W& BT
'f‘E?:'rI'BUF#FE%

C NEX LEEE#TEE

Shanghasl CFETS NEX intermational Money Broking

[ 2025-06-20]

B ==

A HRATIFRE 1612 12 7 RIS R IG#aE, WERIGRIHH 2025 12, (RG22 88 4:0% B8 413 2.

[ 53 77 1H] 209D 250001 1.34-1.3425; 2.68Y 250005 1.395-1.399; 4.6Y 250003 1.471-1.4775; 6.01Y 240013 1.5775-1.58; 8.93Y 240011 1.671-1.675;
28.32Y 230023 1.867-1.875,

WE H E15i(%) 1.3500 1.3950 1.4760 1.5700 1.6720 1.8880
A H E 5 (%) 1.3400 1.3990 1.4775 1.5665 1.6680 1.8830
A (%) -0.0100 0.0040 0.0015 -0.0035 -0.0040 -0.0050

B eue

SRl 7 TH 207D 250301 1.48-1.48;  3.68Y 240203 1.585-1.59;  6.58Y 220205 1.6975-1.70;  9.16Y 240311 1.76-1.7625,

I A N A O .

W 11 [ 4 ki i (%) 1.4800 1.5800 1.6650 1.7400 1.7650
A H AE B T 4 il 57 (%) 1.4800 1.5800 1.6600 1.7350 1.7600
A 5(%) 0.0000 0.0000 -0.0050 -0.0050 -0.0050
WE H 1 153 (%) 1.4900 1.5550 1.5900 1.7000 1.7300
A H FE 151 (%) 1.4875 1.5550 1.5900 1.6950 1.7265
A 5(%) -0.0025 0.0000 0.0000 -0.0050 -0.0035
B e

A BT FE A T S G B, Al F L% T 2025 Q3 MIPR . A /71, 7D 012580969.1B 25 524 SCP006 AAA 7t 1.73% (fHifEfiE) , #HAT
AL FNEENF; 82D 012581312.1B 25 ERE4E SCP006 7F 1.68% %38 (AN E) , WATHAREESMIzR . hKugJrmH, 121D(MK

1) 012580980.1B 25 7352i# SCPO09 7F 1.768% %<8 (fH{EHALE) , HRATMIELHLEIT; 147D 012581185.1B 25 7 J5) SCPO0S AAA 7E 1.73% %28
(15-0.5 7 E) , FEARITHAMRAT. M4, KM, 217D 012581067.1B 25 iAYIHIEk SCP002 AAA 7F 1.70%/%38 (fHEALE) , 4R

AT ARAT NSy, 252D 012581278.1B 25 [ifEEEZ SCPO02 AAA TE 1.71%838 (fffE-0.5 fiE) , HRATHIA IS . MRS, Mim. JKimfK i
s H ISR AT -

I N N R R O
AAA 1.71 1.69 1.69 1.69 1.76

AA+ 1.75 1.7 1.74 1.72 1.77
AT R

AA 1.76 1.73 1.78 1.8 1.82

AA- 1.89 1.95 2.02 2.02 1.99

AAA 171 0 172 -3 174 5 172 -3 176 0
S F 252 0 AA+ 175 0 174 -4 175 -1 175 3 181 -4
(BP) AA 178 -2 176 -3 179 -1 184 -4 18 0

AA- 191 -2 2 5 202 0 186 16 199 0

B o=z

A H o B PR RE AR A IR, 1-3 SRR EE, 23 AR E H MTNOO1B (AAA, 2.77Y) 1E 2.05% % AtifE 3bp f7 B A; 25 51/ /&% MTNOOL (AAA,
2.66Y) £ 1.97%f51H 1bp AT : 25 MDA MTNO02A (AAA, 2.98Y) 7E 2.16%{KA%{E 1bp AAC: 3 3| 5 MR, 20 EH% M MTNOOL (AAA,
4.71Y) 1t 1.88%(KANMH 2bp AAE; 24 HKREE MTNO04 (AAA, 4.44Y) FRACTE 2.33%M&At{H 3bp f7E; 25 F4LAEYE MTNOOL (AAA, 4.85Y) FRAZTE



1.96% KAt 18 1bp 2B . 5Y KL EWIFR, 25 HLW MTNO15 (AAA, 9.76Y) fE 2.025%f%f51H 1bp MAS: 25 HHALAE MTNO04 ( AAA, 9.82Y) AZTE
2.165% K5 {H 3bp AL B . SAT S, & HPERETT.

I N N N O A

AAA+ None

AAA 1.79 1.91 2.04 None None

AA+ 1.84 2.03 2.34 None None

AA 1.96 2.25 2.5 None None
AAA+ 1.73 -1 1.83 -1 1.92 -1 2.13 -2 None None
5 B 2525 20 i AAA 1.8 -1 191 O 205 -1 None None None None
(BP) AA+ 184 O 204 -1 235 -1 None |None None None
AA 197 -1 224 1 2.49 1 None None None None

B cus

A HAAMGRACTERR, R4, R, RE, BHIWE S, AR, 25 ARIE S1AAA BACTE 1.65%. 21 [E{E 06 AAA [AZTE 1.68%, FE4sii,
SN 24 [EFF G5 AAA FASHE 1.77%, TS, FEEKAN. WIRTTI, 22 5K G5 AAA JNASTE 1.74%. 23 JLIK 01 AA+ A AE 1.83%, 7 8 B L
H, RS 25 I 01 AAA BECTE 2.00%, HUTEISEH, HATHEIASEN . KimJ7im, U E T K1 AAA JASTE 22.0925%. 25 H4k 01 AAA [ASHE
22.24%. 25 V§iE 06 AAA AT TE 2.28%.

|

A BT T 35 A 1B A HETR, AZ B 3-5Y I RAT koM E . 1-3 F10 ok F B RASAEAG{E-3BP I {H+18P 2 ], =EENFE L AT H 45 #IV Al
Fedrs 3-5 M R FERCEAEANE-5BP 2+1BP 2 [], FENHUTHZRE H AT IR . 21 Wik BT /K8t (1.44Y+NY) & HAZE Z2EAE 1.80%,

RIEG TG, 24 T REMT KSR 01 (4Y+NY) S HIRAE LA 1.95% (-0.33) , NHEmEMAHR: 24 BAT %A 03BC (4.53Y+5Y) A H AL

LB 1.895% (+0.29) F 1.9% (+0.79) &, NIESHIFEHGFEMIES. MEHM, B FEU 183 FRHFE, MESIEATE-3BP 2Iff{E+1.5BP
2], SEfg R EOARAT ARG, A EE SRR ARAT . 23 B8ATHT 02 (1.27Y) S HEAZLELE 1.69% (-0.17) 1 H, AIE4HAFEMET.

-

R ZE SR, SR EITH, SSHBONIET . W, Wil B4, 28 FRIWILARE S 4.56% M /NE, 27 43I HATR I 3% 2 7E
5.26%. EEE AT, HUEHRENEESS, B S oRSYfTETE BES 2R Tk 3-5pt, JiRF Nk 0.125-0.25pt, H 4 Rk 0-0.125pt.

A H AL

5D 042480327.1B 24 H[% CP005

6D 042480331.1B 24 % CP0O09 AAA 1.72
6D 042480332.1B 24 HL % CP008 AAA 1.72
6D 042480331.1B 24 % CP0O09 AAA 1.72
7D 012484050.1B 24 Wi ¥izE SCP001 AAA 1.73
7D 012580969.1B 25 224 SCPO06 AAA 1.73
7D 012581303.1B 25 A2k sScPo07 AAA 1.7
7D 012580969.1B 25 324 SCPO06 AAA 1.73
7D 012580656.1B 25 75 [E{& SCP005 AAA 1.72
14D 012580208.1B 25 i Z< FHL 5 SCPo0o1 AAA 1.89
14D 012580208.1B 25 i Z< FHL BE SCP001 AAA 1.89
14D 012580208.1B 25 i Z< FHL B5 SCPo0o1 AAA 1.89
14D 042480340.1B 24 171 [E % CP002 AAA 1.75
23D(1k 1) 012580574.1B 25 Y22 %Z SCP002 AA 1.89
23D(1k 1) 012580574.1B 25 Y22 %Z SCP002 AA 1.89
26D 012580226.1B 25 4 i SCPO01 AAA 1.77
26D 012580226.1B 25 4 i SCPO01 AAA 1.77
27D 072510109.1B 25 14 /A F] CP003 AAA 1.66
28D 012580050.1B 25 B E S SCP001 AAA 1.83
28D 012581389.1B 25 1EREVL. 77 SCPO03 AAA 1.75
34D 072510047.1B 25 ZRIAEZ: CPO0O3 AAA 1.66
35D 012483466.1B 24 £ & Hh scPoo7 AAA 1.78
35D 012483466.1B 24 £ & Hh scPoo7 AAA 1.78
35D 012581223.I1B 25 5™ SCPO11 AAA 1.72
41D 012483506.1B 24 =Rl SCPO08 AA+ 2.9

42D 012581399.1B 25 1% X FH SCP001 AAA 1.72



42D
68D
68D
68D
68D

72D(fK 1)

76D

80D
82D

82D
93D(4K 1)
98D

98D
115D
115D
119D

119D

119D

121D(fK 1)
121D(fK 1)
124D
130D
147D
147D
147D
147D
147D
147D
147D
154D
155D(fK 2)
217D
217D
217D
252D
260D(K 2)

263D

4B R

FIRRE reaae BB CRITHD Wram e (%)

i MTNOOS(FH1 ZZ#3)

4D
17D
17D
29D(fK 2)
32D
65D(fK 1)
79D(fK 1)
79D(fK 1)
79D(fK 1)
79D(fK 1)
97D
122D+NY

126D

012581399.1B

012580214.1B

012580214.1B

012580214.1B

012580214.1B

012580534.1B

012580250.1B

012483895.1B

012581312.1B

012581312.1B

012580762.1B

012581342.1B

012581342.1B

012580205.1B

012580205.1B

012580296.1B

042480520.1B

012580979.1B

012580980.1B

012580980.1B

012580775.1B

042483412.1B

012580697.1B

012581189.18

012581185.1B

012581185.1B

012581185.1B

012581185.1B

012581185.1B

012500446.18

042480581.1B

012581067.1B

012581067.1B

012581067.1B

012581278.1B

012581315.1B

012581354.1B

102281379.1B

102281390.1B

102281482.1B

102281482.1B

102381725.1B

102281622.1B

102281895.1B

102282059.1B

102282059.1B

102282059.1B

102282059.1B

102001837.1B

102382774.1B

102282338.1B

25 1% X HL, SCP001

25 BRifFHEL SCP002
25 BRifFHEL SCP002
25 BRifFHEL SCP002
25 BRifFHEL SCP002

25 75 H 22 SCP003

25 B REVE SCPOOL(F} 1) 22

¥)

24 FE I SCPO04(RHI ZEHE)

25 4EHE4R SCPO06
25 4EHE4E SCPO06
25 FRE'E F 5 scpo02
25 75 =$L SCPoos
25 75 =$L SCPo0s
25 Bl E 41 scpool
25 Rl E 41 scpool
25 P iFEE I SCP002
24 T K CP002

25 Fi iz SCPO03 (R 22

)
25 #542 @ SCP0O09
25 F3323H SCPO09
25 J1[E7K %5 scpoo1
4 TEHL 7 Fd CPO02
25 fHIFRH SCP001
25 7 Js SCP006
25 7 J5 SCP0O05
25 7 J5 SCP0O05
25 7 J5 SCP0O05
25 7 J5 SCP0O05
25 # 7 <) SCPO05
25 E & SCPO15
24 Hi5E CPO03
25 Yk scpoo2
25 Yk scpoo2
25 Yk scpoo2
25 FFERZ SCP002
25 45 B SCP006

25 AT 4% SCPO07

22 IR # 1 MTNOOL
22 [EI: MTN002
22 [EI: MTN002
23 1] %™ MTNOO1
22 X% [E F MTNOO3
22 EAEH MTNOO3
22 1 E M MTNOO3
22 1 E Mk MTNOO3
22 1 E Mk MTNOO3
22 1 E Mk MTNOO3
0 Z i #4% MTNOO1
23 P+ MTNOO6

22 Hi 4 MTN002

AAA
AA+
AA+
AA+
AA+

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AA+

AAA

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

AAA

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

AAA

1.72

1.76

1.76

1.76

1.76

1.72

1.96

1.73

1.68

1.68

1.98

1.72

1.72

1.76

1.76

1.74

1.82

1.68

1.68

1.68

1.74

1.77

1.78

1.68

1.68

1.68

1.68

1.68

1.68

1.79

1.69

1.7

1.7

1.7

1.71

2.03

1.69

1.73

1.79

1.79

2.02

1.84

1.76

2.25

2.25

2.27

2.3

1.95

2.22

1.74



157D+3Y
158D

168D

168D

168D
185D+2Y
199D+NY
205D(4K 1)
258D
268D(fK 1)
270D

270D

301D
309D(4K 2)
309D(fK 2)
309D(fK 2)
309D(fK 2)
311D
338D(fK 1)
338D(fK 1)
340D+NY
1.01Y
1.07Y
1.35Y(4K 1)
1.59Y
1.63Y
1.69Y(fK 1)
1.69Y(fK 1)
1.72Y
1.75Y+2Y(4K 1)
1.85Y(fK 1)
1.95Y
1.99Y
1.99Y
1.99Y

2.35Y

2.37Y

2.42Y(4K 1)
2.57Y+2Y
2.57Y
2.59Y+NY(fK 2)
2.7Y

2.73Y+NY
2.77Y

2.8Y(fK 1)

2.84Y+NY

2.85Y

2.86Y+NY(fK 4)

2.86Y+NY(fK 4)

2.88Y(K 1)
2.88Y(K 1)

2.89Y

102282566.1B

102282583.1B

102282611.I1B

102282611.I1B

102282611.I1B

102200278.1B

102300580.1B

102380038.1B

102100333.1B

102380505.1B

102100444.1B

102100444.1B

102581569.1B

102381032.1B

102381032.1B

102381032.1B

102381032.1B

102381109.1B

102381220.1B

102381220.1B

132380033.1B

102101197.I1B

102101296.1B

102382853.1B

102280170.1B

102480438.1B

102480577.1B

102480577.1B

102480761.1B

102581280.1B

102481745.1B

102482131.1B

102582504.1B

102582504.1B

102582504.1B

102484638.1B

102282430.1B

102485024.1B

102580194.1B

102580179.1B

102580411.1B

102580887.1B

102581108.1B

102581361.1B

102100634.1B

102581824.1B

102581767.1B

102581971.I1B

102581971.I1B

102582025.1B

102582025.1B

102582029.1B

22 R E#T MTNOO3
22 {EM 22 38 MTNOO06
22 E 1 E M MTNO04
22 E 1 E M MTNO04
22 E 1 E M. MTNOO4
22 T 9L MTNOOL
23 JE A2 iE MTN002
23 FIEZ I MTNOO1
21 KP4 MTNOO1A
23 F177 4] MTNOO1
21 15223 4% MTNOO1
21 15 Z2 3% MTNOO1
25 7R A B MTN002
23 E 1 E M MTNOO1A
23 E 1 E M MTNOO1A
23 E 1 E M MTNOO1A
23 E 1 E M MTNOO1A
23 4 MTNOO2 (R Z24E)
23 FIIEE MTNOO1
23 FIIEE MTNOO1
23 H KRBT GNOO2 By H Al f57)
21 Y AES I MTNOO2

21 fEiE A MTNOO3

23 1.5 MTNOO3 (R} Z24E)
22 HERK/KS5 MTNOO1

24 5211 E % MTNOO1

24 TE[HHT T MTNOO4

24 TE[HHT T MTNOO4

24 YLIL# X MTNOO4

25 [EHr Al 55 MTNOOL (4% (0)
24 HE 4 K MTNOO3

24 T B MTNOO3

25 A2 MTNOO4

24

25 H A2 MTNOO4

24

25 A2 MTNOO4
24 LRF % MTNO06

22 [E 5 % MTNOOS(RE V5 {5
AR £57)

24 i E 5 MTNOO2
25 i1 E % MTNOO1
25 FEH B MTNOO1
25 H % PriE MTNOO2
25 )71 /] MTNOO1
25 H# MTN003

25 4N 4E MTNOO7
21 [##% MTN002B

25 L MTNOLS( e V5 {5 {1
A7)

25 [EREVT 75 MTNOOL(RHE
)

25 KZ2BE MTNOO2 (R 22
#5)

25 KZ2BEY MTNOO2 (R 22
#5)

25 il = E MTNO09
25 il = MTNO09

25 FEIZ I MTN002

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

AAA

AAA

AA

AA+
AAA
AAA
AAA
AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA
AAA

AA

1.7

1.78

2.27

2.29

2.31

1.83

1.85

1.78

1.74

1.77

1.8

1.8

1.75

2.27

2.29

2.3

2.33

1.75

1.69

1.69

1.83

1.77

1.82

2.55

1.79

1.85

1.94

1.94

1.83

1.8

1.85

2.12

1.91

1.91

1.91

2.13

1.8

2.05

1.88

1.88

1.98

1.8

2.2

1.8

1.93

1.86

2.87

2.87

100

100



2.89Y
2.96Y
2.97Y(fk 2)
2.98Y
2.98Y+2Y
3.08Y
3.82Y
3.92Y(fk 1)
3.92Y(fk 1)
4.1y

4.13Y
4.17Y+NY
4.27Y
4.44Y
4.67Y
4.67Y
4.68Y(#K 1)
4.71Y
4.71Y
4.82Y
4.85Y
4.85Y
4.85Y
4.85Y
4.85Y
5.07Y
5.07Y
5.07Y
5.08Y(fK 2)
5.08Y(fK 2)
5.09Y
5.09Y
9.58Y
9.58Y
9.58Y
9.76Y
9.76Y
9.76Y
9.76Y
9.79Y+NY
9.82Y
9.82Y
9.82Y
9.82Y
9.92Y
9.92Y
9.92Y
9.92Y
9.92Y
9.92Y

9.92Y

9.97Y(4K 2)

9.97Y(/K 2)

102581927.I1B

102582276.1B

102582321.I1B

102501396.1B

102582418.1B

102580398.1B

102481524.1B

102481968.1B

102481968.1B

102483202.1B

102483409.1B

102483623.I1B

102484290.1B

102485131.1B

102580697.1B

102580697.1B

102580743.1B

102000235.1B

102580955.1B

102581648.1B

102501337.I1B

102581861.I1B

102501337.I1B

102501337.I1B

102501337.1B

102580349.1B

102580349.1B

102580349.1B

102580396.1B

102580396.1B

102580451.1B

102580451.1B

102580265.1B

102580265.1B

102580265.1B

102581388.1B

102581378.1B

102581388.1B

102581388.1B

102501264.1B

102581656.1B

102581656.1B

102581656.1B

102581656.1B

102582132.1B

102582132.1B

102582132.1B

102582132.1B

102582132.1B

102582132.1B

102582132.1B

102582273.1B

102582273.1B

25 YLALHTH MTNOO1
25 R HE 1 MTNOO2
25 =85 MTNOOL(RHI )
25 Yk MTNOO2A
25 @ 4E [E % MTNO002
25 FL[% MTNOO7

24 H & =T MTNOO2
24 4> MTNOO3

24 4> MTNOO3

24 MEZMEZ MTNOO1
24 Z2 2 IRF MTNOOL
24 Tk FH 4% MTNOOGA
24 f ARk MTNOO1
24 74 MTNOO4

25 HAE L) MTNOO4
25 HAE L) MTNOO4
25 .4 MTN0O1

20 [EFriz i MTNOO1
25 JA M # % MTN0O1
25 V& % MTNOO1
25 45T I MTNOO2A
25 HF{LAEYR MTNOOL
25 45T K MTNOO2A
25 45T K MTNOO2A
25 4B I MTNOO2A
25 HL [ MTNOO5

25 HL [ MTNOO5

25 HL M MTNOO5

25 HL M MTNO11

25 HL ) MTNO11

25 HL [ MTNO14

25 HL [ MTNO14

25 H{LJIE MTNOOL

25 H{LJIE MTNOOL

25 H{LJIE MTNOOL

25 HL[% MTNO18

25 HL[% MTNO15

25 HL[% MTNO18

25 HL[% MTNO18

25 KJEAE MTNOO4

25 14k ik MTNOO4

25 LI MTNOO4

25 H{LJ MTNOO4

25 LI MTNOO4

25 4L MTNOO5

25 4L MTNOO5

25 4L MTNOO5

25 4L MTNOO5

25 4L MTNOO5

25 4L MTNOO5

25 1k MTNOOS

25 [EFriz s MTNOOL(Fait K

1R L T4)

25 [ MTNOOL (F2 1 K

LT

AA

AAA

AA+

AAA

AA

AAA

AA+

AAA

AAA

AA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

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

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

2.02

2.3

2.16

2.02

1.78

2.29

1.85

1.85

2.54

241

2.67

2.09

2.33

2.3

2.3

1.885

1.88

2.55

2.62

2.27

1.96

2.27

2.27

2.27

1.9

1.9

1.9

1.8975

1.895

1.8975

1.8975

2.17

2.175

2.175

2.025

2.025

2.025

2.025

2.37

2.165

2.17

2.175

2.1775

2.1775

2.18

2.18

2.18

2.18

2.18

2.18

2.06

2.06



9.97Y(K 2)

9.97Y(4K 2)

9.97Y(4K 2)

9.97Y(4K 2)

9.97Y(4K 2)

9.97Y(4K 2)

9.97Y(4K 2)

9.97Y(k 2)

9.97Y(4K 2)

A E AT %

59D+364D
65D(1K 1)
66D+2Y
70D+2Y
94D+NY
94D
116D+2Y
121D(#k 1)
135D(#k 1)
135D(#k 1)
135D(#k 1)
135D(#k 1)
143D

246D(fk 3)

247D+2Y(4K 2)
247D+2Y(4K 2)

247D+2Y(fk 2)

263D
269D+2Y
269D
273D
273D
277D
282D(fk 1)
298D
298D
312D+2Y
312D
313D
338D(fk 1)
338D(fk 1)
338D(fk 1)
338D(fk 1)
345D(fk 1)
355D
1.04Y+2Y

1.08Y

102582273.1B

102582273.1B

102582273.1B

102582273.1B

102582273.I1B

102582273.1B

102582273.I1B

102582273.1B

102582273.1B

2280363.1B

175015.SH

182511.SH

137746.SH

137857.SH

148071.52

137898.SH

148092.52

114085.SH

114085.SH

114085.SH

114085.SH

2222008.1B

114947.SH

138920.SH

138920.SH

138920.SH

250205.SH

114895.SH

115039.SH

250449.SH

250449.SH

250457.SH

175907.SH

250758.SH

250758.SH

133508.52

258524.SH

188084.SH

254839.SH

254839.SH

254839.SH

254839.SH

254311.SH

188218.SH

148355.52

251791.SH

25 [EHr# % MTNOOL (F2 1 K
P BT L U5)

25 FEFr= i MTNOO (Fad
I BE B if)

25 FEFr= i MTNOO (Fad
I B i)

25 FEFr% i MTNOO (Fad
I BE B if)

25 FEFr= i MTNOO (Fad
I L T6)

25 FEFri= i MTNOO (Fad
IHRB L i)

25 FEFr= M MTNOO (Fad
IHRB L T6)

25 FEFr= i MTNOO (Fad
P L T6)

25 [EH% A% MTNOOL (Fa 1t K
¥ 7% L i)

22 H A B
20 Ly 01
22 K 02
22 ¥ A 01
I YKol
22 Rilio1
2 1% G1
22 {R4H 02
22 %k o1
22 %k 01
22 %k o1
22 %k o1
22 byaE A R
23 /N3 01

23 47 01

3 JE¥k 02
23 Bk 02
23 iE 01
23 /N3, 02
23 /N3, 02
23 4% 01
21 HHE 03
23 Jkd 01
23 Jkd 01
23 Jifid v1
25 #kiE D1
21 YL 01
¥ % 03
¥ % 03
¥ % 03
¥ % 03
24 12 01
21 [E$% 04

3 ®Fl 02

23 EZ 05

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

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

AA+

2.06

2.06

2.06

2.06

2.06

2.06

2.06

2.06

2.06

1.8

2.12

1.8

1.75

1.71

1.9

1.58

1.83

1.83

1.83

1.83

1.64

1.86

1.92

1.92

1.92

1.77

1.82

1.63

1.86

1.86

1.88

2.15

1.83

1.83

1.92

2.14

1.775

1.78

1.78

1.78

1.78

1.86

1.69

1.77

1.9



1.08Y

1.08Y

1.08Y

1.1Y+2Y
1.12Y+2Y(4k 1)
1.14Y+2Y
1.24Y+2Y
1.24Y

1.27Y(4K 3)
1.37Y(4K 1)
1.37Y(4K 1)
1.41Y(4K 1)
1.58Y

1.58Y

1.58Y
1.71Y+NY({K 2)
1.72Y

1.72Y

1.75Y(4K 1)
1.76Y

1.78Y

1.9Y(4K 1)
1.93Y+2Y
1.96Y(4K 1)
1.99Y+1Y
1.99Y

2.27Y(4K 1)
2.34Y+2Y
2.35Y
2.36Y+2Y(4K 1)
2.46Y
2.48Y(fK 1)
2.59Y
2.65Y(fK 1)
2.85Y

2.9Y(4K 2)
2.94Y+NY (4K 2)
2.94Y+NY (4K 2)
2.94Y+2Y(4K 2)
2.94Y+2Y(4K 2)
2.98Y

2.99Y

3.5Y+NY
3.5Y+NY
3.71Y+NY
3.94Y

3.98Y

4.06Y
4.07Y+NY(fK 1)
4.4Y+NY

4.6Y

4.88Y

4.88Y

8.25Y

8.69Y

149558.52

149558.52

188432.SH

2180292.1B

251878.SH

115745.5H

184056.S5H

197130.SH

240046.SH

149683.52

149683.52

068046.1B

148575.52

253526.SH

253526.SH

240650.SH

240697.SH

240697.SH

240709.SH

2280136.1B

163379.SH

243012.SH

240747.SH

241073.SH

115514.SH

2422032.1B

148919.52

256105.SH

241827.SH

256383.SH

252480032.1B

242125.SH

257347.SH

242365.SH

252580007.1B

524269.5Z

243020.SH

243020.SH

258651.SH

258651.SH

243138.SH

243151.SH

282380005.1B

282380005.1B

240657.SH

254811.SH

254993.SH

1980207.1B

241280.SH

241914.SH

257370.SH

242751.SH

242751.SH

148464.52

148611.52

21 [E4E 06

21 [E15 06
21 [HH g8
21 5B =415 01
23 5% 03
23 HI 04

21 FEI A5
21 HK 02
23 [E5Z 05
21 4% 06
21 #4% 06
06 ZkiE 05

24 —1f1 01

op
>
o
=

24

op
>

24 01
24 @#K Y1
24 i 01
24 3 01
24 it 01
22 i Hif5
20 Z%3, 04
25 R % K1
24 753 01
BHAZ KVOo1

23 fE#h 01

24 7K R 4= HL5% 03

24 KT 03
24 5K )& 05
24 AL K5
24 Z137] 04
24 THEH S
24 [EHFF G5
25 Jii & 01

25BEHLK1

25 7K w4 FLA 02

25 HE K1
25 A& vl
25 B vl
25 if¥k 01
25 if¥k 01
25 22 C1

25 HL% K3

23 K NF k845 01

23 KV NF57k8iA

24 HIE Y2
24 Vi 02
24 7% 1% 03
19 ‘H & mrfifit
24 4 Y1
FlAZ YKOS
25 Ptk 04
25 [H#} 02
25 [EHF} 02
23 Rk 13

24 IRk 02

AAA

AAA

AAA

AA+

AA/AA+

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA

AAA

AAA

AAA

AA+

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AAA

1.68

1.68

1.68

1.8

2.64

2.35

1.82

1.86

1.65

1.73

1.73

1.68

1.78

2.18

2.18

2.07

2.2

2.2

1.83

2.05

3.5

100

1.87

1.72

2.57

1.83

1.75

2.37

1.74

3.24

1.88

1.77

2.26

1.79

1.85

1.63

2.12

2.12

1.74

1.97

1.97

1.96

2.29

2.36

2.31

1.98

2.06

2.65

1.94

1.94

2.3

2.3



8.73Y
9.13Y(4K 1)
9.17Y
9.56Y
9.83Y
9.84Y
13.75Y
13.75Y
171D
185D+364D
197D(fK 2)
280D

343D
2.71Y
3.82Y(4K 1)
4.86Y
19D+NY
19D+NY
45D+5Y
94D+NY
94D+NY
94D+NY
122D
166D+5Y
183D(4K 2)
183D(4K 2)
183D(4K 2)
183D(4K 2)
183D(4K 2)
283D
350D
1.06Y(fK 1)
1.06Y(fK 1)
1.1Y(4K 1)
1.1Y(4K 1)
1.14Y+5Y
1.23Y
1.27Y(4K 2)
1.27Y(4K 2)
1.27Y(4K 2)
1.38Y(4K 2)
1.38Y(4k 2)
1.41Y+5Y
1.41Y+5Y
1.43Y+5Y
1.43Y+5Y
1.44Y+NY
1.44Y+NY
1.72Y+5Y
1.72Y+5Y
1.75Y
1.94Y
1.94Y
2Y45Y

2Y+5Y

240730.SH

255484.SH

241472.SH

242254.SH

242819.S5H

242851.SH

148664.52

148664.52

032300548.1B

032191479.1B

032501028.1B

032300358.1B

032501209.1B

032580165.1B

032480344.1B

032580342.1B

2028023.1B

2028023.1B

2028025.1B

2028037.1B

2028037.1B

2028037.1B

2220069.1B

2020080.1B

2220093.1B

2220093.1B

2220093.1B

2220093.1B

2220093.1B

212380003.1B

212300002.1B

2320026.1B

2320026.1B

212380013.1B

212380013.I1B

2128025.1B

2321029.1B

212380021.1B

212380021.1B

212380021.1B

2328023.1B

2328023.1B

2128039.1B

2128039.1B

2128042.1B

2128042.1B

2120107.1B

2120107.I1B

2228017.1B

2228017.1B

212480005.1B

2420020.1B

2420020.1B

2228041.1B

2228041.1B

24 JRHE K1

24 3]k 04

24 f1{k 12

25 55T K2

25 Uil 03

25 HR K2

24 Rk 07

24 78k 07

23 F4 7K 2% PPNOO1
21 TR =H PPNO02
25 XA PPNOOL
23 RALACIE PPNOO1
25 fe 4k E %% PPN0O7
25 K& & F& PPN0OO1
24 & Bt PPNO03
25 7R 5 3% PPN002
20 HHR AT K 85t 01
20 HHRARAT K 857 01
20 VR EBAT Z 2 01
20 S RERAT 7K 245
20 S RERAT 7K 245
20 S RERAT 7K 245
22 Wi BRAT st 03
20 KIPHAT 2%

22 =WRARAT S5 02
22 =WRARAT S 15 02
22 =UWRARAT SR 15 02
22 = WRARAT S5 02
22 =WRARAT S5 02
23 fEH AT 01

23 VLI AR AT i 01

23 B ARAT

23 B ARAT

23 Wi AT i 01

23 Wi ARAT it 01

21 @WERAT — 4 01
23 ZRSEA R Mot 01
23 4715t 02

23 47151 02

23 47151 02

23 W AAT Mt 02
23 W AAT Mt 02
21 PERAT =2 03
21 PERAT =2 03
21 XoVARAT =2 02
21 2oVARAT =2 02
21 W AT K 25
21 W R AR AT 7k 2L A5t
22 HEiEERAT =2 01
22 HEiEERAT =2 01
24 FRERATfi 01

24 FRINERAT Sk fi
24 FRINERAT Sk fik
22 fOVARAT =2 01

22 RANVERAT — 2% 01

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA+

AA

AAA

AA

AA+

AA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

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

AAA

AAA

AAA

2.15

3.41

2.09

2.05

2.45

2.45

2.26

1.9

1.91

1.78

1.95

2.38

3.4

2.4

1.72

1.72

1.71

1.71

1.71

1.71

1.61

1.73

1.735

1.735

1.735

1.735

1.735

1.64

1.665

1.7

1.7

1.7

1.695

1.735

1.73

1.69

1.69

1.69

1.7175

1.72

1.755

1.755

1.7675

1.7675

1.8

1.8

1.77

1.77

1.72

1.73

1.73

1.785

1.785



2.02Y(4K 2) 222400003.1B 24 FE)IFARAT 2115 01 AAA 1.73
2.14Y+1Y 312410003.1B 24 #47 TLAC JEFE A5 01A AAA 1.785
2.14Y+1Y 312410003.1B 24 #17 TLAC JEFE A5 01A AAA 1.79
2.23Y(fK 1) 212480054.1B 24 LB A [E 5 01BC AAA 1.82
2.34Y+NY({K 1) 092280105.1B 22 P RUERAT Ak Bt 01 AAA 1.88
2.35Y+5Y 092280108.1B 22 AT R AAT 02A AAA 1.795
2.4Y+5Y 092280139.1B 22 SAT R AATT 02A AAA 1.8
2.42Y(4K 1) 212480072.1B 24 JH [ 1HEPrEAT it 02 AAA 1.83
2.42Y(4K 1) 212480072.1B 24 JH [ THEPrEAT it 02 AAA 1.83
2.52Y 2420058.1B 24 JLPHERAT St fit AAA 1.82
2.53Y+5Y 092203005.1B 22 i H AT R AR 01 f414:1.79/1.9628 1.79
2.66Y 212580001.1B 25 W AT fit 01A AAA 100
2.66Y 212580001.1B 25 W AT fit 01A AAA 100
2.86Y 2520006.1B 25 YL ERAT 01 AAA 1.75
2.9Y(4K 2) 332580002.1B 25 XV ARAT R 7 01 AAA 1.7
2.92Y(4K 2) 2520012.1B 25 FiEHRATRMI6T 01 AAA 1.72
2.99Y+NY 242380008.1B 23 {77k 8k 01 AAA 1.845
3.06Y+5Y 232380026.1B 23 JE [ bR = g0 5 A fit 01 AAA 2.06
3.19Y+5Y 232380036.1B 23 TAT R B AL 02A AAA 1.83
3.19Y+5Y 232380036.1B 23 TAT R B AAT 02A AAA 1.83
3.24Y+45Y 232380052.1B 23 RAT R A 02A AAA 1.825
3.62Y+5Y 232480001.1B 24 AT B AR 01A AAA 1.85
3.62Y+5Y 232480001.1B 24 AT B AR 01A AAA 1.85
3.84Y+NY 242480002.1B 24 POV ERAT K 85t 01 AAA 1.905
3.92Y+1Y(4K 1) 312410002.1B 24 H147 TLAC JEBE A 01B AAA 1.83
3.92Y+5Y 232480020.1B 24 POlVARAT AT 01 AAA 1.885
3.94Y+NY 242480003.1B 24 NIRRT K S5t 01 AAA/AA+ 2.13
3.94Y+NY 242480003.1B 24 | NIR AT K B2t 01 AAA/AA+ 2.13
3.94Y+NY 242480003.1B 24 | NIR AT K S5t 01 AAA/AA+ 2.13
3.98Y+NY 242480004.1B 24 L H AT KB4 01 AAA 1.95
3.98Y+NY 242480004.1B 24 L BT KB4 01 AAA 1.95
4AY+NY 242400011.1B 24 |7 REAT K B4t 01 AAA 1.95
4.06Y+5Y 232480035.1B 24 FRHUT ZRBIAF 01A  AAA 1.9275
4.06Y+5Y 232480035.1B 24 FRHUT ZRBIAF 01A  AAA 1.9275
4.06Y+5Y 232480035.1B 24 FRHUT ZRBIAF 01A  AAA 1.9275
4.06Y+NY 242480007.1B 24 TATK8:i 01 AAA 1.905
4.06Y+NY 242480007.1B 24 TATK8:i 01 AAA 1.905
4.06Y+NY 242480007.1B 24 TATK8:i 01 AAA 1.905
4.06Y+NY 242480007.1B 24 TATK8:i 01 AAA 1.905
4.1Y+5Y 232480037.1B 24 TTAT R G A 02A AAA 1.875
4.16Y+5Y 232480052.1B 24 HREBUT ZHBEAF 01A  AAA 1.905
4.18Y+NY(fK 1) 242400019.18 24 VT J3 AT 7k 845t 02 AAA 1.955
4.23Y+NY 242400025.1B 24 b HUEAT K 8451 01 AAA 1.967
4.36Y+5Y(1K 1) 232480073.1B 24 TAT 4B At 02BC AAA 1.88
4.37Y+NY 242400029.1B 24 AT K EEA5T 02 AAA 2.21
4.43Y+NY(fK 1) 242400033.1B 24 ] RAAT Kk 85t 02 AAA 1.982
4.48Y+5Y 232400041.1B 24 VY NERAT L BE At AAA 2.19
4.48Y+5Y 232400041.1B 24 PU)IERAT g0 3 A Ao AAA 2.19
4.53Y+5Y(4k 1) 232480106.18 24 FRAT " At 03BC AAA 1.895
4.53Y+5Y(4k 1) 232480106.18 24 FRAT " At 03BC AAA 1.895
4.53Y+5Y(4k 1) 232480106.18 24 FRAT " At 03BC AAA 1.9
4.7Y+5Y(fK 1) 232580001.18 25 TAT 4% At 01BC AAA 1.9
4.71Y+NY 242580003.1B 25 V22 HR47 7k 8243t 01BC AAA 2.0575
4.71Y+NY 242580003.1B 25 V22 HR47 7k 8243t 01BC AAA 2.06
4.77Y+5Y 232580002.1B 25 #AT R BT A 01BC AAA 1.9




4.85Y+5Y 232580006.1B 25 [RAEUT BT A 01 AAA 2.23
4.85Y+5Y 232580006.1B 25 [RARAT Z B A fiit 01 AAA 2.235
4.85Y+5Y 232580006.1B 25 RARAT R B A fi 01 AAA 2.235
4.86Y+5Y 232580008.1B 25 TAT Z 2B A 02BC AAA 1.905
4.9Y+NY 242580011.18 25 T477K %3t 01BC AAA 1.95
4.9Y+NY 242580011.18 25 T4T7K %3t 01BC AAA 1.95
4.9Y+NY 242580011.18 25 T4T7K %3t 01BC AAA 1.95
4.9Y+NY 242580011.1B 25 1477k 845t 01BC AAA 1.95
4.9Y+NY 242580011.18 25 TAT7K43t 01BC AAA 1.9525
4.9Y+NY 242580011.18 25 T 477K 43 01BC AAA 1.9525
4.91Y+5Y(fK 1) 2325800009.1B 25 PEHRAT ZH B AT 01BC  AAA 1.9225
4.91Y+5Y(fK 1) 2325800009.1B 25 PEHRAT Z AT 01BC  AAA 1.9275
4.91Y+5Y(fK 1) 2325800009.1B 25 PEHRAT B AT 01BC  AAA 1.9275
4.91Y+5Y (4K 1) 232580009.1B 25 PEHAT B A 01BC  AAA 1.93
4.93Y+5Y(4K 1) 232580012.1B 25 HAT KB AAGT 01BC AAA 1.9075
4.93Y+5Y(/K 1) 232580012.IB 25 4T 4 B At 01BC AAA 1.9082
4.93Y+5Y(/K 1) 232580012.IB 25 4T 4 B At 01BC AAA 1.91
4.93Y+5Y(/K 1) 232580012.IB 25 14T 4 B At 01BC AAA 1.9082
4.93Y+5Y(fK 1) 232580012.1B 25 AT 2 B AR5 01BC AAA 1.9082
4.93Y+5Y(fK 1) 232580012.I1B 25 4T 2 B A5 01BC AAA 1.9082
4.93Y+5Y(fK 1) 232580012.I1B 25 4T 2 B AT 01BC AAA 1.9082
4.93Y+5Y({K 1) 232580012.1B 25 AT 2 B AR5 01BC AAA 1.9082
4.93Y+5Y(fK 1) 232580012.I1B 25 4T 2 B A5 01BC AAA 1.9082
4.93Y+5Y(fK 1) 232580012.I1B 25 4T 2 B A5 01BC AAA 1.9075
4.94Y+NY 242580017.1B 25 477K 83t 01BC AAA 1.9525
4.94Y+NY 242580017.1B 25 477K 83t 01BC AAA 1.9525
4.94Y+NY 242580017.1B 25 477K 83t 01BC AAA 1.9525
4.94Y+NY 242580017.1B 25 477K 8t 01BC AAA 1.9525
4.94Y+NY 242580017.1B 25 477K 83t 01BC AAA 1.955
4.94Y+NY 242580017.1B 25 477K 83t 01BC AAA 1.955
4.94Y+NY 242580017.1B 25 AT KB4t 01BC AAA 1.955
4.98Y+NY 242580020.1B 25 H IR = IRERAT 7k 2245t 01 AA+/AA 2.7
4.99Y+1Y(fK 1) 312510002.1B ;iiﬁ TLAC AR5 AAA 1.87
4.99Y+1Y(fK 1) 312510002.1B éiig TLAC AR5 AAA 1.87
4.99Y+1Y(fK 1) 312510002.1B ;iiﬁ TLAC AFEA AAA 1.875
4.99Y+5Y 232580016.1B 25 AT L FE AR 01A(BC) AAA 1.911
4.99Y+5Y 232580016.1B 25 RAT L FE At 01A(BC) AAA 1.91
4.99Y+5Y 232580016.1B 25 AT L F AR 01A(BC) AAA 1.91
4.99Y+5Y 232580016.1B 25 RAT L FE At 01A(BC) AAA 1.91
4.99Y+5Y 232580016.18 25 RAT 4 F A it 01A(BC) AAA 1.91
4.99Y+5Y 232580016.1B 25 RAT 4 F A it 01A(BC) AAA 1.91
4.99Y+5Y 232580016.18 25 RAT 4 F A it 01A(BC) AAA 1.91
4.99Y+5Y 232580016.1B 25 RAT 4 F A it 01A(BC) AAA 1.91
4.99Y+5Y 232580016.18 25 RAT 4 F A it 01A(BC) AAA 1.91
4.99Y+5Y 232580016.18 25 RAT 4 H A it 01A(BC) AAA 1.91
4.99Y+5Y 232580016.18 25 RAT 4 H A5t 01A(BC) AAA 1.91
5Y+NY(fK 1) 242580022.1B 25 [RAEHAT K5t 01 AAA 2.29
5.75Y+5Y 2128009.1B 21 T E AT =4 02 AAA 1.95
7.75Y+5Y 232380007.1B 23 AT R B AT 01B AAA 2
8.36Y+5Y 232380074.1B 23 AT R BT AT 03B AAA 2
9.99Y+5Y (4K 1) 232580017.18 25 RAT 4 A it 01B(BC) AAA 2.0325

. / Derek Huang, Liyuan Zhong, Austin Lin
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