SCP017

25 EIAZIE
CP0O01

25 FORB A
SCPOO1(FHi! f57)
25 SRR Ay
SCPOO1 (R} 15%)
25 KA
SCP002 (R} 15%)
25 TE L%
CP0O01

RIS CRAT

PLIED

22 HREM
MTNO15(F} 61| 2
#5)

18 PRI 4
MTNO0O01

23 YEdL i
MTNO09

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAAspc

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AA+

1.72

1.7

1.71

1.95

1.77

1.77

1.76

1.76

1.73

1.77

1.77

1.75

1.9

1.95

1.85

1.71

1.71

1.7

1.85

1.76

2.6

1.87

1.86

1.86

1.74

1.71

1.68

2.2

1.82

1.82

1.8

1.81

1.78

1.9

1.87



106D

139D+2Y

139D+2Y

166D

199D+NY(fK 2)

205D

245D

264D

297D+NY(fK 2)

301D

301D

306D

318D(#K 2)

332D(4K 2)

349D

362D

1.03Y

1.14Y+NY({K 1)

1.14Y+NY({K 1)

1.33Y(K 1)

1.55Y

1.61Y

1.62Y(fK 10)

1.68Y(fK 2)

1.69Y

1.69Y

1.76Y

1.92y

1.96Y+NY({K 2)

1.99Y(4K 1)

1.99Y

1.99Y

1.99Y

2.04Y(fK 2)

2.14Y(fK 2)

102481370.1B

102282502.1B

102282502.1B

102383290.1B

102480082.1B

102480158.1B

102100295.1B

102380536.1B

102380915.1B

102100767.1B

102100768.1B

102100838.1B

132380029.1B

102381208.1B

102381353.1B

102582478.1B

102381617.1B

102382090.1B

102382090.1B

102382863.1B

102480095.1B

102480392.1B

102480449.1B

102480550.1B

102280435.1B

102280435.1B

102481300.1B

102281119.1B

102582373.1B

102482397.1B

102482668.1B

102482668.1B

102482668.1B

102482927.1B

102483493.1B

24 =i
MTNOO7

22 TN 7K %
MTNOO1

22 WK E %
MTNO0O01

23 T[T
MTNO15

24 FRAZIH
MTNO0O01

24 HERBHFTH
MTNO002

21 F A Ak
MTNOO1

23 B Eik
MTN0O2

23T
MTNOO1(F} 152
%)

21 I
MTN002

21 7O
MTNOO1

21 BEMIE
MTN002

23 LR Hr
GN001

23 [E=FEEH]
MTNOOSA

23 & PEIE
MTN002

25 i E
MTNO13

23 HoM E 7
MTNO0O01

23 BHER )
MTN002

23 HAEH
MTN0O2

23 Z=AZIH
MTNO0O02

24 B
MTN001

24 JLALHTIX
MTN002

24 HIREE
MTN0O1

28 JL T & TF
MTNOO1

22 WYL AS#
MTNOO1B

22 TR
MTNOO1B

24 JRJH [
MTN001

22 R
MTN0O1

25 R 15 MTNOO5

24 I
MTN002

24 FfEE
MTN0O1

24 R4
MTNOO1

24 FfEE
MTN0O1

24 JREEH
MTNOO1

24 HrAEYH
MTNOO3

AAA

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

1.9

1.82

1.79

1.78

1.91

1.79

1.76

1.72

1.82

1.72

1.72

1.97

1.77

1.78

1.87

1.75

1.77

1.84

1.84

1.84

1.9

1.85

1.9

1.85

1.88

1.88

1.9

1.89

2.76

1.83

1.83

1.83

1.82

1.78



2.2Y(fK 1)

2.25Y

2.25Y(k 1)

2.31Y(fk 1)

2.32Y

2.32Y

2.39Y

2.39Y

2.39Y

2.41Y+2Y(fK 1)
2.42Y
2.42Y
2.42Y

2.42Y

2.52Y(fk 1)

2.54Y(4K 2)

2.54Y(fK 2)

2.56Y

2.75Y+NY

2.75Y

2.89Y(fK 1)

2.89Y(fk 1)

2.91Y

2.91Y

2.91Y

2.98Y

2.98Y

2.98Y

2.98Y

2.98Y

3.33Y

3.82Y

4.01Y

4.07Y

4.25Y

4.56Y

4.68Y

102483985.1B

102400962.1B

102484285.1B

102282256.1B

102282291.1B

102484454.1B

102484920.1B

102484920.1B

102484913.1B

102485053.1B

102485100.1B

102485100.1B

102485100.1B

102485100.1B

102580010.1B

102580043.1B

102580043.1B

102580319.1B

102581302.1B

102581357.1B

102582077.1B

102582077.1B

102582103.1B

102582103.1B

102582103.1B

102582492.1B

102582492.1B

102582492.1B

102582501.1B

102582501.1B

102382794.1B

102481609.1B

102482780.1B

102483082.1B

102484237.1B

102580252.1B

102580860.1B

24 14 MTNOO6
24 [E 5 MTNO04

24 HfEE
MTN0O2

22 [E &% MTNOO3

22 )1l
MTNOO3

24 KK [FE &
MTNOO3

24 B i
MTNOOS

24 T HLVR
MTNOOS

24 K #H
MTNOO03

24 Lk
MTN002

24 "4 MTNOOS
24 "4 MTNOOS
24 "4 MTNOOS
24 "4 MTNOOS

25 ZE 2L A%
MTNOO1

25 X %75
MTNO0O01

25 X 55
MTN0O1

25 H BB
MTN002

25 FE R
MTNOOS8(HE V5 {4
HERR 71 £57)

25 Wi/
MTNOO1

25 A%
MTNO0O02

25 JRACIH
MTNO002

25 S
MTNO004

25 S
MTNO004

25 S
MTNO004

25 fig M
MTN003

25 fig M3
MTN003

25 fig M
MTN003

25 FE M [E %
MTNOOL1(EFIf5)

25 A5 M E 7
MTNOO1(E}HiI %)

23 HEKE
MTNOO3

24 FHEM
MTNOO7

24 X 5T
MTN0O1

24 T
MTN0O2

24 i Xebrte
MTNOO5

25 FigEH
MTNO0O1

25 F1 4 MTNOO2

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAAspc

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

1.78

1.78

1.84

1.84

1.845

1.84

1.99

1.99

1.9

1.82

1.8

1.79

1.79

1.79

1.97

1.95

1.95

1.9

1.91

1.895

1.8

1.8

100

100

100

1.88

1.88

1.91

2.3

2.02

1.99

2.08

1.94

2.02



4.68Y

4.81Y

4.94Y+NY

4.99Y(4K 1)
5.06Y
9.56Y(fK 1)

9.83Y

13.73Y(4K 2)

14.99Y(fK 2)

A B b5 BRAZ

FIRRE

40D

50D
60D(1K 1)
65D
75D+363D
113D
116D(4K 1)
116D(4K 1)
116D(4K 1)
125D
141D
148D
152D
159D+2Y
159D
161D+5Y
167D
170D
218D
218D
218D
227D(4K 2)
248D(1K 2)
263D(4K 1)
341D+2Y
350D
350D
350D
350D
1.03Y
1.07Y
1.09Y+NY
1.11Y+3Y
1.13Y+NY
1.15Y
1.24Y(4K 1)

1.72Y+2Y(fK 2)

1.8Y

1.81Y+1Y(fK 2)

102580875.1B

102581709.1B

102501381.1B

102582545.1B
102580348.1B
102580225.1B

102581808.1B

102480955.1B

102582544.1B

(Ceadie

148009.5Z
175014.SH
185593.SH
137729.SH
252168.SH
242235.SH
240095.5H
240095.5H
240095.5H
137999.SH
175409.SH
240281.5H
252732.5H
114278.SH
114266.SH
149318.5Z
133372.5Z
138709.SH
175721.SH
175721.SH
175721.SH
148179.5Z
138887.SH
175820.SH
115424.SH
188173.SH
188173.SH
188173.SH
188173.SH
185953.SH
251744.SH
188455.SH
152981.SH
115784.SH
241473.SH
134035.5Z

254002.SH

091701003.18

250788.SH

25 HHER
MTN0O1

25 [E X MTN0O01

25 [ EE R
MTNOO3

25 g ek
MTNO002

25 HL XX MTN004
25 fE£FE MTNOO1
25 H XX MTNO19

24 T
MTNOO9A

25 WAL
MTN002B

s CRAT

P
22 )7 )k 04

20 &:F8 04

22 *1iF 05

23 [H A 11
23 [HA 11
23 [HA 11
22 Wit 02
20 %% C1
23 J71E G6
23 GETIk
22 Wi 01
22 1% 05
20 7 4% 02
22 5F %L 02
22 475 10
21 75 C1
21 EFR C1
21 EFR C1
23 [EIE 02
23 IImI, G1
21 HE 01
23 4k 01
21 A 01
21 fA%E 01
21 fAg 01
21 fAg 01
22 IImfit 01
23 &7 K2
21 HHIE Y1
21 HIZ 01
2k T YKO5
24 523 K1
24 [HIE 04
24 [EHE 01

17  EfF A
03

23 %k 02

AA+

AAA

AAA

AAA
AAA
AAA

AAA

AAA

AAA

W

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

AA+

AAA

AA+

2.5

1.99

2.3

1.91

1.9

2.08

2.045

2.22

2.22

1.64

1.76

1.63

1.64

1.98

1.65

1.64

1.64

1.64

1.75

1.69

1.7

2.28

1.84

1.86

1.72

1.84

1.64

1.68

1.68

1.68

1.66

1.81

2.12

1.72

1.75

1.75

1.75

1.76

1.76

1.81

1.74

1.79

1.74

1.69

1.78

2.01

1.87

2.11



1.81Y+1Y(4K 2)
1.88Y
1.92Y
1.97Y

1.99Y

2.04Y
2.17Y+NY

2.4Y

2.4Y
2.5Y+NY(fK 2)
2.7Y

2.8Y

2.83Y
2.84Y+NY
2.84Y+NY
2.92Y+NY($K 3)

2.96Y

2.97Y
2.98Y+NY

3.23Y

3.59Y
3.81Y(4k 1)
3.97Y
4.02Y
4.06Y
4.07Y(4K 1)
4.14Y

4.2y

4.45Y

4.45Y

4.55Y+5Y
4.56Y
4.97Y
8.11Y
8.31Y(fk 1)
8.68Y
9.12Y
9.23Y
9.23Y
9.23Y
9.23Y
9.54Y
9.88Y({K 1)
9.88Y({K 1)
13.71Y
13.88Y

14.77Y

146D

194D

261D

250788.SH

242566.SH

149918.57

115498.SH

163681.SH

252480010.1B

137712.SH

524013.5Z

524013.5Z

242190.SH

250088.5H

242743.SH

524250.5Z

258395.SH

258395.5H

243039.SH

243132.5H

25220009.1B

243184.SH

115916.SH

2280032.1B

240898.SH

148770.5Z

148798.5Z

241213.5H

255345.SH

255556.5H

222701.1B

242095.5H

242095.5H

272500013.1B

2080016.1B

258862.5H

148413.5Z

148476.5Z

148611.5Z

241378.SH

148897.5Z

148897.5Z

148897.5Z

148897.5Z

242254 .SH

242881.5H

242881.5H

148641.5Z

240982.SH

242695.SH

032200283.1B

032380010.1B

032380219.18

23 4k 02
25 ik K1
22 f# 01
23 %1 08
20 & )5 01

24 BUERTH 5t
03

22 {51 v3
24 17 01
24 i 01
24 =R Y1
23 ML 02
25 EHN K3
25 B4 03
25 R Y4
25 KX Y4
25 A Y1

25 J%AZ K1

&I KY13
23 [EF 05

22 ERHAEHIfiR
01

24 Jb#% K1
24 %€ 02
24 K K1
24 FFN K2
24 HRiT] F4
24 37Z 01
22401
24 FHH% 11

24 FE¥L 11

25 R % e

it 01

25 PR NTFBA

#h 7 fit 01
20 #5401
25 F% 01
23 #Ek 10
23 Rk 15
24 R 02
24 77HE K2
24 BEFE K5
24 BEFE K5
24 [RA% K5
24 [RA% K5
25 BT K2
25 1§18 05
25 11 05
24 Rk 06
24 14k 06
25 il 02

22 ko
PPN0O3

23 ZIN kA
PPNOO1

23 HI AL
PPN0O1

AA+
AAA
AAA
AAA

AAA

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

AAA

AAA
AAA

AAA

AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

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

AAA

AA

AAA

AAA

2.11

1.7

1.81

2.14

2.23

1.88

1.87

1.835

1.835

2.13

1.97

1.85

1.69

2.13

2.13

1.97

1.77

191

2.15

1.86

2.18

1.82

2.1

1.92

2.06

1.85

2.07

1.8175

1.91

1.91

2.14

2.68

100

2.29

2.29

2.29

2.18

2.31

2.31

231

231

2.03

2.04

2.03

2.45

2.23

2.23

1.9

1.81

1.84



338D

338D

1.04Y

1.73Y

2.19Y+2Y

2.19Y+2Y

2.19Y+2Y

2.92Y

40D+5Y

40D+5Y
41D
41D
41D
47D+5Y
47D+5Y
47D+5Y
50D+5Y
50D+5Y

50D+5Y

72D

89D+5Y

89D+NY

89D+NY

89D+NY

89D+NY

96D

116D(fK 1)

124D

146D

152D+NY

152D+NY

152D+NY

152D+NY

171D(fK 2)

173D

187D+NY

187D+5Y

305D+NY(fK 1)

340D+NY(4K 1)

032380488.1B

032380488.18

032501041.1B

032280313.18

032480956.1B

032480956.18

032480956.1B

032380474.1B

2028025.1B

2028025.1B

2228046.1B

2228046.1B

2228046.1B

2020044.1B

2020044.1B

2020044.1B

2028024.1B

2028024.1B

2028024.1B

2228049.1B

2028038.1B

2028037.I1B

2028037.I1B

2028037.1B

2028037.1B

2220067.1B

2228051.1B

2220072.1B

2220079.1B

2028052.1B

2028052.1B

2028052.1B

2028052.1B

222280001.1B

222280002.1B

2020093.1B

200219.1B

2128017.1B

2129001.1B

23 KRB
PPN002

23 AU
PPN002

25 stk
PPNOO1

22 HERRE
PPNOO1

24 FE IR
PPNOO1

24 FEPN I
PPNOO1

24 FE IR
PPNOO1

23 K7 PPNOO1

20 Vil RARAT 2
01

20 K ERAT K
01

22 FHRAT 02
22 FHRAT 02
22 PEHRAT 02
20 TURERAT
20 TURERAT
20 "TURERAT 2
20 FEERAT 21
20 HEHRAT 21
20 HEHRAT 21
22 B HRAT SO

G Rbfi 02

20 HPEERAT
01

20 Jt KERAT 7K &

fii

20 J6RARAT 7K 2:

fot

20 Y RARAT 7K 22

i

20 J6RERAT K 2:

fot

22 HLMNERAT A5
01

22 P EZAHRATIM

i

2 EMERAT /MY
157 02

22 {LIMRAT

20 1HFHRAT K ZE

i

20 TE=FEHRAT /K&

fit

20 fH=FARAT 7k 22

fot

20 TE=FEHRAT /K&

fit
22 AT 4t 02

22 HIRERATE 5
01

20 [ JLERAT 7K £

fit
20 [EFF 19

21 S HRAT K &8

fit

21 MRS ER 1T 7Kk 22
15t 01

AAA

AAA

AA

AAA

AA+

AA+

AA+

AA+

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

AA+

AAA/AA+

-—/--

AAA

AAA

1.81

1.81

1.92

1.89

2.01

2.01

2.01

1.98

1.73

1.73

1.63

1.62

1.62

1.77

1.76

1.76

1.73

1.73

1.73

1.46

1.76

1.74

1.74

1.74

1.74

1.61

1.65

1.71

1.62

1.83

1.825

1.825

1.83

1.5

1.71

1.93

1.715

1.725

2.13



23 T ERAT A%

345D 212300002.1B 01 AAA 1.67
23 VLI ERAT Ao

345D 212300002.18 01 AAA 1.675
21 TR AT 7k 48

348D+NY 2128021.1B i 01 AAA 1.73
21 TR ATk 2

348D+NY 2128021.1B f5 01 AAA 1.7275
21 TR AT 7k 4

348D+NY 2128021.1B f5t 01 AAA 1.7275
21 TR ATk 2

348D+NY 2128021.1B f5 01 AAA 1.7275

1.08Y(fK 2) 2320032.I1B 23 EFEARIT 02 AA+ 1.79
23 VLR ERAT A

1.09Y 212300003.18 02 AAA 1.7

1.1Y+NY({K 1)  210316.1B 21 3 16 -/-- 1.77
21 MR REERAT — 2K

1.16Y+5Y(fK 1) | 2128028.1B 01 AAA 1.76
21 MRREERAT — 2%

1.16Y+5Y(4k 1) | 2128028.1B 01 AAA 1.76

1.17Y 2320041.1B 23 FRUARIT 01 AAA 1.715

1.17Y 2320041.1B 23 B LAAT 01 AAA 1.72
23 AR AT

1.24Y 212380019.18 01 AAA 1.74

1.38Y+5Y 2128036.IB 21 FLERAT 0 | AAA 1.82

1.38Y+5Y 2128036.IB 21 “FZHAT 2 AAA 1.82
21 ANV AT Ak 28

1.39Y+NY 2128038.1B f 01 AAA 1.78
21 LRMVARAT 7K B8

1.39Y+NY 2128038.1B f5t 01 AAA 1.78
23 BRI ERAT /M

1.41Y(4K 1) 212380026.1B f 01 AAA 1.75
23 1B BT

1.42Y 212380027.1B 05 AAA 1.73
23 AT

1.42Y 212380027.18 05 AAA 1.73
23 1B R BT

1.42Y 212380027.1B 05 AAA 1.73
21 FH AT Ak 2

1.45Y+NY 2128047.1B 151 AAA 1.8
21 THRIT 2%

1.47Y+5Y 2128051.1B 02 AAA 1.78
22 MR AR AT 7k 22

1.57Y+NY 2228001.1B f 01 AAA 1.795
22 T EAAT K EE

1.84Y+NY 2228029.IB f5t 02 AAA 1.81

1.92Y 2420021.1B 24 FALARAT 01 AAA 1.75

1.92Y 2420021.1B 240 FAARAT 01 AAA 1.75
22 " ARIT %%

2.17Y+5Y 092280069.1B T 01 AAA 1.835
22 W RERAIT =)

2.18Y+5Y(fk 1) = 092280080.1B T 01A AAA 1.835
22 AT K S AR

2.18Y+NY 092280083.1B 01 AAA 1.845
22 AT KB

2.18Y+NY 092280083.1B 01 AAA 1.845

2.49Y 2421021.1B 24 H AT AAA 1.8
22 T MARIT =%

2.51Y+5Y 232280012.1B A 01 AAA/AA+ | 1.88
23 AT R

2.74Y+5Y 232380006.1B 5 01A AAA 1.83
23 BAT YR AR

2.76Y+5Y 232380009.1B % 01A AAA 1.835

2.84Y(fK 5) 2520011.1B 25 IEMARIT 01 AAA 1.9
25 fHF AT

2.91Y 212580012.18 02 AAA 1.82




25 TE=FHRAT

2.91Y 212580012.1B 02 AAA 1.815
23 HRAT K SEAT

2.98Y+NY 242380008.1B 01 AAA 1.87
25 MVERAT S

2.98Y 2528019.IB i 02 AAA 1.695
23 TURERAT K 4

3.04Y+NY 242300001.1B f5 01 AAA 1.92
23 AT R AR

3.33Y+5Y 232380066.1B {7t 03A AAA 1.87
23 TEHAT 2

3.48Y+5Y 232380089.1B HAAT 01A AAA 1.885
24 RAT R A

3.62Y+5Y 232480004.1B 3% 01A AAA 1.87
24 | RARAT A B

3.99Y+NY 242400011.1B f5 01 AAA 1.99
24 | IRARAT K B

3.99Y+NY 242400011.1B f5t 01 AAA 1.97
24 W RARAT

4.14Y+5Y 232480052.1B HAT 01A AAA 1.945
24 VT RARIT %

4.14Y+5Y 232480052.18 H AT 01A AAA 1.925
24 AT K BT

4.18Y+NY 242400020.1B 01BC AAA 1.93
24 T KBRAT 2%

4.46Y+5Y 232480098.18 B ARG 02A AAA 1.96
24 W RARAT

4.46Y+5Y 232480098.1B T 02A AAA 1.96
24 I KBRAT 2%

4.46Y+5Y 232480098.18 B ARG 02A AAA 1.96
24 W RARAT

4.46Y+5Y 232480098.1B T 02A AAA 1.96
24 KRBT 2%

4.46Y+5Y 232480098.18 B AT 02A AAA 1.95
24 W RARAT

4.46Y+5Y 232480098.1B T 02A AAA 1.935
24V RARIT

4.46Y+5Y 232480098.18 B ARG 02A AAA 1.935
24 TR BRAT 2%

4.46Y+5Y 232480098.1B T 02A AAA 1.935
24V RARIT

4.46Y+5Y 232480098.18 B ARG 02A AAA 1.935
24 TR BRAT 2%

4.46Y+5Y 232480098.18 B ARG 02A AAA 1.935
24 AT YR A

4.52Y+5Y(fK 1) | 232480106.1B fit 03BC AAA 1.91
25 TAT R A

4.69Y+5Y(fK 1)  232580001.1B f#% 01BC AAA 1.93
25 TAT %A

4.69Y+5Y(fK 1) = 232580001.18 f3% 01BC AAA 1.93
25 TAT R A

4.69Y+5Y(fK 1)  232580001.1B f#% 01BC AAA 1.9175
25 FAT JUHEAR

4.75Y+5Y 232580002.1B 5 01BC AAA 1.9325
25 BAT YR A

4.75Y+5Y 232580002.1B {3 01BC AAA 1.9325
25 FRAT JUHEAR

4.75Y+5Y 232580002.1B 5 01BC AAA 1.9225
25 FRAT JHEAR

4.75Y+5Y 232580002.1B {3 01BC AAA 1.9125
25 BAT YR A

4.75Y+5Y 232580002.1B 5% 01BC AAA 1.9225
25 FRAT JUHEAR

4.75Y+5Y 232580002.1B {3 01BC AAA 1.9225
25 BAT YR A

4.75Y+5Y 232580002.1B {3 01BC AAA 1.9225
25 FUINERAT 7k 48

4.76Y+NY 242500036.1B fi 01 AAA 2.045



25 VL IRERAT 7k 8

4.8Y+NY(fKk 1)  242580004.1B {5t 01BC AAA 2.03
25 VL IRERAT 7k 8

4.8Y+NY(fK 1)  242580004.1B {5t 01BC AAA 2.03
25 VLR ERAT 7k 8

4.8Y+NY(fK 1)  242580004.1B {5t 01BC AAA 2.03
25 AT 2

4.83Y+5Y 232580006.18 T 01 AAA 2.245
25 AT 2%

4.83Y+5Y 232580006.1B T 01 AAA 2.25
25 AT 2%

4.83Y+5Y 232580006.18 T 01 AAA 2.25
25 TAT xR

4.85Y+5Y 232580008.1B f3% 02BC AAA 1.93
25 TAT 90 A

4.85Y+5Y 232580008.1B {3 02BC AAA 1.915
25 TAT xR

4.85Y+5Y 232580008.1B f3% 02BC AAA 1.9175
25 TAT “J0R A

4.85Y+5Y 232580008.1B f3% 02BC AAA 1.92
25 LAT /KB435

4.88Y+NY 242580011.1B 01BC AAA 1.965
25 LAT /K B4

4.88Y+NY 242580011.1B 01BC AAA 1.965
25 FSRIT %%

4.9Y+5Y(4K 1) | 232580009.1B H AT 01BC AAA 1.945
25 FYSHRIT %

4.9Y+5Y(4Kk 1) | 232580009.18 AT 01BC AAA 1.945
25 FUSRIT %%

4.9Y+5Y(4K 1) | 232580009.1B H AT 01BC AAA 1.945
25 FYSHRIT %

4.9Y+5Y(4Kk 1) | 232580009.18 AT 01BC AAA 1.94
25 FSRIT %%

4.9Y+5Y(4K 1) | 232580009.1B H AT 01BC AAA 1.94
25 AT K B4

4.9Y+NY(fK 1) | 242580012.1B 01BC AAA 1.9675
25 FAT K S

4.9Y+NY(fK 1) | 242580012.1B 01BC AAA 1.9625
25 TAT R A

4.92Y+5Y(fk 1)  232580012.I1B {5t 01BC AAA 1.93
25 T YR A

4.92Y+5Y(fKk 1)  232580012.1B % 01BC AAA 1.9175
25 fRAT K BEAT

4.93Y+NY 242580017.1B 01BC AAA 1.9625
25 FHTARAT Ak 2

4.93Y+NY 242580015.1B f3% 02BC AAA 2.002
25 FHTE ARAT Ak B

4.93Y+NY 242580015.1B {3 02BC AAA 2.002
25 Tl R AERAT 7k 22

4.96Y+NY 242580019.1B f5t 01 AAA 2.02
25 Ji K ARAT Ak Bk

4.96Y+NY 242580019.1B f 01 AAA 2.02
25 Tl R ARAT 7k 42

4.96Y+NY 242580019.1B f5i 01 AAA 2.005
25 T K ARAT Ak B

4.96Y+NY 242580019.1B f5 01 AAA 2.005
25 Tl R ARAT 7k 22

4.96Y+NY 242580019.1B f5i 01 AAA 2.005
25 TH R ARAT 7k 42

4.96Y+NY 242580019.1B f5 01 AAA 2.005
25 [RAERAT Kk 8

4.99Y+NY(fK 1)  242580022.1B fi 01 AAA 2.31
25 FARAT K 4

4.99Y+NY(fK 1) 242580022.I1B f5i 01 AAA 2.3025
23 TAT YR A

7.8Y+5Y 232380016.1B f 01B AAA 2.04
25 AT R A

9.98Y+5Y({K 1) | 232580017.1B {5t 01B(BC) AAA 2.06



25 RAT PR

9.98Y+5Y(fk 1) = 232580017.1B {3 01B(BC) AAA 2.06
25 RAT R A
9.98Y+5Y({k 1) = 232580017.1B {5t 01B(BC) AAA 2.05

W / Derek Huang, Liyuan Zhong, Austin Lin

BK&A\: Xiaoting Bu
R4S - Xiaoting.Bu@cfets-nex.com.cn
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