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Shanghal CFETS NEX international Money Broking

[ 2025-03-10])

B e

A HRATIFRE 965 14 7 RIIIERIAHERAE, B EIEEIY] 970 44, TE[RI AR5 545 %8 5 12

[E 53 /7 1H 311D 250001 1.565-1.585; 2.96Y 250005 1.58-1.605; 4.88Y 250003 1.6425-1.675; 6.29Y 240013 1.755-1.785; 9.21Y 240011 1.77-
1.8025; 28.6Y 230023 2.033-2.0725.

WE H E15i(%) 1.5750 1.5700 1.6625 1.7700 1.8400 2.0975
A H E 5 (%) 1.5750 1.6100 1.6700 1.7825 1.8600 2.1100
A (%) 0.0000 0.0400 0.0075 0.0125 0.0200 0.0125

L

LRl 77 TH 309D 250301 1.68-1.70;  3.96Y 240203 1.74-1.77;  6.24Y 210210 1.895-1.92;  9.44Y 240311 1.95-1.97.

I O O RN O S

W 1 [ 4 Rl % (%) 1.7000 1.7750 1.8200 1.9300 1.9500
A H AR E I 4Rl 51 (%) 1.6975 1.7750 1.8500 1.9600 1.9725
A E(%) -0.0025 0.0000 0.0300 0.0300 0.0225
WE H 1 153 (%) 1.6900 1.7550 1.7200 1.9050 1.8050
A H [E 5 (%) 1.6900 1.7600 1.7300 1.9300 1.8275
A 5(%) 0.0000 0.0050 0.0100 0.0250 0.0225
B e

A BT R FE A T3 S #e B B A B Rl , posg E B4R TR T 202502 R . w71, 18D 012482613.1B 24 HHZAZH: SCP002 AAA HAZTE 1.98%
(-1.09) , 4T, 31D 012580132.1B 25 KK Hi SCPO01 AAA [RAZTE 2.09% (+6.48) , HMATHIZABRIA . rhKdm J7TH,

123D 012580184.1B 25 JEJRHE /7 SCPO01 AAA JAZTE 2.07% (-0.24) , ARATHIZAFE4:; 163D 042480489 24 L[ CP021 AAA JRAZTE 2.06%
(+1) , HUTHAHAT . KU1, 242D 012580546 25 WiAZH% SCPO09 AAA JRATTE 2.07% (+1.75) , HTHIZIE4; 317D 042580052 25 4
FFIME CPO01  AAA JRACHE 2.16% (-0.5) , RATHAES . SRS, fin. PRmEAKERIEE H N E/NME AT,

IIIIIIWHIIWllﬁﬂllﬁﬂllﬂlllllll

AA+ 2.2 2.22 2.15 2.18 2.18
AT R

AA 23 2.2 23 2.23 2.22

AA- 2.4 2.4 26 2.44 25

AAA 215 6 211 -3 208 8 204 4 211 2
Sk WS A R AA+ 213 7 2165 6 21 5 266 -48 265  -47

(BP) AA 23 0 221 -1 218 12 228 5 2.1 12
AA- 22 20 235 & 227 33 226 18 23 20

B oeu=e

A A AR EREONEIR, 1-3 FRmT R, 24 KK H MTNOOS (AAA, 2.30Y) 7E 2.11%H{EALE Ac: 22 HidiH MTNO20 (AAA, 2.34Y) 7E
2.12% =l ME 1bp (L EALAE; 24 734208 MTNO13 (AAA, 2.77Y) 1t 2.15% it fE 2bp FA; 3 B 5 4EHARR, 24 ZBEHE MTNOO5 (AAA, 3.99Y) 7E 3.02%
EdE 1bp AAZ: 24 FFHL MTNOO4 (AAA, 4.03Y) JRASTE 2.21% = {d1H 4bp AL E ; 24 V4 MTNOO1 (AAA, 4.05Y) RACTE 2.23% i {ti{H 6bp LB . 5Y
K UL EIBR, 25 HLX MTNOO8 (AAA, 5.36Y) 7E 2.23%fh{H 4bp i3S : 24 E K MTN002 ( AAA, 9.35Y) JACTE 2.35% 11 1bp LB . SAAT
5, S HP R AT,



I N AN AN O N

AAA+ None
AAA 2.15 2.21 2.3 None None
ARG
AA+ 2.25 2.39 2.62 None None
AA 2.36 247 2.93 None None
AAA+ 2.03 2 2.11 2 2.19 4 2.2 3 None None
S A2t iR AAA 2.14 1 2.2 1 2.27 3 None None None None
(BP) AA+ 224 1 237 2 259 3 None |None None None
AA 2.35 1 247 0 291 2 None None None None

B cum

A H AN A M, 4, FE, RS, BEMSE S5, R, 22 £ 04 AAA IRASTE 2.11%, 4z, HEE TN 22 TH G1 AAA RATE
2.16%, i, FRIFSEN. 24 FAE 01 AAA RRAETE 2.21%, FRIASEH, FESSEN. BT, 24 #4501 AAA BUACTE 2.25%, Ha4szth, L.
21 B2 01 AAA JSZTE 2.29%, FE&SEH, REEEAN. 23 JLJR 01 AA+ S TE 2.40%, ZridviiE e, WATEN. Kin/7ii, 25 Wit K2 AAA BASTE
2.42%, 1REGSEH, fREESEN. 25 IRk 03 AAA BACTE 2.50%. 24 €15 04 AAA R3S TE 2.83%.

A HHAT R RASTER, WHEEY, BACLA 3-5Y HIKAT KN T 1-3 I KAT K F B RUSEAGE Bk +4bp 2 0], FERESE . HATHHES

Heh R e BERAARAT; 3-5 M0 K BB E R E+Sbp 2 8], 2t EZLEM . ES. BRATAES, EREERIES. E&MEM. 20 T

FIERAT —4% 01 (198D+5Y) bEAFJepiAifE 2.13% (+1) , FNFUWE TAT, ZEMASAEME 2.12, LRFELEUT, KM FELIE. 21 @BEREIT =%

01 (1.42Y+5Y ) R RZEMZAE 2.12% (+1.52) , LR FERUEFMIESE, LM EERREMES . 25 TAT ZHTTAM 01BC (4.98Y+5Y) 4 H ALK

% FERASAE 2.2% (+1.25) F]2.235% (+4.75) 8, FEEEE. BITHAUES . REMREK. MEH, FERSSEMERNEabp, 23 Rk
BT =6 (1.24Y) FERRAAE 2.01% (+1.27) , FEEHITHARSE.

B =

Efn EABONEY, THWEBE R, 2Bk, BRI, FEHES HEA i, MEER 1 FELNFSFRFEE TR 745548 IR
B, TOORA T S OB R R UHET I, SR BRI — Uk, 2-3 IR TF R ARAT i X IR 7E 5.3%-5.4%/5.0%-5.1% . % 7T, TN
AAA TP FRAR I3 s Ot T SR B, (B E /D& AA+TPFRARLR TR . M= hiedk, . iRt /Mg ik 0.25-0.5pt, Fi%d. Jiik[EI¥E 0.25-

0.5pt.

4 H S RhpAT
012481944.1B 24 1 f SCPO03
16D 012484022.1B 24 K JE4E SCP0O05 AAA 1.92
16D 042480173.1B 24 N2 cpool AA+ 2.25
16D 042480173.1B 24 N2 cpool AA+ 2.25
17D 042480177.1B 24 3% =7 CP001 AA 2.25
18D 012482613.1B 24 A2 $ SCP002 AAA 1.98
28D 012482105.1B 24 H%[E §F SCP004 AAA 2.15
29D 012483234.1B 24 X5 E % scpoo3 AA+ 2.2
31D 012580132.1B 25 KJ# K HL SCP001 AAA 2.09
36D 012482201.1B 24 1L scpoo4 AA 2.3
51D 012482350.1B 24 JiH K 514 scpoo4 AAA 2.1
51D 012482350.1B 24 JiH K 514 scpoo4 AAA 2.1
71D 042480376.1B 24 H [ CP014 AAA 2.07
84D(fk 1) 072410236.1B 24 B35 ESF CPO04 AA+ 2.21
86D 012580573.1B 25 HLEEH ™ SCP001 AAA 2.35
105D 012483207.1B 24 fi 4+ SCpPoo7 AAA 2.14
123D 012483306.1B 24 FE2LIRIEF SCP004 AA+ 2.23
123D 012580184.1B 25 Je ik 7] scpoo1 AAA 2.07
125D(fk 1) 012483279.1B 24 JEE [E#% SCP002 AA+ 2.3
125D(fAK 1) 012483279.1B 24 JEE [E#% SCP002 AA+ 2.3
155D 012580352.1B 25 F 7K 5% SCPoo1 AA+ 2.3
155D 012580359.1B 25 HIREZ SCP002 AAA 2.09
163D 042480489.1B 24 H1[% CP021 AAA 2.06
163D 042480489.1B 24 H[% CP021 AAA 2.06
163D 042480492.1B 24 H[% CP022 AAA 2.06
163D 042480492.1B 24 H[% CP022 AAA 2.06



163D
173D(4K 2)
176D
176D
187D(4K 2)
198D
226D
241D
242D
242D
252D
317D
339D

351D

A H PR
FIRRH

18D
18D

24D

24D

31D
42D+2Y
46D

46D

51D

63D

78D
99D+2Y
104D(fk 1)
126D+NY(fK 1)
134D+NY
134D

134D
136D+3Y
140D+2Y
148D

154D
154D+1.99Y
162D

162D
168D+2Y
168D

179D

190D
194D(fK 2)
222D(fK 2)
231D+NY(fK 2)
235D

235D
269D+NY
281D

309D

318D+NY

042480489.1B

012580529.1B

012580572.1B

012580572.1B

042480465.1B

012580484.1B

042480527.1B

012580545.1B

012580546.1B

012580546.1B

012580437.1B

042580052.1B

042580068.1B

042580093.1B

102000425.1B

102280640.1B

102280640.1B

102000580.1B

102000583.1B

102380813.1B

102280841.1B

102280929.1B

102280929.1B

102000920.1B

102000987.1B

102281142.1B

102281315.1B

102281357.1B

102281536.1B

102281602.1B

102281596.1B

102483069.1B

102381789.1B

102281661.1B

102001467.1B

102281758.1B

102381989.1B

102001559.1B

102001559.1B

102200205.1B

102281916.1B

102282028.1B

102282089.1B

102282107.1B

102282273.1B

102200251.1B

102282416.1B

102282416.1B

102383236.1B

102002303.1B

102380067.1B

102480242.1B

24 FLM CP021

25 YL75 =F}F SCPoo1
25 KB 7K 5% SCP002
25 KB 7K 5% SCP002
24 EE R CPO11
25 75 F1 5% SCP002
24 I CPo01

25 WA $% SCP008
25 WiAZ $% SCP0o09
25 WA $% SCP009
25 fe i Hri SCPo02
25 Ak CPOO1

25 %15 CPo01

25 75561 CP001

20 7 & E {5 MTNOO3
22 #F] MTNOO1

22 #F] MTNOO1

20 JLZIT. MTNOO2
20 jfi 18 MTNO01B
23 THEAZ R MTNOO1
22 5 H¥d% MTNOO1
22 /K KA H MTNOO2
22 /K KA H] MTNOO2
20 [#]%Z iz MTN0OO1
20 JEHAiE MTNOO2
22 HE RS MTNOOL
22 BRE B3 MTNOO1
22 HEERAZ$ MTNOO2
22 FIFEI AL MTNOO1

22 S IE MTNOO6

22 75 [E{5 MTNOO3 (5 7)

24 FLBZE 1@ MTNOO1
23 48k MTNOO3
22 Y 2L MTNOO3
20 “FTi K i MTNOO1
22 AhEiHfe MTNOO2
23 H R MTNOO2
20 7 K MTN0O2
20 7 K & MTN0O2
22 If YTk & MTNOO2
22 il MTNOO2
22 b7 4k MTNOO2
22 Bl & MTNOO1
22 &FHE % MTN0O1
22 ZEX4I A% MTNO02
22 A% MTNOO3
22 fEREHTHE MTNOO1
22 fEREHTHE MTNOO1

8 IH MTNOOS
20 J1|k#% MTNOOS
23 1M & T MTNOOL

24 M E MTNOO1L

AAA
AAA
AA
AA
AA
AAA
AAA
AAA
AAA
AAA
AA
AAA
AAA

AA+

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

AAA

2.05

2.15

2.29

2.29

231

2.22

2.06

2.07

2.07

2.07

2.31

2.16

2.55

2.33

2.09

2.09

2.15

2.28

2.22

2.13

2.3

2.3

2.22

2.25

2.25

2.3

2.36

2.42

2.27

2.11

2.53

2.29

2.3

2.32

2.14

2.3

2.45

2.45

2.29

2.59

2.2

2.32

2.16

2.29

2.33

2.1

2.1

2.27

2.12

2.26

2.25



335D(fK 1)

361D

1.02Y
1.02Y+NY
1.04Y
1.04Y
1.05Y(4K 2)
1.08Y+NY
1.14Y
1.19Y+NY
1.19Y+NY
1.35Y+NY
1.41Y
1.41Y
1.41Y
1.44Y
1.44Y
1.46Y

1.46Y

1.49Y+NY(fK 1)

1.52Y
1.52Y
1.61Y

1.7Y

1.7Y

1.7Y

1.84Y
1.86Y
1.91Y+2Y
2.05Y(fK 1)
2.05Y(fK 1)
2.05Y(fK 1)
2.08Y(fk 2)
2.08Y(fk 2)
2.08Y(fK 2)
2.08Y(fK 2)
2.12Y
2.12Y
2.13Y
2.13Y
2.13Y
2.13Y

2.2Y

2.27Y
2.3Y(K 2)
2.3Y(K 2)
2.3Y+2Y
2.3Y(fK 1)
2.34Y
2.35Y
2.39Y
2.39Y(4K 2)
2.39Y(4K 2)

2.39Y(4K 2)

102100270.1B

132380014.1B

102380586.1B

102380545.1B

102380677.1B

102380677.1B

102380716.1B

102481206.1B

102100881.I1B

102381195.1B

102381195.1B

102381689.1B

102381961.I1B

102381961.I1B

102381961.I1B

102382060.1B

102382060.1B

102382229.1B

102382229.1B

102101801.I1B

102101887.I1B

102101887.I1B

102102089.1B

102383095.1B

102383095.1B

102383095.1B

102480098.1B

102480213.1B

102480462.1B

102481262.1B

102481262.1B

102481262.1B

102481395.1B

102481395.1B

102481395.1B

102481395.1B

102481650.1B

102481650.1B

102481828.1B

102481828.1B

102481828.1B

102400742.1B

102400772.1B

102482311.1B

102482750.1B

102482750.1B

102400835.1B

102482805.1B

102281548.1B

102483046.1B

102483243.1B

102483280.1B

102483278.1B

102483278.1B

21 #5 MM & MTNOO1

23 feH /7 GNOO1B

23 A AEYE MTNOOL(FHi 22

i)

23 152 —fjji MTNOO1
23 Jb#% MTNOO1

23 Jb#% MTNOO1

23 45 B H MTNOO1A
24 i EE MTNOO3
21 i K MTNOO1
23 A% MTNOO4
23 A% MTNOO4
23 BkPE 2218 MTNOO1
23 FHF] MTNOO1 (R} Z24E)
23 FHF] MTNOO1 (R} Z24E)
23 HF] MTNOO1 (R} Z24E)
23 #H AR 4 MTNOO1
23 #H FlIA 4 MTNOO1
23 4NHE MTNO02

23 A MTNOO2

21 A MTNOO2B
21 32 5€ Tl MTNOO1
21 32 5€ Tl MTNOO1
21 [ =5 3E MTNOO7
23 & HEHL /7 MTNO18
23 & REHL /7 MTNO18
23 & REHL /7 MTNO18
24 ZR77 %3 MTNOO1
24 MEZZ[H 2 MTNOO1
24 AL MTN0O2
24 NI FE MTNOO1
24 NI FE MTNOO1
24 I FE MTNOO1
24 FLHIHEE MTNOO1
24 FLHIEE MTNOO1
24 FLHIEE MTNOO1
24 S5 ET MTNOO1
24 MEFEH K MTNOO1
24 MEFH K MTNOO1
24 "4 MTN002

24 "4 MTN002

24 "4 MTN002

24 a2 Bl MTNOO1
24 FEBEHTI MTNOO1A
24 HE I MTNOO2
24 F AL MTNOO7
24 F AL MTNOO7
24 ] [EH MTNOO1
24 K JE K H MTNOO5
22 HrEZ MTNO20

24 [E H5 MTNOO1

24 54T MTNOO3
24 S HFT MTNOOL
24 F1EFF MTNOOL

24 F#E R MTNOO1

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AA+

AA+

AA

AA

AA

AA

AA

AA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AA

AAA

AAA

2.23

2.22

2.65

2.29

2.12

2.12

2.32

2.26

2.25

2.25

2.25

2.27

2.3

2.3

2.3

2.35

2.35

2.21

2.21

2.16

2.21

2.21

2.15

2.3

2.3

2.3

2.37

2.32

2.42

2.45

2.45

2.45

2.42

2.41

2.41

2.4

2.46

2.45

2.1075

2.1075

2.1

2.31

2.48

2.14

2.17

2.16

2.31

2.11

2.12

2.12

241

2.45

2.18

2.17



2.39Y(4K 2) 102483278.IB 24 F13FF MTNOO1 AAA 2.17

2.39Y(4K 2) 102483278.1B 24 HrEF MTNOO1 AAA 2.17
2.41Y(fK 2) 102483387.1B 24 WA @ MTNOO1 AA+ 2.42
2.47Y(4K 2) 102483862.1B 24 H1 % MTN002 AAA 2.13
2.47Y(4K 2) 102483859.1B 24 H1 %X MTNOO4 AAA 2.12
2.49Y(K 1) 102483985.1B 24 -4 MTNOO6 AAA 2.12
2.51Y(fK 1) 102484021.1B 24 %A MTNO02 AA 2.42
2.66Y 102401028.1B 24 Ilm T % MTNOOS AA+ 2.79
2.69Y 102484976.1B 24 HRERAZ # MTNOO4 AA+ 2.5
2.7Y(4K 2) 102485016.1B 24 *E{E MTNOO9 AAA 2.11
2.7Y(4K 2) 102485016.1B 24 *EHE MTNOO9 AAA 2.11
2.71Y 102485094.1B 24 BZR A B MTNOO1 AA 2.5
2.71Y 102485100.1B 24 -4 MTN008 AAA 2.11
2.71Y 102485100.1B 24 -4 MTNOOS AAA 2.11
2.73Y+NY 102485218.1B 24 A MTNOO2(RI B ZEHE) | AAA 2.35
2.77Y(4K 2) 102485462.1B 24 JRA% i MTNO13 AAA 2.15
2.77Y(4K 2) 102485462.1B 24 F522 38 MTNO13 AAA 2.15
3.88Y 102480304.1B 24 E 11 [E A1 MTNOoO1 AAA 2.38
3.99Y 102480744.1B 24 = e MTNOOS AAA 3.02
3.99Y 102480744.1B 24 = e MTNOOS AAA 3.02
3.99Y 102480744.1B 24 = e MTNOOS AAA 3.02
3.99Y 102480744.1B 24 = e MTNOOS AAA 3.02
3.99Y 102480744.1B 24 = e MTNOOS AAA 3.02
4.03Y 102481023.1B 24 F§ H MTNOO4 AAA 2.21
4.05Y 102481294.1B 24 -4 MTNOO1 AAA 2.21
4.05Y 102481294.1B 24 -4 MTNOO1 AAA 2.23
4.18Y(4K 1) 102481944.1B 24 S K%l MTNOO2B AAA 2.35
4.35Y 102483062.1B 24 =Ik-F-i MTNOO3 AA+ 2.69
4.36Y 102483112.1B 24 X 5 [E % MTNOO3 AAA 2.4
4.36Y 102483112.1B 24 X 5 [E % MTNOO3 AAA 2.4
4.39Y 102483261.1B 24 -4 MTNOO5 AAA 2.24
4.45Y 102483606.1B 24 I HLH MTNO18 AAA 2.2
4.54Y(fk 1) 102484217.1B 24 -4 MTNOO7 AAA 2.205
4.7y 102485089.1B 24 Foili i MTNOO3 AAA 2.37
4.71Y(4K 1) 102485097.18 24 FE M MTNOO4B AAA 2.45
4.82Y 102580032.1B 25 14745 MTN002 AAA 2.31
4.85Y 102580192.1B 25 RS MTNOO1 AAA 2.33
4.85Y 102580192.1B 25 RS MTNOO1 AAA 2.33
4.85Y 102580192.1B 25 RS MTNOO1 AAA 2.33
4.85Y 102580192.1B 25 RS MTNOO1 AAA 2.33
4.85Y 102580192.1B 25 RS MTNOO1 AAA 2.33
4.85Y 102580217.1B 25 FIIIHEEE MTNOO1A AAA 2.3
5.36Y(fK 2) 102580400.1B 25 HL[% MTNOOS AAA 2.23
6.36Y(fK 1) 102101324.1B 21 EH 5 MTNOOL AAA 2.27
9.35Y(4k 2) 102483012.1B 24 B 1)K MTN002 AAA 2.35
9.85Y 102501148.1B 25 H B4 MTN002B AAA 2.75
9.85Y 102501148.1B 25 5 B34 MTN002B AAA 2.75
14.79Y 102401112.1B 24 BEHEE MTNOO3 AAA 2.35
4 B kiR AL
242062.SH 24 ik S2 AAA/A-1

14D 250535.SH 23 JbJ% 01 AA+ 2.4
14D 250535.SH 23 JbJ% 01 AA+ 2.4

14D 250535.SH 23 bz 01 AA+ 2.4



14D
14D

16D

40D (4K 2)
45D
119D
119D
119D
127D
137D

150D

182D+363D (/K 1)

185D
185D

202D(4K 1)
218D+NY
218D+NY
230D(fK 1)
263D

279D(4K 1)
279D(4K 1)
285D(fK 2)
287D+2Y
294D+5Y(4K 1)
313D(/K 2)
315D
328D+5Y(fK 2)
328D+5Y(fK 2)
1.19Y+NY(fK 1)
1.19Y+NY(fK 1)
1.19Y+NY(/K 1)
1.26Y(fK 2)
1.42Y+NY
1.42Y+NY
1.55Y(fk 3)
1.73Y
1.78Y+2Y
1.85Y

1.85Y
1.89Y+NY
2.09Y+NY(fK 1)
2.11Y

2.36Y

2.37Y(fK 1)
2.43Y+2Y
2.43Y+2Y
2.43Y+2Y
2.43Y+2Y
2.43Y+2Y
2.48Y

2.48Y

2.48Y

2.51Y(fK 2)
2.51Y(fK 2)

2.67Y+NY

166410.SH

166410.SH

163349.5H

115260.SH

152461.SH

115584.SH

115584.SH

115584.SH

194941.SH

137530.SH

241897.SH

188685.SH

242274.SH

242274.SH

182778.SH

137890.SH

137890.SH

137946.SH

242047.SH

138727.SH

138727.SH

240407.SH

114504.SH

2023021.I1B

240464.SH

114733.SH

2123002.1B

2123002.1B

188100.SH

188100.SH

188100.SH

251343.SH

115773.SH

188511.SH

240046.SH

253174.SH

253394.SH

240469.SH

240469.SH

240552.SH

240878.SH

148704.52

137550.SH

194837.SH

241462.SH

241462.SH

241462.SH

241462.SH

241462.SH

152559.SH

152559.SH

152559.SH

241638.SH

241638.SH

148117.5Z

20 #3702
20 3% 02
20 Hjik 01
23 ik G6
20 JE4h 01
23 HiE 13
23 HiE 13
23 HiE 13
22 7% 01
22 XK G2
24 [H7# s1
21 T 01
25 JGiE S1
25 JGiE S1
22 K3 F2
22 Hfji Y6
22 Hfji Y6
22 X G1
24 [EZF S3
22 7RIk 04
22 ZKilk 04
23 HiE 29
22 4% 02
20 i N 7F 02
24 4% 01
23 JfEiF 02
21 #fE N7F 01
21 #fE N7F 01
21 58 v1
21 58 v1
21 58 v1
23 #fEJT 01
23 figH 1
21 §52 Y3
23 [E32 05
23 % 03
23 74 01
24 it c1

24 Filit c1

24 4k 01
22 fEHL 04
22 EFH 01
24 frH 01
24 frH 01
24 frH 01
24 FA 1 01
24 FA 1 01
20 A TFF
20 A TFF
20 & TFF
24 FZ K3
24 FZ K3

22 M4 Y4

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

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

AA

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

AAA

2.26

2.26

1.99

2.14

2.17

2.05

2.05

2.05

2.32

2.25

2.03

2.09

2.02

2.02

2.35

2.19

2.19

2.16

2.07

2.06

2.06

2.07

2.2

2.22

2.25

2.4

2.23

2.23

2.2

2.2

2.2

2.45

2.23

2.16

2.12

2.75

2.65

2.15

2.15

2.26

2.3

2.18

2.11

2.3

2.21

2.21

2.21

2.21

2.21

2.55

2.55

2.55

2.15

2.15

2.315



2.69Y 241932.SH 24 EHr o1 AA+ 2.48
2.94Y 242381.SH 25 @A K1 AAA 2.38
2.94Y 242381.SH 25 @A K1 AAA 2.38
2.95Y(4K 2) 242379.SH 25 i 01 AAA 2.4
2.99Y(fK 1) 152764.SH 21 Bk 01 AAA 2.29
3.72Y 2180475.1B 21 Jr4 o AAA 2.32
3.74Y+NY 282380002.1B 23 R{RF Rk 845t 01 AAA 2.42
3.76Y+NY 240376.SH Bed Kyoe AAA 2.37
4.41Y+NY 241406.SH Bedi Ky12 AAA 2.4
4.45Y 241498.5H 24 170 04 AAA 2.45
4.64Y 256246.5H 24 1545 06 AAA 2.38
4.64Y 256246.SH 24 1545 06 AAA 2.38
4.98Y+NY(fK 1) 282580003.1B 25 V22 N 737k 84t 01 AAA 2.6
4.98Y+NY(fK 1) 282580003.1B 25 % NI 7k 845t 01 AAA 2.6
5.08Y 163402.SH 20 #Hrbr 01 AAA 2.35
9.85Y(fK 1) 242268.SH 25 Wit K2 AAA 2.42
161D 032280739.1B 22 tHALFIE PPNO02 AA+ 2.35
161D 032280739.1B 22 tHALFIE PPNOO2 AA+ 2.35
239D 032281018.1B 22 R A% PPNOO4 AA+ 2.29
245D 032381069.1B 23 ¥ VLI FR PPN0O02 AA 2.52
1.35Y 032480716.1B 24 22 &gl PPNOO1 AA+ 2.45
1.74Y 032481576.1B 24 E&1EE PPN0O02 AAA 2.55
1.78Y+2Y 032381237.1B 23 =P PPNOO1 AA+ 2.47
1.88Y 032480085.1B 24 15 M3k F PPNOOL AA+ 2.43
2.03Y(4K 2) 032480268.1B 24 3 E % PPN002 AA+ 2.66
24 M3 A5 PPNOO3( P RF4E
2.05Y(fK 2) 032400677.1B FEH) AA+ 2.52
24 M3 A5 PPNOO3( P RF4E
2.05Y(4K 2) 032400677.1B FEH) AA+ 2.52
4D 2228019.1B 22 P0I4RAT 01 AAA 1.88
ap 2228020.1B 22 POIARAT 02 AAA 1.88
7D 2220019.1B 22 m HUERAT 01 AAA 1.85
8D+NY 2028006.1B 20 MR ERAT K 215 AAA 2
32D 2220031.1B 22 W HRAT /Mt 02 AAA 2
43D 2228027.1B 22 HF 47 03 AAA 1.99
72D+5Y 2028018.I1B 20 BT AAA 2.12
72D+5Y 2028018.I1B 20 BT AAA 2.12
72D+5Y 2028018.I1B 20 BT AAA 2.12
147D+5Y(4K 2) 2028025.1B 20 JHRHRAT =2 01 AAA 2.13
157D+5Y 2028024.1B 20 HEHAT =2 AAA 2.12
157D+5Y 2028024.1B 20 HEHAT =2 AAA 2.12
157D+5Y 2028024.1B 20 HEHAT =2 AAA 2.12
189D+5Y (4K 2) 2028033.1B 20 BT % AAA 2.14
198D+5Y 2028041.1B 20 TRiHRAT =4 01 AAA 2.13
198D+5Y 2028041.1B 20 TRHAT =4 01 AAA 2.13
198D+5Y 2028041.1B 20 TRHAT =4 01 AAA 2.13
238D+5Y(fK 1) 2028044.1B 20 ) RHMT =4 01 AAA 2.15
242D 2220074.1B 22 TPEARAT 04 AAA 2.02
252D+NY 2028048.I1B 20 1 [EHRAT 7k 245t 02 AAA 2.145
252D+NY 2028048.I1B 20 1 [EHRAT 7k 245t 02 AAA 2.145
252D+NY 2028048.I1B 20 1 [EHRAT 7k 245t 02 AAA 2.14
259D+NY(fk 1) 2028051.1B 20 R ARAT K Bt AAA 2.16
259D+NY(fk 1) 2028051.1B 20 R ARAT K Bt AAA 2.16
278D(fk 2) 2228061.1B 22 AZIARAT /Mt 02 AAA 2.01
357D 2320005.1B 23 B [ E bR AT =R fit 01 AAA 2.06




357D 2320005.1B 23 JE [ E PR AT =R fit 01 AAA 2.06
1.04Y 2320010.1B 23 W AT 4R 157 01 AA+ 2.06
1.04Y 2320010.1B 23 W AT 4R 157 01 AA+ 2.06
1.05Y 212380003.1B 23 HEF ATt 01 AAA 2.02
1.09Y(4K 1) 2328010.1B 23 P2 HRAT /MR AAA 2.05
1.09Y(4K 1) 2328010.1B 23 P HRAT /MR AAA 2.05
1.19Y+NY 2128019.1B 21 P E R AT Kk 245 01 AAA 2.15
1.19Y+NY 2128019.1B 21 P E R AT Kk 2457 01 AAA 2.15
1.19Y+NY 2128019.1B 21 P E AT K 2457 01 AAA 2.15
1.24Y(4K 2) 2328017.1B 23 fMV AT = AR fit AAA 2.01
1.24Y(4K 2) 2328017.1B 23 fV AT =A% fit AAA 2.01
1.24Y+5Y(4K 2) 2120047.1B 21 TUAMT 4 01 AAA 2.18
1.3Y+NY 2120058.1B 21 WA IR VAR AT K B2 15 AAA/AA+ 3.47
1.34Y(4k 1) 2320026.1B 23 BARHRAT AAA 2.06
1.42Y+5Y(4k 1) 2128025.1B 21 #WHRAT =2 01 AAA 2.12
1.42Y+5Y(4k 1) 2128025.1B 21 FWHRAT =2 01 AAA 2.11
1.42Y+5Y(4k 1) 2128025.1B 21 #WHRAT =2 01 AAA 2.13
1.42Y+5Y(4k 1) 2128025.1B 21 #WHRAT =2 01 AAA 2.14
1.42Y+5Y(4K 1) 2128025.IB 21 #WHRAT =2 01 AAA 2.14
1.45Y+5Y(4K 2) 2128028.I1B 21 HSfERAT =2 01 AAA 2.12
1.55Y+5Y(4K 2) 2128030.1B 21 ZIEAMT AAA 2.12
1.55Y+5Y(4K 2) 2128030.1B 21 ATIMARAT 2 AAA 2.14
1.55Y+5Y(4k 2) 2128030.1B 21 ZTIBHRAT 2 AAA 2.14
1.61Y+NY 2120089.1B 21 b HUERAT 7k 845t 01 AAA 2.21
1.67Y+5Y 2128036.1B 21 V2 4RAT 2% AAA 2.2
1.69Y+5Y(fK 1) 2128039.1B 21 FERAT =2 03 AAA 2.13
1.69Y+5Y(fK 1) 2128039.1B 21 FEHRAT =2 03 AAA 2.15
1.69Y+5Y(fK 1) 2128039.1B 21 FEHRAT =2 03 AAA 2.15
1.71Y+5Y 2128042.1B 21 XERAT 4% 02 AAA 2.16
1.75Y+NY 2128047.1B 21 HERERAT KGR AAA 2.19
1.76Y+NY(fK 1) 2120110.1B 21 AL HUERAT K 245t 02 AAA 2.23
1.76Y+NY(fK 1) 2120110.1B 21 L HUERAT K 245t 02 AAA 2.2
1.76Y+5Y(4K 1) 2128049.1B 21 FWHRAT =20 05 AAA 2.125
1.76Y+5Y(fK 1) 2128049.1B 21 FWHRAT =2 05 AAA 2.13
1.77Y+5Y 2128051.1B 21 TRHRAT =20 02 AAA 2.14
1.77Y+5Y 2128051.1B 21 TRHAT =90 02 AAA 2.145
1.77Y+5Y 2128051.1B 21 TRHAT =90 02 AAA 2.145
1.77Y+5Y 2128051.1B 21 TRHAT =20 02 AAA 2.145
1.77Y+5Y 2128051.1B 21 TRHAT =20 02 AAA 2.15
1.8Y+5Y(fK 2) 2121062.1B 21 Jb TR % AAA 2.26
1.8Y+5Y(fK 2) 2121062.1B 21 Jb TR 2% AAA 2.26
1.8Y+5Y(fK 2) 2121062.1B 21 Jb TR 2% AAA 2.26
1.85Y+5Y 2228003.1B 22 XIERAT — 4% 01 AAA 2.17
1.86Y+NY 2228001.1B 22 Wi AT 7K 2451 01 AAA 2.16
1.87Y+5Y 2228004.1B 22 TR#AT =401 AAA 2.13
1.87Y+5Y 2228004.1B 22 TR#AT =401 AAA 2.13
1.99Y+5Y 2228017.1B 22 Wi ERAT — 4% 01 AAA 2.13
2.1Y+5Y 2228024.1B 22 TR#T =40 03 AAA 2.145
2.14Y 212480010.1B 24 Kb HRATfi 01 AAA 2.07
2.28Y(4k 1) 212400006.1B 24 LUK AT 01 AAA 2.06
2.28Y+5Y 2228041.1B 22 RVARAT =2 01 AAA 2.17
2.28Y+5Y 2228041.1B 22 RVARAT =2 01 AAA 2.13
2.28Y+5Y 2228041.1B 22 RVARAT 2% 01 AAA 2.13
2.28Y+5Y 2228041.1B 22 RVARAT 2% 01 AAA 2.13
2.45Y+5Y(fK 1) 092280065.1B 22 TAT =R BTAAT 03A AAA 2.14




2.45Y+5Y(fK 1) 092280065.1B 22 TAT =R BT AAT 03A AAA 2.14
2.45Y+5Y(fK 1) 092280065.1B 22 TAT =R GEAATT 03A AAA 2.14
2.45Y+5Y(fK 1) 092280065.1B 22 TAT =R GEAAT 03A AAA 2.16
2.46Y+5Y 092280069.1B 22 E BT B fR 01 AAA 2.2
2.47Y+5Y(4K 1) 092280080.1B 22 G REUT B AS 01A  AAA 2.18
2.47Y+5Y(4K 1) 092280080.1B 22 G REUT B AR 01A  AAA 2.18
2.47Y+5Y(4K 1) 092280080.1B 22 G REUT B AS 01A  AAA 2.18
2.47Y+5Y(4K 1) 092280080.1B 22 U KHRAT B ARG 01A AAA 2.18
2.48Y+NY 092280083.1B 22 #1478t 01 AAA 2.2
2.48Y+NY 092280083.1B 22 #4785t 01 AAA 2.2
2.5Y 212480021.1B 24 Wi AT it 01 AAA 2.06
2.63Y+5Y 092280108.1B 22 FUT R FE AT 02A AAA 2.18
2.63Y+5Y 092280108.1B 22 FUT R FE AT 02A AAA 2.15
2.66Y+5Y(fK 1) 092280131.1B 22 AT R AT 02A AAA 2.15
2.68Y+5Y 092280139.1B 22 SEAT R FE A 02A AAA 2.16
2.72Y+1Y 312410008.1B 24 ZZAT TLAC JEBE A 01(BC)  AAA 2.11
2.76Y+5Y(fK 1) 232280003.1B 22 UERARAT B AT 01 AAA 2.34
2.8Y+5Y 232280012.1B 22 )7 IHARAT B AR 01 AAA/AA+ 2.35
2.8Y+5Y 232280012.1B 22 )7 IHARAT g B AR 01 AAA/AA+ 2.35
2.8Y+5Y 232280012.1B 22 )7 IMARAT B AR T 01 AAA/AA+ 2.35
2.8Y+5Y 232280012.1B 22 )7 IHARAT B AR T 01 AAA/AA+ 2.34
3.03Y+5Y 232380006.1B 23 AT E A 01A AAA 2.15
3.09Y+5Y 232380014.1B 23 KRBT Z AL 01 AAA/AA+ 2.96
3.09Y+5Y 232380017.1B 23 R AT 01A AAA 2.24
3.09Y+5Y 232380017.1B 23 YR R T AT 01A AAA 2.24
3.09Y+5Y 232380014.1B 23 REHAT A 01 AAA/AA+ 2.95
3.33Y+NY 242300001.1B 23 TUPHRAT K B4t 01 AAA 2.31
3.33Y+NY 242300001.1B 23 TUPHRAT K 845t 01 AAA 2.31
3.33Y+NY 242300001.1B 23 TUPHRAT K B4t 01 AAA 2.32
3.33Y+NY 242300001.1B 23 TUPHRAT K B4t 01 AAA 2.32
3.33Y+NY 242300001.1B 23 TUPHRAT K B4t 01 AAA 2.32
3.33Y+NY 242300001.1B 23 TUPHRAT K B4t 01 AAA 2.32
3.73Y+NY 242380033.1B 23 fR17 /K 84t 01 AAA 2.32
3.73Y+NY 242380033.1B 23 fR17 /K 845t 01 AAA 2.31
3.81Y+5Y 092303005.1B 23 LT A 02A ffi{f:2.12/2.2721 2.15
3.91Y+5Y(K 1) 232480003.1B 24 TEFHUT ZH T AL 01 AAA 2.6
3.91Y+5Y(fK 1) 232480003.1B 24 TEFHUT ZH T AL 01 AAA 2.6
4.01Y+NY 242400005.1B 24 RAT KB 01 AAA 2.27
4.09Y+5Y 1928008.1B 19 £V ERAT 2 03 AAA 2.2
4.12Y+NY 242480002.1B 24 POV AT K 22457 01 AAA 2.32
4.13Y+NY 242400007.1B 24 TP EEAT K E:45T 01 AAA 2.315
4.13Y+NY 242400007.1B 24 HPEEAT K E45 01 AAA 2.31
4.13Y+NY 242400007.1B 24 HPEEAT K E45 01 AAA 2.31
4.13Y+NY 242400007.1B 24 HPEEAT K E45 01 AAA 2.32
4.13Y+NY 242400007.1B 24 TP EEAT K S5 01 AAA 2.32
4.13Y+NY 242400007.1B 24 HPEEAT K E45 01 AAA 2.33
4.24Y+NY 242400009.1B 24 RAT KBt 02 AAA 2.27
4.25Y+NY 242480004.1B 24 L F BT K S 01 AAA 2.37
4.27Y+5Y(fK 2) 232400022.1B 24 JRAPEAT B A 01 AAA 2.47
4.33Y+5Y(fK 2) 232480033.I1B 24 AT R AAT 02A AAA 2.2
4.33Y+5Y(fK 2) 232480033.I1B 24 AT R AAT 02A AAA 2.2
4.33Y+5Y(K 2) 232480033.I1B 24 AT R AAT 02A AAA 2.2
4.33Y+5Y(fK 2) 232480033.I1B 24 FAT R GT AL 02A AAA 2.2
4.34Y+5Y 232400029.1B 24 W FEEAT BT AR 01 AAA 2.8
4.34Y+NY 242480007.1B 24 T AT K85t 01 AAA 2.27




4.34Y+NY 242480007.1B 24 T AT /K85t 01 AAA 2.27
4.38Y+5Y 232480037.1B 24 AT R AATT 02A AAA 2.22
4.38Y+5Y 232480037.1B 24 AT Z R AATT 02A AAA 2.24
4.38Y+5Y 232480037.1B 24 AT R AATT 02A AAA 2.24
4.39Y+NY 242480008.1B 24 47 7k Bt 01 AAA 2.27
4.39Y+NY 242480008.1B 24 47 7k 8t 01 AAA 2.27
4.41Y+5Y(fK 2) 232480039.1B 24 TRAUT B AR 01A AAA 2.33
4.41Y+5Y (4K 2) 232480039.1B 24 JTRHAT B ALT 01A AAA 2.33
4.41Y+5Y (4K 2) 232480039.1B 24 TRHAT R BAGT 01A AAA 2.33
4.41Y+5Y(4K 2) 232480039.1B 24 JTRHAT B AT 01A AAA 2.32
4.44Y+5Y 232480052.1B 24 HRARAT B AT 01A AAA 2.28
4.44Y+5Y 232480052.1B 24 JHRARAT B AT 01A  AAA 2.285
4.44Y+5Y 232480052.1B 24 JHRARAT B AT 01A AAA 2.285
4.44Y+5Y 232480052.1B 24 JHRAAT B ANLT 01A  AAA 2.29
4.44Y+NY(fK 1) 242400016.1B 24 RARAT K Bi51 01 AAA 2.67
4.47Y+NY 242400020.1B 24 AZ4T 7K S5 01BC AAA 2.2725
4.47Y+NY 242400020.1B 24 ZZAT K 815t 01BC AAA 2.3
4.47Y+5Y 232480061.1B 24 TAT % At 01A(BC)  AAA 2.2
4.47Y+5Y 232480061.1B 24 TAT R Afi 01A(BC)  AAA 2.2
4.55Y+NY 242480032.1B 24 KIVEAT K 8451 01 AAA 2.58
4.66Y+NY 242480070.1B 24 4Tk 815t 01BC AAA 2.34
4.66Y+NY 242480070.1B 24 4Tk 815 01BC AAA 2.33
4.66Y+NY 242400031.1B 24 P AT K Bt 01 AAA 2.43
4.66Y+NY 242400031.1B 24 VAT K Bt 01 AAA 2.42
4.71Y+NY(fK 1) 242400033.1B 24 |7 REBRAT K 845t 02 AAA 2.39
4.71Y+NY(fK 1) 242400033.1B 24 |7 REBRAT K 845t 02 AAA 2.39
4.71Y+NY(fK 1) 242400033.1B 24 |7 RERAT K 845t 02 AAA 2.37
4.71Y+NY(fK 1) 242400033.1B 24 |7 REBRAT K 845t 02 AAA 2.41
4.72Y+NY 242480082.1B 24 {47 7K 8213t 03BC AAA 2.295
4.72Y+NY 242480082.1B 24 {47 7K 8213t 03BC AAA 2.28
4.72Y+NY 242480082.1B 24 ATk B4t 03BC AAA 2.275
4.72Y+NY 242480082.1B 24 ATk B4t 03BC AAA 2.28
4.75Y+NY 242480086.1B 24 477k B4t 02BC AAA 2.295
4.75Y+5Y(4K 1) 232480098.1B 24 HRBAT R BEAG 024 AAA 2.29
4.81Y+5Y (4K 2) 232480106.1B 24 FAT Z KB ARA5 03BC AAA 2.21
4.81Y+5Y (4K 2) 232480106.1B 24 FAT Z KB A5 03BC AAA 2.2
4.81Y+5Y (4K 2) 232480106.1B 24 FAT Z KB AA5T 03BC AAA 2.205
4.98Y+5Y(fK 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.2
4.98Y+5Y(fK 2) 232580001.1B 25 TAT 4B At 01BC AAA 2.21
4.99Y+NY 242580003.1B 25 P22 34T 7k 845t 01BC AAA 2.43
4.99Y+NY 242580003.1B 25 P22 34T 7k 845t 01BC AAA 2.45
4.99Y+NY 242580003.1B 25 P22 34T 7k 845t 01BC AAA 2.45
4.99Y+NY 242580003.1B 25 P22 34T 7k 845t 01BC AAA 2.45
6.69Y+5Y (4K 1) 2128040.1B 21 FEHRIT =2 04 AAA 2.34
8.04Y+5Y 232380005.1B 23 AT R B AT 01B AAA 2.34
8.62Y+5Y(fk 2) 232380067.1B 23 AT R B AAG 03B AAA 2.33
8.91Y+5Y(fK 2) 232480007.1B 24 AT R BARAT 01B AAA 2.35
8.91Y+5Y(fK 2) 232480007.1B 24 AT R BT AAT 01B AAA 2.34
8.91Y+5Y(fK 1) 232480005.1B 24 AT Z R BT AAT 01B AAA 2.35
8.91Y+5Y(fK 1) 232480005.1B 24 AT Z R BT AAT 01B AAA 2.335
8.91Y+5Y(fK 1) 232480005.1B 24 AT Z R BT AAT 01B AAA 2.325

. / Derek Huang, Liyuan Zhong, Austin Lin
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