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B e

A H AT I8 1955 12 7 RIHI [B 4, 106 Rl 2 HH 5308 12, 33 [5] 42 55 414 (R 7€ 3353 14,

[E 53 /7 1H 260D 250001 1.42-1.445; 2.82Y 250005 1.465-1.48; 4.74Y 250003 1.48-1.51; 6.15Y 240013 1.59-1.608; 9.07Y 240011 1.66-1.691; 28.46Y
230023 1.85-1.895,

WE H E15i(%) 1.4525 1.4875 1.5075 1.5800 1.6260 1.8610
A H E 5 (%) 1.4350 1.4750 1.5075 1.5900 1.6385 1.8850
A (%) -0.0175 -0.0125 0.0000 0.0100 0.0125 0.0240

B eun

SRl 7 TH 258D 250301 1.52-1.525;  3.82Y 240203 1.58-1.62;  6.72Y 220205 1.69-1.73;  9.30Y 240311 1.765-1.78.

I N R RN O S

W 11 [ 4 ki i (%) 1.5600 1.6400 1.6700 1.7700 1.7750
A H AR E I 4Rl 51 (%) 1.5200 1.6175 1.6700 1.7850 1.7925
A E(%) -0.0400 -0.0225 0.0000 0.0150 0.0175
WE H 1 153 (%) 1.5700 1.6100 1.6125 1.7150 1.7020
A H [E 15 (%) 1.5350 1.5975 1.6075 1.7275 1.7105
A 5(%) -0.0350 -0.0125 -0.0050 0.0125 0.0085
B e

A HEUTR AT S — M, Rl FEEET T 2025 Q2 AR . AHui 710, 42D 012483472.1B 24 WisZHX SCPO18 AAA fE 1.72 (fiffi-2.5) fir
B, FHATHSA S 47D 012580765.1B 25 HEHIIE SCPO01 7E 1.72%5C (ffifli-2.5 fr &) , HEetsaits. KU/, 146D 012580076.1B 25
JZ #&HF SCPO01 AAA TE 1.83%/8 (fifE-0.5 fiE) , 4R1THIZAIE4:; 170D 012580998.1B 25 H i SCP008 AAA 7E 1.87% i§A8 (fitifti-0.5 i1 E) , 4
T R4 . KU/, 254D 012581010.1B 25 P F 5% SCPO0S AAA 7E 1.95%/& 38 (fMfENMIE) , HRATHZHE4; 280D 042580217.1B 25 “F# Al
% CPO03 AAA TE 1.95%F3C (ffifH-0.5 (i E) , BEEHAHFHEE. QM E, M. PR mas H NG AT

I T O N O N
AAA 1.72 1.75 1.74 1.79 2.06

AA+ 1.79 1.77 1.78 1.85 1.84
AT R

AA 18 18 1.8 1.95 1.84

AA- 1.84 1.94 1.96 2.18 2.03

AAA 175 3 175 0 179 -5 179 0 206 0
S S A R AA+ 177 2 177 0 178 0 185 0 184 0
(BP) AA 18 0 184 -4 184 -4 191 4 184 0

AA- 172 12 192 2 196 0 217 1 209 -6

B oe=e

A H o B RS R EONTR IR, 1-3 ERIR T2, 23 B Ed ik MTNOOL (AAA, 1.29Y) 7E 1.85%fkfii{E 1bp f7 B HA; 21 143712 MTNOO6 (AAA,
1.33Y) 1E 1.90% At 1H 1bp BAZ; 23 HAEEE 4 MTNOO8 (AAA, 1.57Y) 1E 2.11%fKAt1H 2bp B3Z: 3 B 5 4EMAFR, 24 F145 MTNOO3 (AAA, 4.47Y) 7E
2.07%{%A51E 0.2bp FEAT: 25 HAEHL /1 MTNOO4 (AAA, 4.79Y) FNACHE 2.38% KAdE 1bp A7 E; 25 {LAEYE MTNOOL (AAA, 4.97Y) FNASAE 2.13% =1l
18 sbp A7 E . 5Y UL EHAMR, 24 FHESE S MTNOO3 (AAA, 9.13Y) 7E 2.65%1%filift 0.2bp AT; 24 ERMEHEYE MTNOO4A ( AAA, 9.28Y) FNATTE 2.48%
KA5ME 3bp (7B . MMAT S, 4 HAZWEEMEME, 18E T,



I N A SO O N
1.77 1.9 1.99 2.11

AAA+ None
AAA 1.85 2.01 2.12 None None
ARG
AA+ 1.94 2.15 2.38 None None
AA 2.07 2.33 2.73 None None
AAA+ 1.78 -1 1.9 0 2 -1 2.11 0 None None
S A 252530 i AAA 185 O 202 -1 2.13 -1 None None None None
(BP) AA+ 196 -2 216 -1 239 -1 None None None None
AA 208 -1 234 -1 2.75 -2 None None None None

B cum

SHNGRAS AT, e, FFr, R, BWES5. TR, 22 05 AAA FETE 1.77%, H&estt, EE& TN, 23 11 01 AAA AL TE
1.83%, HRATIZH, FEFLN. 24 IRIH 01 AAA BASTE 2.02%, FFig, DREESEAN. SRERTTI0, 23 1% 24 AAA BSCHE 1.91%, F7i B L, FEe sk
N 2331 02 AAA FRASHE 1.92%, FE4 32, RGN 24 $81 01 AA+ JASTE 2.11%, FRisci, HrsE XN, Kim i, 24 801 K2 AAA %38
fE 2.15%, HEsLH, FEE&ELAN. 24 HE K2 AAA S TE 2.26%, FE&Se, FEE K. 25 #iHE K3 AAA JASTE 2.33%, HUTSEH, &L

|

A HBATHRASIEER, WEER AR TE L, MEEG. SY KATIRF RIS E+L 5, RN ERA G, TP T, s —EiAs
fhifg-2, JEimMEE, oS E B EMNE, WA E+0.5 M B . WAT. REMFEHARE . #BMMES. 25 T/7 9% A6 02BC (4.98Y) i
FASHE 1.98% (+0.75) 1100 1441, B G FEAEN B R A Ja s £ 1.95% (-2.25) A7 &, 15 digMiE, WEsmag 3] 100 @4 . 0. ST AR T
REWM . RIS, 2y MHEA HAREER, WOASTEME-2 B E+1 28], (RIS, RSB SIS BIASRR. 23 &I17 AR 01A
(2.88Y) 7F 1.86% (-2) RIGHAL, TJETE 1.87% % 1.89% A A, TR AR AEE G . Fu e i —M, RS HEIEAE R AGE-1 2 8],
17+ G2 500, 20 6 KERAT K E:A5 (138D) 1E 1.79% % 1.78% (-1.75) WAL, FEMIM NGRS, We&hm, R LaEME-2 3G
f+1 206, HATAIEE S 500, 24 JERURETf 01 (2.12Y) 1E 1.84% (-2) AL, Hrbdais.

L

JA =i PR AR, B LA W A G 2 IR R R A T AT, BN EOGTHE N LU TR g A4k b, 27 F B HAGE RE IEE ACHE
5.04%, 27 FEIHAT BN RATLE 6.96%. e 7, IEPESREMETCH, HER K, MOt 28 4 2 A HIRE 1135 iss 18
6.74%. HuP=HRE/NE R, RN RIS Bk 0.5-1pt, JIIA. HiIWEE Bk 0-0.25pt.

4 H S RhpAT
15D 072410094.1B 24 FUHIESF CPO07 AAA 1.71
16D 012482561.1B 24 Rk 4> SCPoo1 AAA 1.78
19D 012482618.1B 24 i )% [ B SCPo03 AAA 1.88
33D 012483039.1B 24 {142 1E SCP003 AA+ 1.82
34D 012483068.1B 24 5 & =%} sCpoo6 AAA 3.1
34D 012400375.1B 24 i 38 SCP002 AA+ 1.9
41D 012400372.1B 24 HiF 4 FF scpool AA+ 1.95
42D 072510035.1B 25 #8424 F 7 CP002 AAA 1.69
42D 012483472.1B 24 WizZ 4% SCP018 AAA 1.72
47D 012580765.1B 25 4L i SCP0O01 AAA 1.72
48D 012580803.1B 25 R 52k SCP003 AAA 1.75
48D 012580803.1B 25 fHF] 52l SCP003 AAA 1.75
48D 012483216.1B 24 fiFE 5 SCP007 AAA 1.8
48D 072510042.1B 25 #8424 F 7 CP0O03 AAA 1.7
48D 072510042.1B 25 #8424 F 7 CP0O03 AAA 1.7
51D 012500435.1B 25 B i SCP009 AA+ 1.85
51D 012500435.1B 25 B i SCP009 AA+ 1.85
67D/ 1) 012580154.1B 25 % & SCP002 AAA 1.88
79D 012483555.1B 24 [Hfe B A SCP006 AAA 1.8
79D 012483555.1B 24 [Hfe B A SCP006 AAA 1.8
79D 012483555.1B 24 [HfeH A SCP006 AAA 1.8
110D 012500413.1B 25 F I SCP001 AA+ 2.05
146D 012580076.1B 25 JE #5#F SCP001 AAA 1.83

25 YEIIZE JE SCPOOL ({5 F 14 Al
167D 012580321.1B ~ fkﬂlﬁg (PRiEAER AAA 1.82
T )



170D
191D
191D
191D
204D
247D
254D
254D
254D
257D
261D
261D
262D(1K 2)
262D(1K 2)
280D

280D

A H PR
FIRRE

23D
41D

47D

47D
51D+NY
65D
75D+NY
76D+NY
103D+NY
109D(4K 1)
144D(fK 1)
157D+NY(fK 2)
173D+NY
173D+NY
188D+NY
188D+2Y
188D+NY
202D+NY
205D
207D(4K 1)
229D+NY
261D+2Y
289D(fK 4)
290D(fK 3)
290D+2Y(fK 3)
290D(fK 3)
300D
312D(fK 1)
354D(fK 1)
354D(fK 1)
355D
358D+NY
362D(fK 2)
1.21Y

1.29Y

012580998.1B

012580945.1B

012580945.1B

012580945.1B

012580891.1B

012580855.1B

012581010.1B

012581010.1B

012581010.1B

012580974.1B

012581057.1B

012581057.1B

042580059.1B

042580059.1B

042580217.1B

042580217.1B

132280047.I1B

102281146.1B

102001199.1B

102281347.I1B

102281347.I1B

102381528.1B

102200177.1B

102281583.1B

102281616.1B

102382118.1B

102483603.1B

132280095.1B

102300502.1B

102382846.1B

102382846.1B

102282501.1B

102282495.1B

102282501.1B

102282575.1B

102282582.1B

102282604.1B

102300568.1B

102580460.1B

102380233.1B

102380252.1B

102580735.1B

102380252.1B

102380373.1B

102380503.1B

102581908.1B

102581908.1B

102100838.1B

102481878.I1B

102381130.1B

102101347.I1B

102382147.I1B

25 B 7 SCP008

25 H1[H 7K 5% SCP002
25 H[E 7K 5% SCP002
25 H1[H 7K 5% SCP002
25 A EL#% )X SCP003
25 HE8k# scPo02
25 V-2 F 5% SCP005
25 P2 f# 5 SCP005

25 P22 F 5% SCP005

25 K SCPOOL(RH ZEHE)

25 P4 % = SCP004
25 P4 % =8 SCP004
25 AR CPOO01
25 AR CPOoO01
25 P 5% CP0O03

25 P22 F 55 cpo03

22 JEYEHL /] GNOO1

22 {44 MTNOOS

20 %'t &K & MTN002
22 Hr AR B MTNOO1
22 Hr A B MTNOO1
23 *£HL MTNOOGA

22 JeI Kk i MTNOOSA

22 BEVEAZ i MTNOO4

22 HEfE MTNOOS( T R 42 4H:44)

23 1EREHTHE MTNOO3
24 W42 f& MTNOO2
22 ¥ GNOO1

23 e /) MTNO13
23 g% % MTNOO6
23 g% % MTNOO6
22 Hh L MTNOO2
22 % &7KF] MTNOO3
22 th L MTNOO2
22 &HIEHR T MTNO14
22 AR MTNOO1

22 IRYIHEZE MTNOO2A

23 $84 MTNOO4A (R ZZ48)

25 146/ HL MTNOO1
23 fR M 2C I8 MTNOO1
23 H 4 [F 4% MTN0O1
25 146/ HL MTN002
23 H 4 [F 4% MTN0O1
23 A1 BT MTNOO1L
23 K5 Hi1 MTNOO1A
25 HISEL MTNOO4

25 HISEL MTNOO4

21 M3 MTNOO2
24 i PHAZ 38 MTNO02
23 R 5 HiF MTNOO3
21 R A MTNOOS

23 & EiE i MTNOOL

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

AAA

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

AAA

1.87

1.83

1.83

1.83

2.03

1.88

1.95

1.95

1.95

1.87

2.18

2.18

1.95

1.95

1.78

1.82

1.9

1.9

1.83

1.84

1.89

1.84

1.89

2.13

1.9

1.99

1.875

1.875

1.88

1.94

1.78

1.97

2.58

1.91

2.06

2.6

2.06

1.87

1.88

1.77

1.77

2.1

2.03

1.91

2.24

1.85



1.33Y(fK 1)

1.37Y+NY(4K 1)

1.37Y+NY(K 1)

1.47Y(fK 2)
1.57Y+NY
1.57Y+NY
1.59Y

1.59Y

1.67Y

1.68Y

1.68Y

1.7Y(4K 1)

1.7Y

1.73Y
1.79Y+NY
1.87Y

1.87Y
1.92Y+3Y
1.92Y+3Y
1.95Y+NY(fK 2)
1.95Y+NY(fK 2)
1.95Y+NY(fK 2)
1.95Y+NY(fK 1)
1.96Y+NY
1.97Y

1.97Y

2.02Y

2.1Y

2.17Y

2.3Y

2.31Y(fK 2)
2.31Y+NY(fK 2)
2.31Y(fK 2)
2.31Y(fK 2)
2.31Y(fK 2)
2.33Y(fK 1)
2.49Y

2.52Y
2.56Y+NY(fK 2)
2.79Y(fK 2)
2.8Y

2.82Y

2.85Y

2.85Y

2.87Y(fK 1)
2.87Y(fK 1)
2.87Y(fK 1)
2.88Y

2.96Y

2.96Y

2.96Y

2.97Y

2.97Y

102101806.1B

102382522.1B

102382522.1B

102382828.1B

102383230.1B

102383230.1B

102103186.1B

102103186.1B

102480043.1B

102480094.1B

102480094.1B

102480173.1B

102480221.I1B

102280231.I1B

102580625.1B

102481130.I1B

102481130.1B

102501278.1B

102501278.1B

102581677.I1B

102581677.I1B

102581677.I1B

102581702.1B

102581746.1B

102481828.1B

102400742.1B

102481943.1B

102281258.1B

102482892.1B

102483732.1B

102483843.1B

102483827.1B

102483843.1B

102483843.1B

102483843.1B

102483985.1B

102484753.1B

102484878.1B

102485144.1B

102580613.1B

102580744.1B

102580887.1B

102581123.1B

102581123.1B

102581191.1B

102581191.IB

102581191.IB

102581303.1B

102581703.IB

102581734.I1B

102581826.1B

102581881.IB

102581881.IB

21 25 H B MTNOO6

23 7 = J5 MTNOOL (R} 1) 22
%)

23 7 =5 MTNOOL (R} 22
%)

g

23 HaefL MTNOOS

23 HHE3E % MTNOOS

23 g% MTNOOS
21 AL % MTN0O1
21 AL 1% MTNOO1
24 8% [E ¥ MTNOO1
24 it MTNOO1

24 it MTNOO1

24 7N BE MTNOOL
24 WEEE MTNOO1
22 &% MTNOO1
25 *EHL i MTN0OO2
24 &1 MTNOO1

24 &1 MTNOO1

25 {F1A ™ MTNOO1
25 {F1A ™ MTNOO1
25 H LR MTNO11
25 H L MTNO11
25 H R MTNO11
25 H LR MTNO12
25 F1HL# MTNO13
24 JI_4: MTNO02

24 a2 Bl MTNOO1
24 S R¥E L MTNOO2A
22 5K I MTNOO1
24 HEHLVT.75 MTNOO2
24 F3 EE. MTNOO3A
24 VR MTNO12
24 =38 MTNOO4
24 V. MTNO12
24 VR MTNO12
24 VR MTNO12
24 "4 MTNOO6

24 52 FF MTNOO6
24 F{AZ 38 MTNOOS
24 LR iE MTNOO2
25 Fg LT & MTNOO2
25 J 4 MTN002

25 )71 /] MTNOO1
25 $LH# B MTNOO1
25 $LH# B MTNOO1

e >

25 AL MTNOO3

He >

25 F 2 MTNOO3
25 AT H MTN003
25 75 H % MTN0O1
25 7 EH Fr MTNOO2
25 H1$ MTNOO1

25 Wi/INf§ MTNOO2

25 4%k MTNOO5

25 S48k MTNOO5

AAA

AAA

AAA

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

AAA

1.9

2.05

2.05

1.97

2.11

2.11

2.17

2.17

1.99

1.95

1.95

2.05

1.92

2.18

2.03

2.86

2.86

2.055

2.055

2.055

2.055

2.055

1.83

2.04

2.05

2.08

1.99

2.06

2.27

2.28

2.27

2.27

2.27

1.88

2.19

2.12

2.14

2.22

1.9

1.9

2.25

2.25

2.03

2.03

2.03

1.93

1.96

2.55

2.05

2.44

2.44



2.98Y+2Y
2.98Y
2.98Y
2.98Y
2.98Y
2.98Y
3.88Y(fK 1)
4.47Y
4.58Y
4.58Y
4.78Y+NY
4.79Y
4.96Y
4.96Y
4.97Y
9.13Y(4K 2)
9.13Y(4K 2)
9.28Y
9.88Y
9.88Y

14.16Y

SAEE N X955

FIRRE

62D+2Y
64D+3Y
90D
109D(fK 1)
109D(fK 1)
110D+NY
111D+NY
117D+363D
134D
134D
135D
137D(fK 1)
144D(fK 1)
160D
174D
180D
197D
197D
197D
201D+NY
222D+3Y
231D
231D
231D
267D+3Y
277D(fK 1)
300D+5Y
300D+5Y
310D

310D

102581934.1B

102581924.1B

102581924.1B

102581924.1B

102581918.1B

102581918.1B

102400694.1B

102484603.1B

102485303.1B

102485303.1B

102580543.1B

102580697.1B

102581820.1B

102581820.1B

102581861.I1B

102482686.I1B

102482686.I1B

102483546.1B

102581388.1B

102581388.1B

102482890.1B

AAA 1.71

163558.SH

194878.SH

251633.SH

148012.52

137714.SH

137714.SH

115858.SH

137699.SH

252266.SH

240004.SH

240004.SH

252496.SH

252108.SH

240042.SH

1080118.18

175326.SH

137967.SH

240281.SH

240281.SH

240281.SH

240317.SH

252992.SH

177484.SH

177484.SH

177484.SH

240556.SH

138870.SH

1680080.1B

1680080.1B

115016.SH

115016.SH

25 H I MTNOO3A

25 MEFGHT MTNOO2
25 MEFGHT MTNOO2
25 MEFGHT MTNOO2
25 fEYFEIZ T MTNOOL
25 fEYFEIZ T MTNOOL
24 75 E % MTN002
24 H%3 MTNOO3

24 K 1EE M MTNOO6
24 K 1EE M MTNOO6
25 75581 B % MTN0O1
25 HAE L) MTNOO4

5

25 ¥ T % MTNOO1

wn

25 ¥ T % MTNOO1
25 FLEEYR MTNOO1
24 EHe%E 25 MTNOO3

24 HHe%E 25 MTNOO3

24 HEHEFETE MTNOOAA

25 HE % MTNO18
25 HE % MTNO18

24 H£HE MTNOO4

20 7% G4
22 P4 02
23 KA V3
22 JR#% 05
22 #hlk 03
22 #hlk 03
4N YKO1
22 [FHF v5
23 =il 04
23 % 22
23 % 22
23 HE 02
23 k% 02
23 ¥ 24
10 BkiE 06
20 4 14
22 J71E G3
23 J71E G6
23 J71E G6
23 J71E G6
23 14k Y9
23 M1k 01
20 ¥ 01
20 i E 01
20 i E 01
24 1114 01
23 i 02
16 &5 fi
16 &8 fi
23 15 01
23 15 01

AA+

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AA+

AA+

AA+

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

2.42

100

100

100

100

100

2.4

2.07

2.76

2.76

2.5

2.38

2.29

2.29

2.13

2.65

2.68

2.48

2.155

2.155

2.2

1.88

2.65

1.77

1.81

1.81

1.99

1.95

2.43

1.91

1.91

3.02

2.97

1.91

1.7

1.71

1.77

1.77

1.77

1.77

1.9

2.33

2.24

2.24

2.24

1.93

1.74

1.87

1.87

1.79

1.79



310D

312D+2Y(4K 1)

318D+1Y(4K 2)

318D(fk 2)
318D(fk 2)
319D(k 1)
320D
338D
354D(fk 1)
354D(fk 1)
354D(fk 1)
356D

1.05Y+2Y

1.07Y+5Y(fK 1)

1.08Y+2Y
1.11Y+2Y
1.11Y+2Y
1.22Y+2Y
1.26Y
1.37Y(4K 2)
1.39Y(4K 3)
1.45Y
1.7Y(fK 1)
1.7Y(fK 1)
1.73Y
1.74Y
1.84Y+2Y
1.87Y(fK 1)
1.88Y+NY
1.91Y(fK 2)
2.02Y
2.05Y+2Y
2.05Y+2Y
2.12Y(fK 1)
2.13Y+NY
2.18Y+2Y
2.2Y(4k 1)
2.22Y
2.22Y
2.33Y(4K 2)
2.52Y
2.79Y+3Y
2.83Y
2.83Y
2.93Y+NY
2.94Y(K 1)
2.95Y
2.95Y
2.96Y(fK 1)
2.98Y
2.98Y
3.18Y+NY
3.22v
3.22v

3.89Y+NY

115016.SH

250002.SH

240772.SH

115094.SH

115094.SH

250450.SH

250505.SH

115207.SH

151010.SH

151010.SH

250868.SH

114993.52

251140.SH

2180203.1B

115442.SH

2180214.1B

2180214.1B

152968.SH

148422.52

255839.SH

252363.SH

240114.SH

240465.SH

240465.SH

240550.SH

240581.SH

240658.SH

240709.SH

185600.SH

115059.SH

2080138.1B

254820.SH

254820.SH

255010.SH

185911.SH

241249.SH

241311.SH

148829.52

148829.52

255776.SH

524002.5Z

149805.52

242483.SH

242483.SH

524208.5Z

258256.SH

242460.SH

242460.SH

258249.SH

242838.SH

242838.SH

148370.52

2180297.1B

2180297.1B

148670.5Z

23 1) 01

GC & 01
23 iR 01
23 1R 01
23 Z5 01
23 ‘¥4 01
23 1% 02
19 #f£: 01
19 #f£: 01
23 471 02
21 ##E 01

23 7% 03

21 AL TG

23 /7 ik 05

21 357515 01

21 357515 01

21 Bk
231101
24 7”01
23 Iyt 04
23 IHiE 01
24 2 02
24 2 02
24 TR K1
24 A 01
24 )M 01
24 )i 01
22 JGiE Y3

23 Ji 4 02

20 Bt fit

24 F-¥ 01
24 F-¥ 01
24 +—1R
22 58 v2
24 T4 7] 01
24 St 03
24 JR4H 01
24 R4 01

24 B33, 01

25 JHi 01
25 JHE 01
25 {4 Y2
25 ik 03
25 B 05
25 A4 05
25 &4 01
25 K77 K1
25 K77 K1

23 HHIE Y2

21 SRl [ B
21 SRl [ B

24 Y. YKO4

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

AAA

1.79

1.97

2.2

1.76

1.76

2.08

1.97

1.89

2.2

2.2

1.92

1.92

2.01

1.93

1.89

1.93

1.93

1.97

1.83

2.42

2.09

1.91

2.07

2.07

1.84

2.07

2.11

2.02

2.03

2.7

2.25

2.6

2.6

3.24

2.03

2.25

1.88

2.02

2.02

2.27

1.94

2.06

2.1

2.1

2.54

2.17

1.92

1.92

2.24

2.04

2.04

2.06

2.22

2.22

2.24



4.44Y
4.67Y
4.81Y+NY
4.98Y(fK 1)
4.98Y(fK 1)
9.04Y
9.86Y(fK 2)
9.96Y (/K 1)
9.96Y (/K 1)
14.46Y
43D+1Y
76D+4Y
86D+2Y
212D
224D
242D(fk 1)
354D(fK 1)
1.49Y+2Y
1.88Y+2Y
1.93Y
1.93Y

2.23Y

2.27Y+NY(4K 2)

2.51Y
2.82Y
4.27Y(4K 1)
4.27Y(4K 1)
20D

23D
131D+5Y
131D+5Y
131D+5Y
131D+5Y
131D+5Y
131D+5Y
131D+5Y
131D+5Y
131D+5Y
138D+5Y
138D+5Y
138D+5Y
138D+NY
138D+NY
138D+5Y
138D+NY
138D+NY
138D+NY
180D+5Y
194D+NY
232D+NY
259D+5Y

320D+NY

354D+NY(fK 1)

1.22Y(fK 1)

1.24Y(fK 2)

256036.SH

271205.SH

282500002.1B

258385.5H

258385.5H

241032.SH

242561.SH

242866.SH

242866.SH

241725.5H

032380569.1B

032200232.1B

032280656.1B

032481572.1B

032501173.1B

032400564.1B

032380405.1B

032300520.1B

032480301.1B

032280396.1B

032280396.1B

032480810.1B

032400862.1B

032482008.1B

032501091.18

032480852.18

032480852.18

2028021.1B

2228033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028033.1B

2028038.1B

2028038.1B

2028038.1B

2028037.1B

2028037.1B

2028038.1B

2028037.1B

2028037.1B

2028037.1B

2028044.1B

2028048.1B

2020095.1B

2128002.1B

2128011.I1B

2128017.I1B

212380013.I1B

212380010.1B

24 53 07

25 hi 01

25 R N F 7k 845t 01

25 IR
25 IR
24 BT K2
25 724 01
25 Wik K3
25 Wik K3
24 HLE K2
23 T 2 [E ¥ PPN002
22 KR PPN0OO1
22 FEMIE PPNOOL
24 R2% 45 PPNOOL
25 J1 14845 PPN002
24 MEZE% PPNOOL
23 #i =T PPNOOL
23 751 B % PPNOO3
24 V5 %% PPNOO1
22 JIAEFLHE PPNOO2
22 JIAEFLHE PPNOO2

24 JE 1L PPNOO1

24 YT [H % PPNOO1A

24 ZH[EHE PPN0O0O2
25 filibk % PPNOO1
24 MEAL 7 PPNOO2

24 MEAL 7 PPNOO2

20 PLNVERAT /MR 04

22 T REAT 01
20 FWRIT 2
20 WHRIT 2%
20 WRIT 2
20 WRIT 2
20 WRIT 2%
20 WRIT 2
20 WARIT 2
20 WARIT 2
20 WARIT 2%
20 FEERAT 4 01
20 FHEERAT 4 01
20 FEERAT =4 01
20 J KERAT K SR
20 J KERAT K Sk
20 TP EERAT =4 01
20 J KERAT K Sk
20 J KERAT K Sk
20 J KERAT K SR

20 ) RERAT 4 01

20 H E R AT 7k 2L 45t 02

20 EPNERAT Ak S5

21 LRHRIT 201

21 S ERAT 7k 2L 45t 01

21 HPEARAT K B 1
23 Wik ER1T % 01

23 *EE AT 03

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

AAA

2.25

2.32

2.3

2.57

2.57

2.15

2.28

2.33

2.33

2.26

2.19

2.7

2.2

2.4

2.09

2.25

1.93

2.09

2.21

2.22

2.22

2.6

2.3

2.18

2.57

2.73

2.73

1.66

1.66

1.775

1.775

1.775

1.775

1.775

1.775

1.775

1.775

1.775

1.775

1.775

1.775

1.78

1.78

1.775

1.78

1.78

1.79

1.795

1.78

2.4

1.775

1.785

1.8

1.81

1.77




1.26Y+5Y 2128025.1B 21 BWHRAT 4 01 AAA 1.805
1.26Y+5Y 2128025.1B 21 BT =4 01 AAA 1.805
1.3Y+5Y(fK 1) 2128028.1B 21 HBAEERAT — 2% 01 AAA 1.81
1.8Y+NY 2228011.1B 22 LV ARAT 7k 245t 01 AAA 1.86
1.81Y+5Y 2228014.1B 22 AT 4 01 AAA 1.85
1.84Y+5Y 2228017.1B 22 iR ERAT — 4% 01 AAA 1.85
1.98Y 212480010.1B 24 KPP ATt 01 AAA 1.85
2.04Y+1Y 312410001.1B 24 14T TLAC JEBE AT 01A AAA 1.865
2.31Y+1Y 312410005.18 éjﬁg TLAC FFBE A AAA 1.87
2.31Y+1Y 312410005.1B éjﬁg TLAC FFBE A AAA 1.87
2.31Y+1Y 312410005.1B éjﬁg TLAC A BE A AAA 1.87
2.31Y+1Y 312410005.1B éjﬁg TLAC FFBE A AAA 1.87
2.32Y+NY 092280083.1B 22 ATk 8% 01 AAA 1.9
2.37Y(4k 2) 2420042.1B 24 FEHRAT /NG AAA 1.84
2.6Y 212480074.1B 24 FRINERAT i 02 AAA 1.86
2.64Y+5Y 232280012.18 22 ] INARAT g BT A 01 AAA/AA+ 2.02
2.64Y+5Y 232280012.IB 22 JTINARAT R B A 01 AAA/AA+ 2.02
2.88Y+5Y 232380004.1B 23 RAT L FE AT 01A AAA 1.885
2.88Y+5Y 232380004.1B 23 RAT L FE AT 01A AAA 1.885
2.88Y+5Y 232380004.1B 23 RAT L FE AT 01A AAA 1.87
2.88Y+5Y 232380004.1B 23 AT L FE AT 01A AAA 1.87
2.88Y+5Y 232380004.1B 23 RAT L FE AT 01A AAA 1.87
2.88Y+5Y 232380004.1B 23 RAT L FE AT 01A AAA 1.86
2.88Y 212500016.1B 25 YL RERAT 1 01 AAA 1.8
2.88Y(/k 2) 212580005.1B 25 FifERAT 1 01 AAA 1.81
2.94Y 222580005.18 25 XV ERAT £k 1o 01 AAA 1.73
3.3Y45Y 232380033.I1B 23 ERERAT B AT 01 AAA 2.09
3.36Y+5Y 232380052.1B 23 RAT R G A 02A AAA 1.895
3.36Y+5Y 232380052.1B 23 RAT G AM 02A AAA 1.895
3.47Y+5Y 232380069.1B 23 AT R A 02A AAA 1.905
3.57Y+NY 242380033.1B 23 A7 /K 845t 01 AAA 2.01
3.57Y+NY 242380033.1B 23 fR17 /K 84t 01 AAA 2.01
3.74Y+5Y 232480001.1B 24 AT T A 01A AAA 1.935
3.85Y+NY 242400005.1B 24 RAT KB 01 AAA 2.01
3.85Y+NY 242400005.1B 24 RAT KB 01 AAA 2.01
3.86Y+NY(fk 1) 242400004.18 24 MR 7K 2245 01 AAA 1.99
3.95Y+5Y 232480010.1B 24 WiRHHRAT g AT 01 AAA 2.045
3.96Y+NY 242480002.1B 24 DOV AT K 82457 01 AAA 2.055
3.96Y+NY 242480002.1B 24 POV ERAT K 22457 01 AAA 2.055
3.96Y+NY 242480002.1B 24 DOV AT K 8457 01 AAA 2.055
3.96Y+NY 242480002.1B 24 DOV AT K 8457 01 AAA 2.055
3.96Y+NY 242480002.1B 24 DOV AT K 8457 01 AAA 2.055
3.96Y+NY 242480002.1B 24 DOV AT K 8457 01 AAA 2.04
3.96Y+NY 242480002.1B 24 POV AT K 8457 01 AAA 2.04
3.97Y+5Y 232480011.I1B 24 AT Z R AL 02A AAA 1.955
3.97Y+5Y 232480011.I1B 24 AT Z R AL 02A AAA 1.96
3.97Y+5Y 232480011.I1B 24 AT Z R AAT 02A AAA 1.945
3.97Y+NY 242400007.1B 24 EHRAT K45 01 AAA 2.04
3.98Y+5Y(fK 1) 232480014.1B 24 AT R A 01A AAA 1.96
4.08Y+NY 242400009.1B 24 RAT KBt 02 AAA 2.01
4.12Y+NY 242400011.1B 24 |7 RAAT KB4 01 AAA 2.105
4.17Y+5Y(4K 1) 232480033.1B 24 FAT T A 02A AAA 1.97




4.17Y+5Y(4K 1) 232480033.1B 24 FAT A 02A AAA 1.96
4.17Y+5Y(4K 1) 232480033.1B 24 AT R AT 02A AAA 1.96
4.18Y+5Y 232480035.1B 24 VPTG 01A | AAA 2.06
4.18Y+5Y 232480035.1B 24 VPTG 01A | AAA 2.055
4.18Y+NY 242480007.1B 24 TAT /K85t 01 AAA 2.01
4.25Y+5Y(fK 1) 232480039.1B 24 T RBAT AT 014 AAA 2.065
4.25Y+5Y(4K 1) 232480039.1B 24 T RBT AT 014 AAA 2.06
4.25Y+5Y(4K 1) 232480039.1B 24 URHAT BT 01A | AAA 2.06
4.25Y+5Y(4K 1) 232480039.1B 24 URHAT QU BAGT 01A AAA 2.06
4.25Y+5Y(4K 1) 232480039.1B 24 URAAT R BAGT 01A | AAA 2.06
4.28Y+5Y 1928020.1B 19 ZCIHARAT =2 02 AAA 1.9725
4.28Y+5Y 232480052.1B 24 JHRARAT BT 01A | AAA 2.04
4.28Y+5Y 232480052.1B 24 JHRARAT B AT 01A  AAA 2.025
4.31Y+5Y 232480061.1B 24 TAT 9% A4t 01A(BC) AAA 1.975
4.31Y+5Y 232480061.1B 24 TAT 9 AR it 01A(BC) | AAA 1.97
4.31Y+5Y 232480061.1B 24 TAT ARt 01A(BC) | AAA 1.9675
4.65Y+5Y(/K 1) 232480106.IB 24 FAT 4 AT 03BC AAA 1.9775
4.65Y+5Y(/K 1) 232480106.IB 24 FAT 4 AT 03BC AAA 1.9775
4.65Y+5Y (1K 1) 232480106.1B 24 AT B A 03BC AAA 1.9775
4.65Y+5Y (1K 1) 232480106.1B 24 AT B A 03BC AAA 1.97
4.65Y+5Y(fK 1) 232480106.1B 24 AT AT 03BC AAA 1.97
4.78Y(4k 1) 212580002.1B 25 Wir AL4T it 018 AAA 1.89
4.79Y+NY 242580002.1B 25 Wik fig 7k 2213t 01BC AAA 2.015
4.79Y+NY 242580002.1B 25 Wik fig 7k 2213t 01BC AAA 2.025
4.79Y+NY 242580002.1B 25 it 7k 8245 01BC AAA 2.025
4.82Y+5Y(fK 1) 232580001.1B 25 TAT ¥ At 01BC AAA 1.98
4.82Y+5Y(fK 1) 232580001.18 25 TAT 4B At 01BC AAA 1.98
4.82Y+5Y(fK 1) 232580001.1B 25 TAT 4B At 01BC AAA 1.9825
4.82Y+5Y(fK 1) 232580001.1B 25 TAT 4B At 01BC AAA 1.9825
4.82Y+5Y(fK 1) 232580001.1B 25 TAT 4B At 01BC AAA 1.9825
4.82Y+5Y(fK 1) 232580001.1B 25 TAT 4 At 01BC AAA 1.9525
4.89Y+5Y 232580002.1B 25 AT B A 01BC AAA 1.9775
4.89Y+5Y 232580003.1B 25 TRARAT g AL 01 AAA 2.06
4.96Y+NY 242580007.1B 25 X047 7k 8245t 01BC AAA 2.0925
4.96Y+NY 242580007.1B 25 P47 7k 8245t 01BC AAA 2.0925
4.96Y+NY 242580007.1B 25 XoVARAT K B2 it 01BC AAA 2.095
4.96Y+NY 242580007.1B 25 XoVARAT K B2 it 01BC AAA 2.095
4.96Y+NY 242580007.1B 25 XoVARAT K B2 it 01BC AAA 2.095
4.97Y+5Y 232580006.1B 25 RAEHAT QAL 01 AAA 100
4.98Y+NY 242580008.1B 25 AR T K 815t 01BC AAA 2.1
4.98Y+NY 242580008.1B 25 AR T K 815t 01BC AAA 2.1
4.98Y+NY 242580008.1B 25 AT Kk 815t 01BC AAA 2.0925
4.98Y+NY 242580008.1B 25 AR AT 7k 215t 01BC AAA 2.0925
4.98Y+NY 242580008.1B 25 AT Kk 815t 01BC AAA 2.09
4.98Y+5Y 232580008.1B 25 TAT =2 B A5 02BC AAA 1.98
4.98Y+5Y 232580008.1B 25 TAT =R B A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT =R B A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT Z 2B A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT Z 2B A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT Z 2B A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT Z 2B A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT Z 2B A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT Z 2R BT A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT Z 2R BT A5 02BC AAA 1.9825
4.98Y+5Y 232580008.1B 25 TAT Z 2R BT A5 02BC AAA 1.975




4.98Y+5Y 232580008.1B 25 TAT Z 2R B A5 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT =4 B A5 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT =4 B A5 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT =2 B A5 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT =2 B A5 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT =R B A5 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT =R B A5 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT /B A5t 02BC AAA 1.97
4.98Y+5Y 232580008.1B 25 TAT Z R FE At 02BC AAA 1.9725
4.98Y+5Y 232580008.1B 25 TAT Z R FE A5t 02BC AAA 1.9725
4.98Y+5Y 232580008.1B 25 TAT 0B A5 02BC AAA 1.9725
4.98Y+5Y 232580008.1B 25 TAT 0B A5 02BC AAA 1.955
4.98Y+5Y 232580008.1B 25 TAT B A5 02BC AAA 1.975
4.98Y+5Y 232580008.1B 25 TAT 0B A5 02BC AAA 1.975
4.98Y+5Y 232580008.1B 25 TAT 0B A5 02BC AAA 1.975
4.98Y+5Y 232580008.1B 25 TAT %At 02BC AAA 1.9775
4.98Y+5Y 232580008.1B 25 TAT Z 4B At 02BC AAA 1.9775
4.98Y+5Y 232580008.1B 25 TAT Z 4B At 02BC AAA 1.9775
4.98Y+5Y 232580008.1B 25 TAT Z 4B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT Z 4B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT Z 4B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT 4B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT 4B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT 4B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT 4B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT 4B At 02BC AAA 100
4.98Y+5Y 232580008.1B 25 TAT 4B At 02BC AAA 100
7.11Y45Y 2228040.1B 22 FWHRAT =2 02 AAA 2.115
7.11Y45Y 2228040.1B 22 FWHRAT =20 02 AAA 2.1075
7.11Y45Y 2228040.1B 22 FWHRAT =2 02 AAA 2.095
7.11Y45Y 2228040.1B 22 AT 20 02 AAA 2.09
7.11Y45Y 2228040.1B 22 AT 20 02 AAA 2.09
7.29Y+5Y(fK 1) 092280066.1B 22 TAT 2 A5 03B AAA 2.09
7.29Y+5Y(fK 1) 092280066.1B 22 TAT 2 A5t 03B AAA 2.08
8.74Y+5Y 232480002.1B 24 AT AL 018 AAA 2.11
8.97Y+5Y 232480012.1B 24 RAT A A5 028 AAA 2.11
8.97Y+5Y 232480012.1B 24 AT Z KB AAT 02B AAA 2.11
W / Derek Huang, Liyuan Zhong, Austin Lin
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