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[2025-09-22]

B ==

A H AT I & 2405 12 7 K. 3000 12 14 RIFIE R, 1860 2] 2800 12, ¥ [RII4 145 5% 443 4% i) 2605 12..

[E 53 77 1H 122D 250001 1.36; 2.45Y 250005 1.415-1.42; 4.36Y 250003 1.5625-1.57; 6.52Y 250007 1.7125-1.725; 9.69Y 250011 1.784-1.80; 29.61Y
2500002 2.0805-2.0975,

WE H E15i(%) 1.3400 1.4200 1.5800 1.7325 1.8030 2.1020
A H E 5 (%) 1.3600 1.4200 1.5675 1.7200 1.7875 2.0845
A (%) 0.0200 0.0000 -0.0125 -0.0125 -0.0155 -0.0175

T

SRl 7 TH 120D 250301 1.51-1.515;  3.44Y 240203 1.7225-1.725;  6.34Y 220205 1.885-1.89;  9.55Y 250210 1.9340-1.9515.

I O N A O .

WE I E [ I 4 Rl (%) 1.5810 1.7000 1.8000 1.9650 1.9850
A H AE B T 4 il 57 (%) 1.5800 1.6950 1.7850 1.9600 1.9700
A 5(%) -0.0010 -0.0050 -0.0150 -0.0050 -0.0150
WE H 1 153 (%) 1.5580 1.7325 1.7875 1.9500 1.9550
A H FE 151 (%) 1.5575 1.7250 1.7750 1.9350 1.9400
A 5(%) -0.0005 -0.0075 -0.0125 -0.0150 -0.0150
B e

A HAERAT (B J Al T 3 S BTG PR BE LT, e E AR T 202504 JAMR . #0371, 3D 012581554 25 EfESE SCPO08 AAA  1E 1.60%M3C (fiifi-3 fir
B, WATHY IS, 63D 012580516 25 AIIETHL SCP003 AAA TE 1.73%A¢ (ffifE-1 A E) , HATHA RS, KI5,

106D 012581629 25 Y HL /) SCPOOS AAA TE 1.64%HAT (fHfEALE) , HE4HI%A 4, 158D 012582153 25 ¥/~ rhk SCPO08 AAA 7F 1.73%
WAL (fE+1 L8 , e HgAH4E . KimymH, 206D 012582247 25 A il SCPO08 AAA 7E 1.73%/C (ffifE+1 A1 E) , AT HAE4S,

261D 012582235 25 #E#{ SCPO06 AAA 7F 1.80%/&*X (fifH+3 1 E) , WiTHARE. BMAME, S HMEMm. bl &Kz s H W ¥R EF
=Y, B EAT.

I N R O N
AAA 1.63 1.64 1.69 1.73 1.74

AA+ 1.72 1.66 1.74 1.82 1.8
AT R

AA 1.77 1.85 1.81 1.81 1.84

AA- 1.83 1.84 1.95 1.9 1.99

AAA 166 -3 1.65 -1 17 L 172 1 179 -5
Eﬁﬁﬁﬁﬁﬁﬁﬁg AA+ 1.7 2 1.7 -4 1.77 -3 1.8 2 1.81 -1
(BP) AA 179 -2 18 & 184 -3 182 -1 18 0

AA- 182 1 184 0 195 0 19 0 199 0

B o=z



3y L& mfhME 0.3bp 7o A7 A IR R R AE I TE 1.90 Fftir, HME LA . SY L& E BB EL A, AR EG R E+1bp, WASTE 2.045%-
2.06% 2 [H)775)), HME LA . 10y BN FAEERTE 2.36 (+1.92bp) FJE LA 1-3Y, [F4F8ARMIZEAME]Y , 2.07Y 22 FHFrisk
MTNOOA(RE IR LR AL A f57) AE 1.88% (+0.70) , 2.58Y 25 ZR AL MTNOO2 J%7E 1.95% (+0.22) , 2.74Y 25 /K= MTN002 lTE 2.21% (+0.66) . Ji%
LU E B 2.00 DAL, FFEE. BT/ EE. BT AE. 3-8, [FRAFRARBESEMSEM AT, 4.43Y 25 J558 18 MTNOOL(RHIZEHE) mift
2.08% (+0.05) , 4.98Y 25 EHi kK MTN0O02 %7E 2.175% (+1.08) , 3.32Y 24 FH/XIK4E MTNOOL A 7E 2.20% (+0.99) , =N AU 4 F A &%, %
G FER BT, RSN . 5Y+, 8.43Y 24 UEAE B MTNOOGA FTE 2.43% (+2.52) ; 9.71Y 25 [E# % A% MTNOOL(Fa 1t K4 ¥ % £ Wi fk) BAE 2.43%
(+0.76) , AW EEAERLE 2.36-2.43, RIS /e A K EEFLE 2y N, BOCUES BRAEANE-1 B+1, ZFR0. B/ BN E . Bk
5, & HP RIS EM .

I N N N N
1.72 1.92 2.05 2.27

AAA+ None
AAA 1.82 2.07 2.18 None None
“E i
AA+ 1.89 2.32 2.5 None None
AA 2.02 2.44 2.75 None None
AAA+ 1.72 0 1.92 0 2.05 0 2.27 0 None None
5@k A W 2525350 AAA 1.83 -1 2.08 -1 2.19 -1 None None None None
(BP) AA+ 19 -1 232 0 251 -1 None None None None
AA 202 O 245 -1 275 0 None None None None

B cus

TG AR, 4, FF, R, BEWSESS, BEEWRK T, EREDA K. 1ERN, HFEGSCIEMGE-2 £ 4 (36D 20 H
414 1.58) , FEE&E, HES; AEFREGEZ BASAEMEK, e L, e, WWamX 3 EE 1.65-1.76; FNEHIGTS HlAEE2, 1-3
F, FRGRAEMELS (1.81Y 22 )7 /& 02 1.87) , FREEE X, BeL; EHFMGHEZ LI 1.72-2.05, E&ZS5X000; FHIGRAE—#K

(2.15Y 24 E K2 1.785) , &S HIN. 3-54F, HFRGUNTEE (4.67Y+NY 25 Mk Y1 2.38) ; AEEREIRAE— MK, £ NMHE+, ISR
S, RRSE, WS XA EEEAE 1.90-2.06; FHJT A I A (4.83Y 25 SR K2 1.92) . 5Y+, FEH/DER, ZEEMENIT (9.78Y+NY 468
YK15 2.49)

|

A HAUTHR TR IERR, BASPA 3-5Y B KAT kN . WEREE. 1-3 M KIT K EE RS E-2bp B E+1bp 2 0], FERILSE . R,
DUE AR 45 54 . HUTANESR; 3-5 R UK E BB AEANE-1.5bp BIffiff+2bp 2 7], LA FERESE . BMIMANES:, EMEZRIEE . R,
PRI FNES: . 20 TEFEARIT/K S5 (63D+NY) FERLAILE 1.80% (+1.04) , SEREFESFEAT, LHREFES . 22 PAT AT 02A (2.09Y+5Y) EE
FAEAE 1.9% (-0.11) , SERLRARAT. RIGMBE, LAZEGMBEE . 25 MRRIT/KEM6T 02BC (4.68Y+NY) & H ML, ML 2.265% (-
0.58) #2.275% (+0.42) [ALE, EERIE. . SEMEIMHA RSB . H4hH, FERSIEM{E-2bp B {H+2bp, 25 mERTHITH
01BC (2.99Y) THNALE 1.905 (-0.5) , THEEILEMRE HLAFS,

L

JA T k. PR EITHE, R, EARIT 4.5% 0L F2ETOhE. 3% L. ST, IR AR 5 364D B EAR, LT
SrBAROR . PR, iR K 0.25-0.5pt.

A H R RRAZ
FIARH R BEHARFL CRATHIHD WeEE (%)
4D 012580753.1B 25 477 J5) SCP004 AAA 1.67

25 AT ER M SCPOOL (R} 2

4D 012580030.1B P#) AAA 1.7
13D(fk 4) 012580075.1B 25 EAHZZIE SCP001 AAA 2.8
39D 012581930.I1B 25 i F#AEE SCPO09 AA+ 1.87
39D 012581930.I1B 25 i e SCPO09 AA+ 1.87
57D 072410218.1B 24 [EZZ#H % CP007 AAA 1.6
57D 012581212.1B 25 JriJF H /) SCP003 AAA 1.65
66D 012581289.1B 25 JRAZ3E SCP013 AAA 1.63
66D 012581289.1B 25 J3AZ3# SCP013 AAA 1.63
78D 012582179.1B 25 TEHEHTHE SCPO02 AAA 1.64
78D 012582179.1B 25 TEHEHTHE SCPO02 AAA 1.64
79D 012581366.1B 25 [E ZX BEJE SCPO06 AAA 1.64
79D 012581366.1B 25 [E K IR SCP006 AAA 1.64
85D 012581598.1B 25 b5 —% scpPoo1 AAA 1.66
95D 012582191.1B 25 JE [F 57 4% SCP005 AAA 1.67
137D 012581660.1B 25 75 55 SCP005 AAA 1.78
143D 012581246.1B 25 W32 #% SCP013 AAA 1.665
143D 012581246.1B 25 W32 #% SCP013 AAA 1.665
200D 012581923.1B 25 %15 SCP002 AAA 1.84

200D 012581923.1B 25 R 15 SCP002 AAA 1.84



206D
245D

249D

& AR

FIRRH B B CRATHIAM)

29D+NY
31D+NY
43D

43D

122D
129D
129D
138D(fK 2)
158D
160D(fK 1)
160D(fK 1)
176D+NY
200D
206D
207D

210D+2Y

258D+1Y(4K 1)

280D

302D

334D+NY(fK 2)

337D

1.05Y(fK 1)

1.05Y+2Y(fK 1)

1.05Y(fK 1)
1.06Y

1.07Y+NY

1.07Y+2Y(4K 2)

1.08Y+NY
1.08Y+1Y

1.09Y(fK 2)

1.13Y+2Y(4K 1)

1.13Y+NY(/K 1)

1.13Y(fK 1)
1.13Y
1.13Y
1.16Y
1.16Y
1.18Y(fK 2)
1.19Y(fK 1)
1.19Y(fK 1)
1.19Y(fK 1)
1.19Y(fK 1)
1.21Y
1.25Y+2Y
1.29Y+2Y
1.33Y+NY
1.48Y

1.5Y

1.51Y(fK 1)

012582247.1B

012582097.1B

012582131.1B

102282303.1B

102382811.I1B

102002078.1B

102002078.1B

102480254.1B

102100205.1B

102100205.1B

102380151.I1B

102380317.I1B

102380360.1B

102380360.1B

102380545.1B

102380810.1B

102382702.1B

102380909.1B

102380964.1B

102482217.1B

102101222.1B

102381776.1B

102382163.1B

102382235.1B

102382535.1B

102382674.1B

102382535.1B

102382682.1B

102382701.1B

102382726.1B

102382783.1B

102484485.1B

102382828.1B

102382974.1B

102383015.1B

102383013.1B

102383031.I1B

102383031.I1B

102103042.1B

102383095.1B

102383191.1B

102103131.I1B

102103131.I1B

102103131.I1B

102103131.IB

102103187.I1B

102103319.1B

102480025.1B

102480238.1B

102480888.1B

102280609.1B

102280649.1B

25 Z i scPoo8

25 MALI % SCPoo1

25 WG AL scPoo1(RHa )

22 HAR B MTNOOL
23 ;R Fr MTNO02
20 WrREJE MTNOO5
20 WrEEJE MTNOO5
24 RIEFEHAZ MTNOOL
21 A MTNOO1

21 &4 MTNOO1

23TCL ££ MTNOOL (R} ZE )

23 44l MTNOO1
23 M &4 MTNOO1
23 1 &4 MTNOO1
23 52 Zfjii MTNOO1
23 LB MTNOO1
23 32 5€ Tl MTNOO1
23 ML MTNOO2
23 Wi %™ MTN0O2
24 T BT MTNOO4
21 FFIALFE MTNOO1L
23 B4 MTNOOL
23 H17 MTNO10

23 HKICH MTNOO1
23 Joili i1 MTNOO3
23 WIXZ % MTNOO4
23 Joili i1 MTNOO3
23 HRIMIEE MTNOO4
23 JF'HL /) MTNOO1
23 HITE % MTNOO1
23 1 HL# MTN044B
24 A H® MTNOO3
23 TR, MTNOOS
23 FELHAE S5 MTNOO1
23 £y H MTNOO1
23 Ji[ 4N MTNO15
23 Ehe /) MTNO17
23 Ehe /) MTNO17
21 &IEH T MTNOOS
23 Ehe /) MTNO18
23 A MTNOO7
21 A7 MTNOO3
21 A7 MTNOO3
21 A7 MTNOO3
21 P+ MTNOO3
21 VUi STk MTNOOL
21 il =5iE MTNOO7
24 KEHF A MTNOO1
24 YLVEZZ 2 MTNOO1
24 i 1E MTNOO1

22 JfE B A MTNOO1L

22 NI MTNOOL

AAA

AA

AA+

AAA

AAA

AAA

AAA

AA

AA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AA+

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AA+

AA+

AA+

1.73

1.85

1.81

AAA 1.77

1.84

1.64

1.64

1.76

1.78

1.78

1.84

1.77

1.8

1.8

1.82

1.83

1.81

1.86

1.82

1.85

1.86

1.85

1.83

1.84

1.83

1.9

1.81

1.81

1.78

2.36

1.86

1.93

1.85

1.95

1.88

1.88

1.8

1.88

1.84

1.9

1.9

1.9

1.9

1.89

1.79

2.06

1.85

2.2

1.91

1.9



1.51Y(K 1)
1.65Y
1.65Y

1.65Y

1.67Y+2Y

1.67Y+2Y

1.67Y+2Y
1.72Y(4K 2)
1.72Y(4K 2)
1.83Y+NY
1.83Y+NY
1.88Y(4K 1)
1.88Y(4K 1)
1.91Y+NY
1.94Y
1.95Y(4K 1)
1.95Y(4K 1)
1.95Y(fK 1)

1.97Y(4K 1)

2.12Y+NY(4K 2)

2.17Y
2.19Y
2.42Y
2.42Y
2.43Y
2.43Y
2.45Y(fK 1)
2.58Y(fK 2)
2.58Y(fK 2)
2.7Y
2.76Y(fK 1)
2.89Y(fK 1)
3.32Y
3.44Y+NY
3.44Y+NY
3.44Y+NY
3.5Y

3.5Y

3.67Y
3.67Y
4.43Y
8.43Y
8.57Y
28.72Y

28.72Y

4 B Al A5 FRAZ

102280649.1B

102400752.1B

102400752.1B

102400752.1B

102482026.1B

102482026.1B

102482026.1B

102482231.I1B

102482231.I1B

102583007.1B

102583007.1B

102483394.1B

102483394.1B

102483605.1B

101771009.1B

102483985.1B

102483985.1B

102483985.1B

102583855.1B

102484824.1B

102485100.1B

102282605.1B

102580711.1B

102580711.1B

102580794.1B

102580794.1B

102580929.1B

102581771.1B

102581771.1B

102582269.1B

102582597.1B

102583436.1B

102480163.1B

102480617.1B

102480617.1B

102480617.1B

102481094.1B

102481094.1B

102482019.1B

102482019.1B

102000180.1B

102480539.1B

102481556.1B

102482251.1B

102482251.1B

2 B MTNOOL
24 15 E MTNOO1
24 HSE MTNOO1
24 HSE MTNOO1

24 F B3 A) MTNOOL(R} A 22
%)

24 F B3 6] MTNOOL(R} A 22
%)

24 T I A1) MTNOOL(R} A1) 22
%)

24 {1754/ MTNOO1
24 1754t MTNOO1
25 il AREYR MTNOO2
25 il A REYR MTNOO2
24 KA % MTNOO3
24 KA % MTNOO3
24 VAT HEE MTNO12
17 Fr kS 4 MTNOO1
24 -4 MTNOO6
24 -4 MTNOO6
24 "4 MTNOO6
25 il EE MTNO18
24 F T MTNOO1
24 "4 MTNOOS
22 FRIIIHER MTNOO02B
25 [E]{EYE MTNOO2
25 [E]{EYE MTNOO2
25 VL5 5 ™ MTNOO2
25 VL7555 MTNOO2
25 1 [H ki MTNOO1
25 R MTNOO2
25 R MTNOO2
25 HFAZFH BF MTNOO2
25 4% MTN002
HER E MTNOO1
24 J(PK S5 MTNOO1
24 )11+ MTN0OO3
24 )11+ MTNOO3
24 )11+ MTNOO3
24 b4 MTNOO6
24 L4 MTNOOG
24 1R E3HTEE MTNOO2
24 1R =4 MTNOO2
20 [E]$Z MTNOO04

24 B TE R MTNOOGA

24 A ER MTNO11A
24 i MTNOO4B
24 i MTNOO4B

FIRRH B B CRATHMD

32D

36D

36D

65D

148085.52

240112.SH

175326.SH

175326.SH

111100.52

22k C1

23BEHLO2
20 F4: 14
20 F4: 14

20 JI|zZ 01

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA+

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

1.9

1.835

1.835

1.835

2.05

2.05

2.05

2.26

2.26

2.12

2.12

1.96

1.96

2.28

1.98

1.845

1.845

1.845

1.91

2.07

1.87

1.96

1.91

1.91

2.08

2.08

1.94

1.95

1.95

2.18

2.1

2.12

2.2

2.31

2.31

2.31

2.53

2.53

2.25

2.25

2.1

2.43

2.45

2.405

2.405

AAA 1.59

AAA

AAA

AAA

AAA

1.69

1.58

1.58

1.73



85D+2Y
89D(4K 2)
116D

128D

169D

177D
201D+3Y (4K 2)
201D+3Y (4K 2)
213D+NY
261D+3Y
306D(fK 2)
307D(4K 1)
307D(4K 1)
330D
330D
351D
357D
357D
357D
363D(fK 1)
1.04Y+NY
1.08Y
1.14Y
1.17Y
1.24Y+NY
1.24Y+6Y (4K 2)
1.48Y

1.5Y

1.55Y
1.55Y
1.58Y
1.79Y+NY
1.81Y
1.85Y
1.91Y
1.95Y(fK 2)
1.95Y(fK 2)
1.96Y
1.98Y+1Y(fK 1)
2y
2.07Y(fK 2)
2.08Y
2.08Y
2.09Y
2.15Y
2.15Y
2.16Y(K 1)
2.31Y
2.32Y
2.32Y
2.64Y(1K 2)
2.7Y(1K 2)
2.71Y
2.95Y

2.95Y

148158.52

148160.52

114623.S5H

136200.5H

250205.SH

240704.SH

184765.S5H

184765.SH

242845.SH

152180.SH

115618.SH

251541.SH

251541.SH

252059.SH

252059.SH

133652.52

188716.SH

252293.SH

188716.SH

115961.SH

092100012.1B

241804.SH

240179.SH

240303.SH

185147.SH

133735.52

185532.SH

240768.SH

280046.SH

280046.SH

185713.SH

149974.52

149990.52

252480013.1B

241488.SH

255776.SH

255776.SH

152561.SH

243780.SH

143301.SH

241727.SH

255958.SH

255958.SH

137964.SH

241901.SH

241901.SH

241941.SH

242303.SH

242287.SH

133913.52

242617.SH

524290.5Z

243108.SH

243712.SH

243712.SH

22 ) HL 02
22 Hiff 07
23 B 01
16 £k T. 02
23 ik 02
24 LR —

23 Bk 01
23 Bk 01
25 ZH Y2
19 SIS

23 i3 13
23 #7503
23 #7503
23 501
23 501
23 504
21 fTiX 01
23 fiJT 01
21 5fTX 01
237 G2

21 KI5 A 01BC

24 [HF C3
23 K 01
23 142 03
21 Pk Y1
23 J77F 03
22 &f5 01
24 Bk K1
25 7R F2
25 7R F2
22 A4 01
22 [EfE ¥2

22 7k 02

24 5 yH 3 45i 03B

24 [FH% 01
24 Wi 01
24 W3 01
20 LT 15

25 14 G4
17 i1 03
24 % 05
24 %X 03
24 %X 03
22 #2408
24 P [H K2
24 P [H K2
24 f22 C1
25 7 K1
25 2% 01
25 ik K1
25 ZRIE K1
25 ik K1
25 ZR %% 02
25 i 01
25 i 01

AAA
AAA
AAA
AAA
AAA
AAA
AAAspc/AAA
AAAspc/AAA
AAA
AA/AAA
AAA

AA

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

AA

AA

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

AAA

1.65

1.77

1.78

1.65

1.78

1.96

1.85

1.85

2.26

1.79

1.73

2.05

2.05

2.09

2.09

1.88

1.81

1.85

1.81

1.82

2.14

1.74

1.78

1.75

1.88

1.94

1.9

1.72

1.9

1.9

1.94

1.95

1.87

2.13

1.83

2.16

2.16

1.93

1.9

1.85

2.27

2.09

2.09

1.9

1.785

1.785

2.06

1.795

2.05

2.22

1.8

1.91

1.93

2.02

2.02



2.98Y
3.22Y+5Y
3.44Y
3.54Y(fK 1)
3.89Y
4.18Y
4.21Y+NY
4.21Y+NY
4.21Y+NY
4.21Y+NY
4.57Y
4.59Y
4.67Y+NY
6.25Y+5Y
342D(4K 1)
1.23Y
1.3Y+2Y
1.44Y(fK 1)
1.59Y(fK 1)
4.01Y
63D+NY
63D+NY
98D+5Y
322D+5Y
322D+5Y
357D+5Y

1.04Y+NY

1.09Y+5Y(fK 1)

1.09Y+5Y(fK 1)

1.15Y+5Y

1.15Y+5Y

1.18Y+5Y

1.18Y+5Y

1.23Y+5Y

1.24Y+NY(fK 1)

1.26Y+5Y(fK 1)

1.32Y+NY

1.34Y+5Y(4K 1)

1.42Y+NY

1.42Y+NY

1.42Y+NY

1.46Y+5Y

1.48Y+5Y

1.66Y+1Y

1.73Y+5Y

1.75Y+5Y

1.75Y+5Y

1.79Y+5Y

1.85Y

1.92Y+5Y(fK 1)

1.94Y+1Y

1.94Y+1Y

1.94Y+1Y

243805.SH

272380016.1B

253970.SH

254399.SH

255556.5H

256580.SH

282480011.1B

282480011.1B

282480011.1B

282480011.1B

258273.SH

524253.5Z

243019.SH

184167.SH

032380812.1B

032191429.1B

032400577.1B

032480205.1B

032480443.1B

032481013.1B

2028052.1B

2028052.1B

200219.1B

2128025.1B

2128025.1B

2120080.1B

092100012.18

2128032.1B

2128032.1B

2128039.1B

2128039.1B

2128042.1B

2128042.1B

2128051.1B

2120115.1B

2121062.1B

2228001.1B

2228006.1B

2228011.1B

2228011.1B

2228011.1B

2228017.1B

2221010.1B

312410001.1B

2220046.1B

2228041.1B

2228041.1B

092280014.1B

252480013.1B

092280065.1B

312410005.1B

312410005.1B

312410005.1B

25 TE4R G4

23 B R A b 7 fii 01
24 KH7 05

24 Ils~F 01

24 FEZ 01

24 4235 03

24 V22 NF37K 8:45 01
24 V22 NFF7K 8451 01
24 V22 N7k 8:45 01
24 V22 N7k 845 01
25 {L.7° 02

25 4 Gl

25 X%k vl

21 ®#% 02

23 F I PPNOO3

21 ) {E[E 5 PPNOO1

24 KFFH BT PPNOO1

24 Jo#5 7= K PPN0OO1

24 11 )5 4zl PPN0O2

24 +ILAZ % PPNOO3

20 fH AT 7K 245

20 H AT 7K 245

20 EJT 19

21 FWHRAT =2 01

21 #WHRAT =2 01

21 FEHIT =2 01

21 KIRFE AT 01BC

21 XERAT g 01

21 XERAT g 01

21 WP E AT =2 03

21 WP [E AT =2 03

21 POl AT =2 02

21 POl AT =2 02

21 TRHAT =2 02

21 JE T BRERAT 7k 8245t 01
21 JbRUR M 2k

22 M AEERAT 7k 2451 01
22 P EET =2 01

22 AV ARAT 7k 851 01
22 AP ARAT 7k 85t 01
22 AV ARAT 7k 851 01
22 HsEERAT =2 01

22 AR — 2% 01

24 H4T TLAC JEFE AT 01A
22 BT =2 01

22 LT =2 01

22 £l AT =2 01

22 BIRFARAT Z B A 01
24 5 |y P13t 03B

22 TAT Z 2B AL 03A

24 RAT TLAC JEWE A fin
01A(BC)

24 RAT TLAC JEWE A fin
01A(BC)

24 RAT TLAC JEE A fin
01A(BC)

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

AA

AA+
AA+/AAA
AA/AAA
AA+

AAA

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

AAA

AAA

AAA

AAA

2.07

2.47

2.2

2.22

2.24

2.25

2.43

2.43

2.43

2.42

2.45

2.15

2.38

2.31

1.82

2.1

2.27

1.96

2.28

2.43

1.8

1.8

1.65

1.73

1.72

1.8

2.14

1.785

1.79

1.785

1.785

1.8

1.8

1.79

2.03

1.84

1.835

1.81

1.85

1.85

1.85

1.825

1.89

1.82

2.1

1.86

1.86

1.91

2.13

1.8725

1.875

1.875

1.87



24 RAT TLAC JEWE A fin

1.94Y+1Y 312410005.1B 01A(BC) AAA 1.87
2.09Y+NY(fK 1) 092280105.1B 22 7 HUARAT Ak 245t 01 AAA 1.99
2.09Y+5Y 092280108.1B 22 FUT ZRHFE A 02A AAA 1.9
2.09Y+5Y 092280108.1B 22 FUT ZHFE AT 02A AAA 1.9
2.09Y+5Y 092280108.1B 22 FUT ZRHFE AT 02A AAA 1.89
2.09Y+5Y 092280108.1B 22 FUT R FE AT 02A AAA 1.89
2.09Y+5Y 092280108.1B 22 FUT ZHFE A 02A AAA 1.9
2.13Y+5Y(fK 1) 092280131.1B 22 AT R AT 02A AAAspc/AAA 1.895
2.15Y+5Y 092280139.1B 22 SEAT R FE AT 02A AAA 1.8975
2.91Y+1Y(4K 2) 312510012.1B 25 J14T TLAC JEBE AT 02(BC) | AAA 2.04
3.07Y+NY 242380019.1B 23 iR fi 7k B4t 01 AAA 2.05
3.1Y+NY 242380023.1B 23 B R AT Ak 245t 01 AAA 2.23
3.1Y+NY 242380023.1B 23 BT Ak 245t 01 AAA 2.23
3.1Y+NY 242380023.1B 23 B HRAT Ak 245t 01 AAA 2.23
3.22Y45Y 272380016.1B 23 KW A4 784t 01 AAA/AA+ 2.47
3.58Y+5Y(fK 1) 232400013.1B 24 FFARAT AR T 01 AAA 2.475
3.58Y+5Y(fK 1) 232400013.1B 24 EEFARAT AR T 01 AAA 2.47
3.58Y+5Y(fK 1) 232400013.1B 24 FFARAT AR T 01 AAA 2.47
3.6Y+5Y(fk 1) 232400014.1B 24 RAHAT B AR 01 AAA 2.36
3.64Y+5Y 232400018.1B 24 TPEHRAT B fR 01 AAA 2.19
3.75Y+NY 242400011.1B 24 |7 RBAT K Bt 01 AAA 2.205
3.75Y+NY 242400011.1B 24 |7 RBAT K Bt 01 AAA 2.205
3.8Y+5Y 232480035.1B 24 VAT ZHBIARF 01A | AAA 2.205
3.84Y+5Y 232480037.1B 24 AT ZRE A 02A AAA 2.125
3.88Y+5Y 232480050.1B 24 BWARAT BT 01 AAA 2.21
3.88Y+5Y 232480050.1B 24 BWARAT BT 01 AAA 2.21
3.88Y+5Y 232480050.1B 24 BHHRAT QBT 01 AAA 2.21
3.91Y+NY(fK 1) 242400016.1B 24 AT K B:451 01 AAA 2.44
3.91Y+NY(fK 1) 242400016.1B 24 RAHRAT K B:451 01 AAA 2.44
3.93Y+5Y 232480061.1B 24 TAT A7 01A(BC) | AAA 2.12
4.1Y+5Y(fK 1) 232480073.1B 24 TAT B At 02BC AAA 2.135
4.1Y+5Y(fK 1) 232480073.1B 24 TAT B At 02BC AAA 2.1325
4.1Y+5Y(fK 1) 232480073.1B 24 TAT B At 02BC AAA 2.1325
4.1Y+5Y(fK 1) 232480073.1B 24 TAT B At 02BC AAA 2.115
4.12Y+NY 242480070.1B 24 347 7K 813t 01BC AAA 2.245
4.13Y+NY 242400031.1B 24 P BT K B4 01 AAA 2.335
4.13Y+NY 242400031.1B 24 P AT K B4 01 AAA 2.3375
4.13Y+NY 242400031.1B 24 P AT K B4 01 AAA 2.3375
4.13Y+NY 242400031.1B 24 P BT K BT 01 AAA 2.3375
4.13Y+NY 242400031.1B 24 P BT K B4 01 AAA 2.3375
4.13Y+NY 242480081.1B 24 JRINERAT Ak 845t 01 AAAspc/AAspc+ 2.33
4.13Y+NY 242480081.1B 24 JRINERAT k845t 01 AAAspc/AAspc+ 2.33
4.18Y+NY 242480082.1B 24 AT K 845t 03BC AAA 2.215
4.18Y+NY 242480082.1B 24 AT K 845t 03BC AAA 2.23
4.18Y+NY 242480082.1B 24 AT K 845t 03BC AAA 2.23
4.21Y+NY 282480011.1B 24 V- NFF 7K 845t 01 AAA 2.43
4.21Y+NY 282480011.1B 24 V-2 NFF 7K 845t 01 AAA 2.43
4.21Y+NY 282480011.1B 24 V-2 NFF 7K 845t 01 AAA 2.43
4.21Y+NY 282480011.1B 24 V-2 NFF 7K 845t 01 AAA 2.42
4.22Y+5Y 232480098.1B 24 HREBUT ZHBIAGT 024 AAA 2.21
4.22Y+NY 242480086.1B 24 177K 845t 02BC AAA 2.21
4.22Y+NY 242480086.1B 24 177K 845t 02BC AAA 2.21
4.27Y+5Y(4K 1) 232480106.18 24 AT AR 03BC AAAspc/AAA 2.115
4.42Y+NY 242580002.1B 25 HiBfif 7k 23t 01BC AAA 2.22




4.44Y+5Y(fK 1) 232580001.1B 25 TAT 2R ¥ A5 01BC AAA 2.1375
4.44Y+5Y(4K 1) 232580001.1B 25 TAT Z R HE A5 01BC AAA 2.135
4.44Y+5Y(4K 1) 232580001.1B 25 TAT Z R E A5 01BC AAA 2.13
4.44Y+5Y (4K 1) 232580001.1B 25 TAT Z R E A 01BC AAA 2.1125
4.44Y+5Y(4K 1) 232580001.1B 25 TAT Z R HE A5 01BC AAA 2.1125
4.44Y+5Y(4K 1) 232580001.1B 25 TAT Z A5 01BC AAA 2.1125
4.44Y+5Y(4K 1) 232580001.1B 25 TAT Z R HE A5 01BC AAA 2.115
4.44Y+5Y (4K 1) 232580001.1B 25 TAT Z A5t 01BC AAA 2.1225
4.44Y+5Y (4K 1) 232580001.1B 25 TAT Z R HE A5t 01BC AAA 2.125
4.44Y+5Y (4K 1) 232580001.1B 25 TAT Z At 01BC AAA 2.13
4.45Y+NY 242580003.1B 25 V2247 7k 843t 01BC AAA 2.345
4.45Y+NY 242580003.1B 25 V2247 7k 845t 01BC AAA 2.345
4.45Y+NY 242580003.1B 25 V2247 7k 845t 01BC AAA 2.345
4.51Y+5Y 232580002.1B 25 FAT A 01BC AAAspc/AAA 2.1375
4.51Y+5Y 232580002.1B 25 @AT A 01BC AAAspc/AAA 2.1375
4.51Y+5Y 232580002.1B 25 @AT A 01BC AAAspc/AAA 2.1325
4.51Y+5Y 232580002.1B 25 AT A 01BC AAAspc/AAA 2.12
4.51Y+5Y 232580002.1B 25 FAT A 01BC AAAspc/AAA 2.1175
4.51Y+5Y 232580002.1B 25 AT U HE AR 01BC AAAspc/AAA 2.1225
4.56Y+NY(fK 1) 242580004.1B 25 VLIRAT 7k 8245t 01BC AAA 2.3
4.56Y+NY(fK 1) 242580004.1B 25 VLT 7k 8245t 01BC AAA 2.3
4.59Y+NY 242580007.1B 25 X047 7k 845t 01BC AAA 2.265
4.59Y+NY 242580007.1B 25 X0V 4T 7k 845t 01BC AAA 2.265
4.59Y+NY 242580007.1B 25 X047 7k 845t 01BC AAA 2.265
4.59Y+NY 242580007.1B 25 Xl 4T 7k 8245t 01BC AAA 2.265
4.59Y+5Y 232580006.1B 25 AT B AL 01 AAA 2.435
4.59Y+5Y 232580006.1B 25 RAEHRAT B AL 01 AAA 2.43
4.6Y+NY 242580008.1B 25 FA R RAT Ak 25t 01BC AAA 2.27
4.6Y+NY 242580008.1B 25 FA R RAT Ak 23t 01BC AAA 2.265
4.6Y+NY 242580008.1B 25 FA R RAT Ak B2t 01BC AAA 2.2625
4.6Y+5Y 232580008.1B 25 TAT 4B At 02BC AAA 2.135
4.6Y+5Y 232580008.1B 25 TAT 4B At 02BC AAA 2.1225
4.64Y+NY 242580011.1B 25 1477k 813t 01BC AAA 2.22
4.65Y+5Y (4K 1) 232580009.1B 25 B HUT Z BT AT 01BC | AAA 2.23
4.67Y+5Y(4K 1) 232580012.1B 25 W4T K B 01BC AAA 2.1375
4.67Y+5Y(fK 1) 232580012.1B 25 HAT R B AT 01BC AAA 2.1125
4.67Y+5Y(fK 1) 232580012.1B 25 HAT R B AT 01BC AAA 2.115
4.67Y+5Y(fK 1) 232580012.1B 25 HAT R B AT 01BC AAA 2.1225
4.68Y+NY 242580015.1B 25 AR AT Kk 815t 02BC AAA 2.275
4.68Y+NY 242580015.1B 25 AR AT Kk 813t 02BC AAA 2.275
4.68Y+NY 242580015.1B 25 AR AT Kk 815t 02BC AAA 2.27
4.68Y+NY 242580015.1B 25 F R ARAT Ak B3t 02BC AAA 2.27
4.68Y+NY 242580015.1B 25 F R ARAT Ak B3t 02BC AAA 2.27
4.68Y+NY 242580015.1B 25 FA R ARAT Ak B3t 02BC AAA 2.27
4.68Y+NY 242580015.1B 25 F R ARAT Ak B3t 02BC AAA 2.27
4.68Y+NY 242580015.1B 25 AR AT Kk 815t 02BC AAA 2.265
4.68Y+NY 242580015.1B 25 AR AT 7k 815t 02BC AAA 2.265
4.68Y+NY 242580015.1B 25 FA R HRAT /K B2t 02BC AAA 2.265
4.68Y+NY 242580017.1B 25 4T 7K 845t 01BC AAA 2.215
4.72Y+NY 242580019.1B 25 VR BT K 845t 01 AAA 2.28
4.72Y+NY 242580019.1B 25 VR BT K 845t 01 AAA 2.275
4.73Y+5Y 232580016.1B 25 RAT R FE A 01A(BC)  AAA 2.1275
4.8Y+NY 242580026.1B 25 VR BT K 845t 02 AAA 2.275
4.81Y+NY 242580027.1B 25 M ERAT K 845t 01 AAA/AA+ 2.385
4.81Y+NY 242580027.1B 25 M ERAT K 845t 01 AAA/AA+ 2.385




4.84Y+5Y 232580024.1B 25 AT ZZRBALT 02A(BC) | AAA 2.115
4.97Y+NY 242580038.1B 25 PV ERAT 7k 8243t 02BC AAA 2.33
4.97Y+NY 242580038.1B 25 PV ERAT 7k 8245t 02BC AAA 2.33
4.98Y+NY 242580042.1B 25 TUAAT K 845t 01 AAA 2.36
4.99Y+5Y 2028035.1B 20 R ERAT — 2% 04 AAA 2.24
4.99Y+NY 242580041.1B 25 St KARAT 7k 245t 01 AAA 2.355
4.99Y+NY 242580041.1B 25 St KARAT 7k 245t 01 AAA 2.35
4.99Y+NY 242580041.1B 25 St KERAT 7k 245t 01 AAA 2.35
4.99Y+NY 242580041.1B 25 St KERAT 7k 245t 01 AAA 2.35
4.99Y+NY 242580041.1B 25 St KERAT 7k 245t 01 AAA 2.35
4.99Y+5Y 232580035.1B 25 RAT ZRFE AT 03A(BC)  AAA 2.195
4.99Y+5Y 232580035.1B 25 RAT R HE AT 03A(BC)  AAA 2.2
9.73Y+5Y(4k 1) 232580017.1B 25 RAT A5t 01B(BC) AAA 2.41
9.73Y+5Y(fK 1) 232580017.1B 25 RAT R FE AT 01B(BC) | AAA 2.41
9.84Y+5Y 232580025.1B 25 RAT AT 02B(BC) | AAA 2.405
9.84Y+5Y 232580025.1B 25 RAT AT 02B(BC) | AAA 2.405
9.84Y+5Y 232580025.1B 25 RAT AT 02B(BC) | AAA 2.405
9.84Y+5Y 232580025.1B 25 RAT AT 02B(BC) | AAA 2.41

T / Derek Huang, Liyuan Zhong, Austin Lin

BK&AA: Xiaoting Bu

ME45: Xiaoting.Bu@cfets-nex.com.cn
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