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Shanghal CFETS-NEX International Money Broking

[ 2025-05-26]

B ==

A H JAT I FE 3820 12 7 RIHI [B A, 106 Rl 2 HE 1350 12, 33 (5] 42 55 S 13 B 2470 12,

[E 53 /7 1H 238D 250001 1.44-1.445; 2.82Y 250005 1.485-1.49; 4.74Y 250003 1.5175-1.525; 6.15Y 240013 1.62-1.625; 9.07Y 240011 1.706-1.71; 28.46Y
230023 1.905-1.9125,

WE H E15i(%) 1.4375 1.4900 1.5250 1.6100 1.6905 1.9470
A H E 5 (%) 1.4450 1.4880 1.5250 1.6080 1.6920 1.9450
A (%) 0.0075 -0.0020 0.0000 -0.0020 0.0015 -0.0020

B eus

SRlfsi 7 TH 258D 250301 1.50-1.50;  3.82Y 240203 1.61-1.6175;  6.72Y 220205 1.72-1.725;  9.30Y 240311 1.7925-1.7975.

I A N A N .

W [ [ 4 Rk % (%) 1.5000 1.6200 1.6800 1.7700 1.8025
A H AR E I 4Rl 51 (%) 1.5000 1.6100 1.6750 1.7675 1.7975
55(%) 0.0000 -0.0100 -0.0050 -0.0025 -0.0050
WE H 1 153 (%) 1.5300 1.5925 1.6175 1.7300 1.7360
A H FE 151 (%) 1.5300 1.5925 1.6150 1.7250 1.7410
5 5(%) 0.0000 0.0000 -0.0025 -0.0050 0.0050
B eouns

A HAEAT R FE A T3 S B BORIER,, A F 2T 202504 WARR . K %G 7171 28D 012483206.1B 24 Hif % SCP006 AAA  1E 1.64% A (flifE-3 fir
B, HEeHhHS, 72D 012580826.1B 25 HTHL{E . SCPO03 AAA  1E 1.73%AC (HEALE) , HUTHA IS . K7,

147D 012580970.I1B 25 {7 SCPO01 AAA 1E 1.75%/&3C (fH-3 1B , MATHLIES; 176D 012581210.1B 25 Fd 5[ %5 SCPO04 AAA 1E
1.78%E (fEfEALE) , MRATHIZ NS, K371, 242D 012581054.1B 25 PRit4E[F] SCP004 AAA 1E 2.35% (fitifl-4 f7®) WAL, #HRATHEHE
4r; 298D 042580163.1B 25 %5 CP002 AAA 1f 1.93% 8 (flifl-1 v E) , BE&HEEE. BAME, SHEm. PRI H WIRFEHE
i, WETUEAT.

I T O O O N
AAA 1.6 1.69 1.66 1.75 1.68

AA+ 1.64 1.72 1.76 1.73 1.75
ST 257

AA 1.74 1.75 1.78 1.79 1.78

AA- 1.92 1.96 2.04 1.92 1.97

AAA 16 0 169 0 169 -3 174 1 168 0
SWEElﬁﬁﬁﬁJﬁﬁg AA+ 1.7 -6 1.79 -7 1.72 4 1.76 -3 1.76 -1
(BP) AA 171 3 18 5 178 0 181 -2 178 0

AA- 192 0 191 & 204 0 2 8 197 0

B ou=me

A H A B AR PR AR SR, 1-3 ARAE N EE, 21 A MTNOOS (AAA, 1.48Y) 7F 1.78%fILAlifE 0.5bp fi7 B AC: 25 IRYIFE A MTN0O02 (AAA,
2.9Y) 7E 1.93%{fk{H 0.5bp AT 22 K S MTNOO1B (AAA, 1.11Y) 7E 2.34%KAH1E 4bp FEAC: 3 3 5 AEMAIR, 24 4 MTNO0O9 (AAA, 4.56Y)

7 1.905% Al {l 1bp AC; 25 JEiiHL /7 MTNOOL (AAA, 4.65Y) FRACAE 1.935% (% Ailiff 2bp 7.5 ; 24 F145 MTNO03 (AAA, 4.41Y) FATHE 1.96% % fh{H
2.5bp A7 B . 5Y KLLEMARR, 24 BepG35iE MTNOO3 (AAA, 18.99Y) 7E 2.495%{KA%ME 2bp AT 25 HLM MTNO15 ( AAA, 9.83Y) NACHE 2.12% KA 1E
0.5bp fiE. SRS, 4 HP R EMITRS, A T,



I N AN AN O N

AAA+ None

AAA 1.8 1.93 2.07 None None

AA+ 1.89 2.08 2.33 None None

AA 1.99 2.27 2.68 None None
AAA+ 1.68 1 1.8 0 1.92 0 2.09 0 None None
I el R b AAA 1.8 0 1.94 -1 2.08 -1 None None None None
(BP) AA+ 188 1 209 -1 234 -1 None None None None
AA 1.99 0 2.27 0 2.69 -1 None None None None

B cum

A AR MET, H4, HRE, R, BE S5, aTRMITH, 22 )77 H 02 AAA USTE 1.68%, HRATZH, FE4LA. 20 HAE G1 AAA BALTE
1.76%, &L, FREFEAN. 23T G2 AAA IIACHE 1.79%, TrBeszil, FE&SKAN. BIRTT, 21 5T G2 AAA [ACHE 1.73%, fRESSEH, PREESE
Ao 24 BRAX 01 AA+ BASAE 1.98%, HRATERIASEHY, ZRRIUTE KA. 25 KRBT 01 AA+ BASAE 2.35%, ZFiscih, HUTEEM L. KiumJiim, 25 EH K1
AAA FUETE 2.1125%, HRATIZH, fREEAN. 25 IR 04 AAA BUSTE 2.27%, H:45H, &N, 24 HEHE 25 AAA UCTE 3.25%, FFRGseH, fRR
No

|

A HEATHR TSR, BAZ UL 3-5Y BIRAT ZAKNE . 1-3 fF [ RAT K EEERACAEANE-2bp Bt {E+1bp Z [A], FELRILE . HATAITHE Heh 3

G UEFFERAT; 3-5 I K R ERCSAEAE-2bp Bl {E+2bp 2 (8], LA ETRIUES . BATARE:, EMFERIUESE. EEMRK. 20 TrRBT =
2% 01 (121D+5Y) FEHALE 1.70% (+0.92) , SLELAMRES, LA RHE4. 22 MRAEMHRIT 2001 (1.78Y+5Y) , AR EERAAE 1.79% (-0.01) , L4
Ay, ERMRIT. 25 TEEAT ST AT 01BC (4.98Y+5Y) S HEAZ K %, FENAAE 1.98% (-0.9) #)1.985 (-0.4) fiE, FEZIEFHF. (RIS
MARAT 4SS . RS, e, FEBASEME-1bp 2t E+2bp, 22 7 KERIT 01 (4D) FERASAE 1.61% (+2.12) , FERELS TSR
PR RIS

B =nm

J— NS EEIY, M sc R ARTE ik . RGO T, SR EEE SR I R TR . BRI, SERETAE 5% A IR B AL, GERIAETR 26 EiJﬁH#
FRACTE 5.03%, LA 6% A L EN 52 B k. AR, TR K LKW 48 KOTIAT S B, LEkZ 0.5pt, JIRE BEEN. SRk
Yk 42K Bk 0.25-0.5pt.

A H AL

2D 012483236.1B 24 FHighiF SCPO12

3D 012483595.1B 24 V-2 155 SCPO16 AAA AAA
3D 012580500.1B 25 fEfE SCPO02 AAA AAA
3D 042480280.1B 24 /K K £E 1] CP002 AAA AAA
3D 012483595.I1B 24 P22 #1155 SCPO16 AAA AAA
11D 012483027.1B 24 PR 24 SCP003 AAA AAA
11D 012483296.1B 24 75 = SCP051 AAA AAA
17D 012580813.1B 25 KJFHFTHE SCPOO1 AAA AAA
28D 012483206.1B 24 it S SCP006 AAA AAA
31D 042480331.1B 24 H X CP009 AAA AAA
31D 042480331.1B 24 H X CP009 AAA AAA
45D 072510062.1B 25 HR{A[IEZ: CPO07 AAA AAA
51D 072410265.1B 24 [EZH % CPO11 AAA AAA
72D 012580826.1B 25 FHL{E K SCP003 AAA AAA
81D 012580737.1B 25 A SCP004 AAA AAA
86D 012580984.1B 25 #7544 SCP003 AAA AAA
88D 012581115.1B 25y HL, /7 SCPO05 AAA AAA
102D 012580673.1B 25 WiAZ % Scpo11 AAA AAA
147D 012580970.1B 25 %22 SCP001 AAA AAA
147D 012580970.1B 25 %22 SCP001 AAA AAA
176D 012581210.1B 25 T4 5L 245 SCPO04 AA+ AA+
225D 012580866.1B 25 H A3 K SCP001 AA+ AA+
232D 012580947.1B 25 17 SCP001 AA+ AA+
242D 012581054.1B 25 kg £E [4] SCP004 AAA AAA
242D 012581054.1B 25 kg £E [4] SCP004 AAA AAA
298D 042580163.1B 25 %15 CP002 AAA AAA



13D(K 1)
15D

15D

25D

25D

37D
39D+2Y
84D+NY
95D+2Y
95D+2Y
95D+NY
96D(4K 2)
98D+1.99Y
103D(fK 2)
103D(fK 2)
110D(4K 2)
110D(4K 2)
119D+364D
125D(fK 1)
182D+NY
182D+NY
200D
207D
251D(fK 1)
251D(fK 1)
253D
271D(4K 3)
274D
278D(fK 2)
285D(fK 2)
1.05Y(fK 1)
1.05Y
1.08Y
1.14Y
1.27Y
1.3Y(fK 1)
1.3Y(fK 1)
1.38Y(fK 1)
1.43Y+2Y
1.43Y
1.48Y
1.48Y
1.5Y
1.59Y
1.76Y(fK 1)
1.87Y
1.92Y
1.99Y+NY(fK 1)
2.06Y
2.16Y+NY(fK 1)
2.17Y
2.19Y+NY

2.28Y(fK 1)

102281207.1B

102383362.1B

102383362.I1B

102383395.1B

102383395.1B

102001307.1B

102281460.1B

102382118.1B

102281964.1B

102281964.1B

102281957.1B

102400638.1B

102281978.1B

102282051.1B

102282051.1B

102282077.1B

102282077.1B

102382565.1B

132280095.1B

102383165.1B

102383109.1B

102282691.I1B

102282737.1B

102100224.1B

102100224.1B

102100237.1B

102380252.1B

102380290.1B

102380337.1B

101463004.1B

102381384.1B

132380041.1B

102480010.1B

102482015.1B

102101742.1B

102382438.1B

102382438.1B

102382535.1B

102382928.1B

102382925.1B

102103042.1B

102103042.1B

102383151.1B

102103345.1B

102480577.I1B

102280733.1B

102481832.1B

102482000.1B

102400798.1B

102483169.1B

102483210.1B

102483292.1B

102483985.1B

22 F1{b % MTNOO3

23 WESTT MTNOO4
23 WESTT MTNOO4
23 /KR EEH MTN002
23 /KR EEH MTN002
0 MR MTNOOL
22 4R 50l MTNOO1A
23 *EREHTHE MTNOO3
22 [ B 555 MTNOO1
22 [ B 55 Y5 MTNOO1
22 " HLEEHF MTNOO3
24 = F7KA] MTNOO1
22 FIMI & MTNOOL
22 B F5 4L ] MTNOO3
22 B F5 4L ] MTNOO3
22 [#FEJH MTNOO3

22 [ FEJH MTNOO3

23 R i MTNOO2
22 ¥ GNOO1

23 H4RE T2 MTN002
23 1 HLERHF MTNOO1
22 ZAX6VR I MTNOO2
22 Yt KA H] MTNOO3
21 RHLAIE MTNOO1
21 RHLAIE MTNOO1
21 )11+ MTNOO3

23 B iC [E% MTNOO1
23 4% % MTNOO1

23 [E A% MTNO02

14 A MTNOO1

23 JRJN ST MTNOO2

23 KRR GNOOL (B Al fix)

24 7538 B B MTNOO1
24 =@ MTNO10

21 ISR REE MTNOO1
23 th e % MTNOO1
23 th e % MTNOO1
23 Joiifl i i MTNOO3
23 &4 MTNOO1
23 H i MTNOO7

21 & IEH T MTNOOS
21 & IEH T MTNOOS
23 J K MTNOO3
21 #EIHAZHE MTNOO2
24 TE[HH T MTNOO4
22 A7 MTNOO1
24 -3 7K 55 MTNOO1

24 H L MTNOOGA

24 $84: MTNOO2(FHo1 Z2442)

4 7 F) MTNOO2 (R} ZZ48)

24 JE FE A% MTNOO2
24 HXZH MTNOO7

24 "4 MTNOO6

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

AAA

1.74

1.74

1.78

1.78

1.79

1.97

1.8

1.75

1.75

1.84

1.96

1.8

1.79

1.79

1.72

1.72

1.86

1.81

1.925

1.84

1.78

1.7

1.76

1.76

1.75

1.92

1.78

1.75

1.72

1.81

1.8

1.78

1.8

1.8

1.82

1.94

1.8

1.78

1.78

1.83

1.79

1.97

1.915

1.96

1.89

1.86

2.3

2.26

2.1

1.77



2.28Y

2.29Y
2.34Y(4K 1)

2.4Y

2.52Y+NY(/K 2)

2.58Y+2Y(fK 2)

2.58Y(4K 1)
2.59Y
2.59Y

2.6Y
2.8Y(fK 1)
2.8Y

2.81Y(4K 1)

2.83Y+NY(/K 1)

2.84Y+NY
2.84Y+NY
2.84Y+NY
2.89Y

2.9Y

2.9Y

2.9Y

2.9Y
2.9Y+7Y
2.92Y
3.82Y
3.82Y
3.82Y
3.89Y
4.06Y+NY
4.12Y
4.16Y
4.16Y
4.22Y+NY
4.25Y
4.26Y

4.3Y

4.41Y
4.56Y
4.56Y
4.56Y
4.75Y(fK 1)
4.76Y+2Y
4.79Y
4.81Y
4.88Y
4.88Y
4.88Y
4.93Y
4.97Y+NY
5.15Y(K 2)
8.91Y(fK 2)
9.83Y

9.89Y

102282050.1B

102483996.1B

102484282.1B

102484487.1B

102485234.1B

102485548.1B

102485569.1B

102580802.1B

102580802.1B

102485597.1B

102581043.1B

102581123.1B

102581199.1B

102581350.1B

102581435.1B

102581435.1B

102581435.1B

102581579.1B

102581667.I1B

102581667.I1B

102581667.I1B

102581667.I1B

102581738.1B

102581909.1B

102481026.1B

102481026.1B

102481026.1B

102481506.1B

102482347.1B

102482926.1B

102483166.1B

102483166.1B

102483579.1B

102483831.1B

102483895.1B

102484083.1B

102484603.1B

102485440.1B

102485440.1B

102485440.1B

102580743.1B

102580874.1B

102581020.1B

102581148.1B

102581546.1B

102581546.1B

102581546.1B

102581967.I1B

102501364.1B

102580397.1B

102481680.1B

102581378.IB

102581609.1B

22 [E 5 MTNOO2(HE 5 £+

PR R 5)
24 [#] 573% MTNOO1
24 PR [E K MTNO06

24 K Hi MTNOO1A

24 T HERE K MTNOO7 (] H7 4%

)

24 TP BT MTNOO1L
24 FH H3$E MTNOO9
25 % MTNO002

25 % MTNO002

24 7 1 MTNOO2
25 Ji LB MTNOO2
25 P # % MTNOO1
25 B E % MTNOoO1
25 H1i MTNOO4
25 H1ifs MTNOOS
25 H1ifs MTNOOS
25 H1ifs MTNOOS

25 A4l MTNOO1
25 YA MTNOO2
25 YA MTNOO2
25 YA MTNOO2
25 YA MTNOO2
25 753k [E % MTNOO1A
25 21138 EL MTN002
24 52 FF MTNOO3
24 52 FF MTNOO3
24 52 FF MTNOO3
24 B = MTNOO2
24 1 HLH MTNOOSB
24 T X MTNOO1
24 B 5L 75 MTNOOL
24 B 5L 75 MTNOOL
24 I HLH MTNO16
24 FIH MTN0O1
24 FFFEHAE MTNOO2
24 FFFL MTNOOL
24 145 MTNOO3

24 "4 MTNOO09

24 "4 MTNO09

24 "4 MTNOO09
25 J 4 MTN0O1
25 FAVLE#% MTNOO1
25 Y E R MTNOO1
25 PU2EE MTNOO1
25 ¢ IEiA MTNOO1A
25 S 1EiR MTNOO1A
25 1B MTNOO1A
25 Yt K& H MTNOOSA
25 KJE K HL MTNOO5
25 5 MTNO10

24 5+ % MTNOO1B
25 [ MTNO15

25 I MTN002

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AA+

AA+

AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

1.81

1.81

2.13

1.81

2.16

2.08

1.93

2.05

2.05

100

2.9

2.055

1.96

2.05

2.05

2.05

2.05

1.94

1.93

1.93

1.93

1.93

2.3

2.42

2.26

2.26

2.26

2.19

2.22

2.35

2.35

3.2

2.26

1.96

1.905

1.905

1.905

1.91

2.02

2.34

2.02

2.06

2.06

2.06

1.94

2.1

1.93

2.47

2.12

2.32



14.19Y

18.99Y (4K 1)

A B R R AL
FIRRH
25D

25D
30D
35D+4Y
74D
90D(4K 1)
97D(fk 1)
105D+363D
119D+NY
143D

143D

155D

168D

169D

177D

192D
204D+2Y
210D

210D

294D
1.02Y
1.11Y
1.11Y
1.16Y
1.19Y+2Y
1.32Y(fK 2)
1.32Y(fK 1)
1.33Y(fK 3)
1.35Y
1.49Y(fK 2)
1.53Y(fK 1)
1.53Y+5Y
1.53Y
1.69Y
1.81Y+5Y
1.85Y
1.88Y
1.88Y
1.99Y

2y
2.05Y(fK 1)
2.09Y+2Y
2.13Y
2.15Y
2.24Y(K 1)
2.24Y(K 1)
2.3Y(fK 2)
2.39Y(4K 2)
2.39Y(fK 1)

2.51Y

102483315.1B

102481977.1B

e AN T B CRATHIAMD

185891.SH

185891.SH

122385.5H

184448.SH

137625.5H

115496.SH

167145.5H

252306.SH

137844.SH

240068.SH

240068.SH

175326.5H

114133.5H

163119.5H

2080373.1B

177275.SH

148158.52

253145.SH

253145.SH

175841.SH

149494.572

149536.52

149536.52

152230.SH

188484.SH

255839.SH

115961.SH

240046.SH

149651.52

240289.SH

253189.SH

2123016.1B

240360.SH

240511.SH

2223002.1B

240836.SH

091701003.1B

091701003.1B

252480007.1B

185823.SH

241035.SH

185914.SH

241221.SH

241282.SH

148873.52

148873.52

241627.SH

241736.SH

241757.SH

242045.SH

24 FYIIHELR MTNOOS

24 BEPEAZ i MTNOO3

22 %5 C1
22 %5 C1
15 H115 02
22 & i
22 ] €5
23 Hil 03
20 /)11 01
23 P 03
22 =k v1
23 7% 13
23 7% 13
20 14 14
22 X 01
20 % G1
20 %kiE 13
20 71 01
22 )7 HL 02
23 Hi# 03
23 Hi# 03
21 W G2
21 Bk 02
21 EHfE 04
21 EHfE 04
PR ) 743t
21 IE 14
24 %77 01
231 G2
23 [E3% 05
21 Hifg 02
23§t 03
23 %t 01
21 [HEI RS
23 f5# 13
24 Fef 01
22 TH 2R N7
24t 01
17 HHE1{F % 03
17 HHE1{F % fi 03
24 7R J7fit 01BC
22 h% 06
G24 =% 1
22 {% 7] 06
24 F§1% 01
24 1% 23
24 Hfji K7
24 Hfji K7
24 2%Hi 02
24 X0k 07
24 i G1

24 HIlf G3

AAA

AAA

AAA 161

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

AAA

2.475

2.495

1.61

1.66

2.62

1.65

1.92

2.18

2.1

1.64

1.64

1.66

1.79

1.76

1.51

1.8

1.68

2.17

2.17

1.73

1.71

1.71

1.86

1.74

2.2

1.79

1.7

1.66

1.78

2.65

2.42

1.74

2.05

1.87

1.8

1.85

1.86

1.86

231

1.83

2.07

1.98

2.04

2.08

2.08

1.89

1.78

1.76

1.79



2.55Y+2Y(fK 1)
2.64Y(fK 1)
2.75Y+6Y

2.8Y
2.85Y+2Y(fK 4)
2.9Y

2.9Y

2.9Y+6Y
2.9Y+6Y

2.91Y

2.91Y

2.91Y

2.91Y

2.96Y(4K 2)
2.98Y+NY(K 2)
3.13Y+3Y
3.39Y+NY
3.39Y+NY

3.4Y

3.65Y

3.68Y
4.02Y+NY(4K 1)
4.03Y

4.14Y

4.15Y

4.15Y

4.15Y

4.15Y

4.15Y
4.54Y+5Y(fK 1)
4.79Y

4.89Y
4.92Y(fk 1)
6.22Y(fK 2)
7.44Y

9.15Y

9.88Y(fk 2)
14.95Y(fK 1)
92D
154D+1.99Y
281D

333D

333D

1.01Y

1.07Y(K 1)
1.57Y(fK 2)
2.08Y+2Y(fK 2)
2.08Y+2Y(fK 2)
2.89Y

3.85Y

4.32Y

4D

73D+5Y
77D+5Y

112D+5Y

256851.SH

242310.SH

133941.52

091800005.1B

258120.SH

148256.52

148256.52

134221.52

134221.52

242869.SH

242869.SH

242869.SH

242869.SH

524271.5Z

243031.SH

148374.52

240054.SH

240054.SH

2180413.1B

2280010.1B

148595.52

148752.52

241080.SH

148814.52

241300.SH

241300.SH

241300.SH

241300.SH

241300.SH

272480020.1B

257775.SH

524225.57

524256.5Z

188524.SH

137995.SH

241284.SH

242745.SH

524268.5Z

032280768.1B

032381018.1B

032380175.1B

032380372.1B

032380372.1B

032300391.1B

032480601.1B

032381239.1B

032480670.1B

032480670.1B

032580285.1B

032480326.1B

032480985.1B

2228033.1B

2020043.1B

2020044.1B

2028033.1B

24 514 02
25 J71E G1
25 )7 JF K1
18 HE{F A fi 02
25 Rt 01
23 #Ek 02
23 kL 02
25 )7 JF K5
25 )7 JF K5
25 7R % 01
25 7R % 01
25 7R % 01
25 7R % 01
25 1% 06
HEL#% KYO1
23 JR%k 06
23 HiE Y1
23 HiE Y1
21 71l
22 A A 01
24 H K 01
24 &jIE Y2
24 &M K3
24 147K 03
24 T2 02
24 T2 02
24 T2 02
24 T2 02

24 T4 02

24 PRI B AN 7865

25 % 01

25 g5 01

25 &I G1

21 B3Z 04

22 & 02

24 4% 25

25 [H# K1

25 4% 04

22 MEZZ[H I PPN002
23 kM= £ PPNOO3
23 4% PPNOOL
23 =[]l PPNOO1
23 =[]l PPNOO1
23 FE/E# B PPNOOL
24 4157 PPN0OO2

23 =[]l PPNOO3
24 ZLIFRE PPN0O02
24 Z2EHA PPNO02
25 JF L% PPNOO1
24 H E I PPN002
24 2% HEYR PPNOOL
22 ) RERIT 01

20 FIHARAT 2%

20 TYRERAT

20 BWHRAT 2

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

AAA

2.09

1.91

2.1

1.94

2.35

1.9

1.9

2.1

2.1

1.82

1.82

1.82

1.82

1.8

1.92

1.93

2.04

2.04

2.28

2.28

1.96

2.14

1.895

2.12

1.99

1.99

1.99

1.99

1.99

2.75

2.95

2.1

2.1

2.13

2.22

3.25

2.1125

2.27

1.8

2.05

1.8

1.96

1.96

2.02

3.6

2.08

2.105

2.105

2.5

2.23

2.38

1.61

1.74

1.73

1.71



112D+5Y 2028033.1B 20 BT AAA 1.71
114D+5Y 2028034.1B 20 VR AT —4% 03 AAA 1.71
119D+5Y 2028038.1B 20 HE AT =47 01 AAA 1.715
121D+5Y 2028041.1B 20 LHH#AT =2 01 AAA 1.7
172D 2220078.I1B 22 HUINERAT i 02 AAA 1.64
206D+NY 2021042.1B 20 T A Ak 85t 01 AAA/AA+ 1.85
240D+5Y 2128002.1B 21 TH#AT =2 01 AAA 1.71
321D(k 1) 2328010.1B 23 “FZARAT /MR AAA 1.69
321D(k 1) 2328010.1B 23 “FZARAT /MR AAA 1.69
355D(1K 2) 2328012.1B 23 HIERAT 01 AAA 1.75
361D 2328016.1B 23 [RAEHRAT 01 AAA 1.72
361D 2328016.1B 23 [RAEHRAT 01 AAA 1.72
361D 2328016.1B 23 [RAEHRAT 01 AAA 1.72
1.13Y+5Y(4K 1) 2120062.1B 21 TURAT % 02 AAA 1.78
1.13Y+5Y(4K 1) 2120062.IB 21 TUARAT % 02 AAA 1.78
1.17Y 2328020.1B 23 #F)iEERAT 02 AAA 1.78
1.17Y 2328020.1B 23 F)iEERAT 02 AAA 1.78
1.25Y 2320041.1B 23 M R ARAT 01 AAA 1.74
1.5Y 292480030.1B 24 hERAF IR 01BC AAA 1.8
1.5Y 292480030.1B 24 hERAF IR 01BC AAA 1.8
1.5Y 292480030.1B 24 hER AR 01BC AAA 1.8
1.53Y+NY 2128047.1B 21 FERAAT K G5 AAA 1.8
1.53Y+NY 2128047.1B 21 FERAAT K G5 AAA 1.8
1.75Y+NY 2228011.1B 22 LV ERAT K 845t 01 AAA 1.8
1.78Y+5Y 2228017.1B 22 HEifERAT =2 01 AAA 1.79
1.88Y+NY 2228023.1B 22 Hp [H AT K 245t 01 AAA 1.82
1.88Y+NY 2228023.1B 22 Hp [H AT K 215t 01 AAA 1.82
1.88Y+5Y 2228024.1B 22 TR#RAT =203 AAA 1.8
2y 212480013.1B 24 524715 01 AAA 1.735
2y 212480013.1B 24 524715 01 AAA 1.735
2.07Y+5Y 2228041.1B 22 RVARAT =2 01 AAA 1.805
2.07Y+5Y 2228041.1B 22 RVARAT =2 01 AAA 1.805
2.09Y+5Y 2220054.1B 22 WALARAT =2 AAA/AA+ 1.91
2.14Y 2426007.1B 24 FEARAT 05 AAA 1.92
2.26Y(fK 1) 2420036.1B 24 R INARAT 01 AAA 1.92
2.42Y+5Y 092280108.1B 22 AT R T AT 02A AAA 1.8225
2.47Y+5Y 092280139.1B 22 AT R A 02A AAA 1.82
2.51Y(4K 2) 222480014.1B 24 W AR AT 2R A5t 01 AAA 1.8
2.51Y(4K 2) 222480014.1B 24 W F AR AT 2R A5t 01 AAA 1.8
2.51Y(4K 2) 222480014.18 24 W F AR AT 2R A58 01 AAA 1.8
2.51Y(4K 2) 222480014.1B 24 W AR AT 2R A5t 01 AAA 1.8
2.51Y(4K 2) 222480014.1B 24 W F AR AT 2R A5t 01 AAA 1.8
2.66Y(fK 1) 2528001.1B 25 fRAVHRAT =41t 01 AAA 1.745
2.87Y(4K 2) 212580007.18 25 Wi 4T /M it 01BC AAA 1.78
2.87Y(4K 2) 212580007.18 25 Wi 4T /M it 01BC AAA 1.78
2.92Y 2520006.1B 25 VL7 RAT 01 AAA 1.78
3.39Y+NY 242380019.1B 23 Mt it 7k 2243t 01 AAA 1.89
3.41Y+5Y 232380066.1B 23 AT R AT 03A AAA 1.86
3.41Y+5Y 09230205.1B 23 [EFFAT B AL 01A -/-- 1.82
3.8Y+NY 242400005.1B 24 RAT KB 01 AAA 1.93
3.81Y+5Y 1928003.1B 19 £V AT =2 01 AAA 1.89
3.87Y+5Y(4K 1) 232480008.1B 24 FAT T A 02A AAA 1.905
3.87Y+5Y(4K 1) 232480008.1B 24 FAT T A 02A AAA 1.893
4.24Y+NY 242400018.1B 24 b RUR R AT K 825t 01 AAA 2.17
4.24Y+NY 242400018.1B 24 bR R AT K 825t 01 AAA 2.17




4.26Y+5Y 232480061.18 24 TAT 4% A5t 01A(BC) AAA 1.92
4.42Y+5Y(4K 1) 232480073.1B 24 TAT 4% At 02BC AAA 1.9275
4.5Y+NY(fK 1) 242400033.1B 24 T RERAT K Bt 02 AAA 2.065
4.74Y+NY 242580002.1B 25 HiBfig 7k 23t 01BC AAA 1.985
4.74Y+NY 242580002.1B 25 HiBfif 7k 23t 01BC AAA 1.98
4.74Y+NY 242580002.1B 25 HBfif 7k 23t 01BC AAA 1.98
4.77Y+5Y(fK 1) 232580001.1B 25 TAT =4 B A5 01BC AAA 1.935
4.77Y+5Y(4K 1) 232580001.1B 25 TAT Z At 01BC AAA 1.93
4.78Y+NY 242580003.1B 25 P2 HR4T K 245t 01BC AAA 2.15
4.78Y+NY 242580003.1B 25 P2 HR4T K 2245t 01BC AAA 2.15
4.78Y+NY 242580003.1B 25 P2 R 4T K 22£5t 01BC AAA 2.15
4.84Y+5Y 232580002.1B 25 @AT R FE A 01BC AAA 1.9375
4.84Y+5Y 232580002.1B 25 {47 KB A 01BC AAA 1.935
4.92Y+5Y 232580006.1B 25 AT Z g AT 01 AAA 2.35
4.92Y+5Y 232580006.1B 25 RAEMRAT Z B A 01 AAA 2.35
4.92Y+5Y 232580006.1B 25 RAEMRAT Z B AL 01 AAA 2.35
4.92Y+5Y 232580006.1B 25 AT Z g A 01 AAA 2.35
4.93Y+5Y 232580008.1B 25 TAT 0B A5t 02BC AAA 1.935
4.93Y+5Y 232580008.1B 25 TAT Z 4B At 02BC AAA 1.93
4.96Y+NY 242580011.1B 25 1477k 413t 01BC AAA 1.985
4.98Y+5Y (4K 1) 232580009.1B 25 PEHAT B AT 01BC  AAA 1.985
4.98Y+5Y(fk 1) 232580009.1B 25 PEHAT B AT 01BC AAA 1.985
4.98Y+5Y(fk 1) 232580009.1B 25 PEHAT B AT 01BC  AAA 1.985
4.98Y+5Y(fk 1) 232580009.1B 25 PEHAT B AN 01BC AAA 1.985
4.98Y+5Y(fk 1) 232580009.1B 25 FEHAT B AN 01BC  AAA 1.9825
4.98Y+5Y(fk 1) 232580009.1B 25 FEHAT B AT 01BC  AAA 1.9825
4.98Y+5Y(fk 1) 232580009.1B 25 FEHAT B AN 01BC  AAA 1.985
4.98Y+5Y(fk 1) 232580009.1B 25 FEHAT B AT 01BC  AAA 1.985
4.98Y+5Y(fk 1) 232580009.1B 25 FEHAT B AN 01BC  AAA 1.985
4.98Y+5Y(fk 1) 232580009.1B 25 FEHAT B AN 01BC  AAA 1.985
4.98Y+5Y(fk 1) 232580009.18 25 FYEHRAT AT 01BC AAA 1.985
4.98Y+5Y(fk 1) 232580009.1B 25 FYEHRAT AT 01BC  AAA 1.98
4.98Y+5Y(fk 1) 232580009.1B 25 FEHRAT AT 01BC AAA 1.98
4.98Y+5Y(fk 1) 232580009.1B 25 FYEHRAT AT 01BC AAA 1.98
4.98Y+5Y(fk 1) 232580009.1B 25 FYEHRAT AT 01BC  AAA 1.98
4.98Y+5Y(fk 1) 232580009.18 25 FYEHRAT A 01BC AAA 1.98
4.98Y+NY 242580014.1B 25 L HUEAT K 2451 01 AAA 2.09
4.98Y+NY 242580014.1B 25 JLHUEAT K 2:45T 01 AAA 2.0925
7.47Y+5Y 092280140.1B 22 SAT A 028 AAA 2.095
8.92Y+5Y 232480012.1B 24 RAT A A5 028 AAA 2.11
3 / Derek Huang, Liyuan Zhong, Austin Lin
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