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[2025-01-201]

B ==

RATNEFR, NIRRT R R 784, 1 H 20 HUAE e FIZ ., BEfbs 7 X0 E 17 123012707 K
HHE B A, BRAERIER 1.50%. Wind 2dEEor, M H 248 (2 u RIARIH, b5, S H SRR
982 127G

E AT 275D 200013 1.09-1.10;  2.82Y 240022 1.30;  4.48Y 240014 1.40-
1.43;  6.42Y 240013 1.56-1.5825;  9.35Y 240011 1.6375-1.6575;  28.73Y 230023 1.95-
1.97,

HEASREEACY 1. 3000 1. 2900 1. 4050 1. 5650 1.6375 1. 9600
A H E 5 (%) 1. 2800 1. 2950 1. 4200 1. 5800 1.6470 1. 9750
A5 (%) -0. 0200 0. 0050 0.0150 0.0150 0. 0095 0.0150

L

SEME T 186D 240421 1.50-1.53; 4. 1Y 240203 1.505-1.53; 6. 65Y
210215 1.66-1.675; 9. 68Y 240430 1.735-1. 75,

IS (N N N N



WE H 3 H T4 Bt (%) 1. 5400 1. 5350 1. 5750 1. 6350 1. 7300

25 B4 4 i (%) 1. 5200 1. 5300 1. 5900 1. 6450 1. 7475

A (%) -0. 0200 -0. 0050 0. 0150 0. 0100 0.0175

¥ H E G (%) 1. 5500 1. 4800 1. 5200 1. 6450 1. 7125

A B E IS %) 1. 5200 1. 4800 1. 5250 1. 6600 1. 7280

A (%) -0. 0300 0. 0000 0. 0050 0. 0150 0.0155

B e
A HERAT IR R T 3 A8 B — M, A EEEHR T 202502 #ARR . K55 7 1H

36D 072410037. 1B 24 [E{FiEZ: CP006 BRASLE 2.05% (+11.6) , R4 HAHERE;
51D 012482151. IB 24 KJFHM BT SCP004 BRASTE 2. 2% (+6.4) , FEEHLGHEIT. P
Ko J T, 129D 012483595. IB 24 V22 f 5% SCPO16 RACHE 2.18% (+2.1) , 4
HAER: 122D 072410094. 1B 24 PHERIESS: CPO07 RACLE 1.9% (+8.8) , 4 H
hF4 . Kum g, 324D 072410255. 1B 24 [E{Z1FZ CP021 JRASAE 1. 78%

(+1.8) , FpHAEM. QEME, Hin, PRmAKma HWY BT,

I S I O N I TR
AAA 2. 08 1. 98 1.95 1.92 1.8

A+ 9.9 2.1 9 1.95 1.93
AN W AR R
AA 9.31 9. 15 9.12 9.03 9.09
AA- 9.31 2.9 9. 18 9.13 9. 06
AAA 2 8 1.91 7 1.88 7 1.9 2 1.8 0
- +
s | 92.15 5 2.05 5 1.95 5 1.88 7 1.91 2
i (BP) AA 2.3 1 2.1 5 2.1 2 2 3 2.09 0
AA- 9.15 16  2.05 15  2.09 9 2.06 7 2.03 3

B oou=me

A H R B S E, -3 TP, 21 BT MINOO1 (AAA, 1.10Y) 7E 1. 99%=ftifl Sbp A2
21 ZJIE T MTNOOS (AAA, 1.83Y) 7E 1. 92%=ff{H 0. 5bp 17 B AAS; 24 i35 MTNO20 (AAA, 1.88Y)
1E 1. 925% = filifE 1bp A7 B AAS; 3 3 5 AR, 24 V04 MINOO3 (AAA, 4.33Y) 7E 1. 875%=1451H 1. 5bp
P RAS; 24 14 MINOO9 (AAA, 4.91Y) FRAZTE 1. 89%mftif 2bp MINLE ; 25 BRIz MTNOO1

(AAA, 4.98Y) FRACHE 2. 10%EfhifE 1bp 2B . 5Y UL FWIRE, 24 WOEFE M MINOIIA (AAA, 9.24Y)



1E 2. 12%= 4518 2bp HAT; 25 H4R4E MINOOT € AAA, 9.98Y) FACTE 2. 125% & ftifl 1bp i E . B4R
a5, SHPEKGEE BT

I N R N N T
AAA+ 1.8 1.83 1.91 2.03

AAA 1.9 2 2.1 None
ZEp
AA+ 2.08 2.17 2. 36 None
AA 2.22 2.31 2.73 None
AAA+ 1.8 0 1.82 1 1.9 1 2.02 1
gwﬁawﬁﬁﬁwﬁa AAA 1. 88 2 1. 99 1 2. 08 2 None None
(BP) AA+ 2.07 1 2.16 1 2.35 1 None None
AA 2.2 2 2.29 2 2.72 1 None None

B cus

A H NGRS, 4, 5, REWESS. a7, G20 PEL 2 AA+ RASTE 1.90%, 3
PR, REETN. 24 D007 AAA FRACHE 1.825%, FE4sed, HRATHMSEN . 23 P EPR AAA R
FAE 1.85%, fRMeszH, (RN, I, G20 M5 2 AA+ FEASTE 1.90%, fRkesiH, 4L,
20 $J1 01 AAA RRAZAE 2. 05%, FE4scH, HRATHI LN, 23 50FF 03 AAA ERAZTE 2. 08%, PREGSEH,
FESTIN, Ky, 258K KL AAA S HE 2. 05%, 2R, R4, 24 4k 10 AAA RRACHE
2.15%, F4rIiih, FEEIN. 24 I 04 AMA BZTE 2. 26%, FRRITZH, B4 TN

T

A HERAT T 3 ASHIA %, H NI R B M AT . 1-3 FEIRAT K F B EAS(E-0. 5 5 {E
+4BP Z [B], FEARE. B, RERSHFEARES; 3-5 FMKRIT K FEEMAEAS{E-0. 5BP 2
fH+3.5BP 2 [8], sERIFENFE. RAT. BWEF. HEY, EEEEONRR. BEMMEE . 22 RIT g%
A 024 (2. 67Y+5Y) A EMACH 1.83% (+0. 11) + 1.84% (+1.11) , FHUEME F1T, SfE
1.845% (+1.61) FRAT, JEZEEMACLE 1.85% (+2.11) , FEEFEHARS, 21 TREUT KSR 01
(1. 38Y+NY) FHERKASLE 1.85% (+1.96) . 1.84% (+0.96) , FEZHR. ELHEHSE, 23 KIT
PE A 01A (3. 17Y+5Y) FF FERRACLE 1. 85% (+1.07) , PN EZERACLHE 1.86% (+2.07)
1.865% (+2.57) , FEREFHEMRAT. s, 24 TATKEAR 01 (4. 47Y+NY) FERAZAE 1. 945%
(+0.74) F11.95% (+1.24) , FEEHAMPLERSE. BV, HE&AH, REIER, WAZEM{E+1BP
FfHE+5BP 2 1], FERISHAIEESRIRIT.

B =xm

JE A AT o LR RTT, 08 M i 1-3Y 3R T 4324, SRR A K, Sk
SRR PR AT . SR M B L, LB B s o, I ISR L
Y 2 M AT RGN, SR 5 S IR WIAT I . M Pib, SR BB TR 2R R 3-5pt, 7
B FrEE S 0. 5-2pt.

None
None
None
None
None
None
None

Nonze



4 B R RS

072410161. 1 24 ﬁiﬁmﬁ? CP008 2.3
51D 012482151. IB | 24 KJHEHM T SCP004 = AAA 2.2
51D 012482151. 1B | 24 KJHEHM T SCP004 = AAA 2.2
51D 012482151. IB | 24 KJFEHM T SCP004 = AAA 2.2
60D 012481933. 1B 24 BiH#F/=#% SCPO01 = AA+ 2.4
60D 012481960. IB ' 24 #14f SCPO10 AA+ 2.45
67D 012580218. IB | 25 HHRJEIH SCPO07 | AAA 2.1
85D 012482210. IB | 24 #JLHE 1 SCPO03 | AAA 2.02
25 HAZ E i
87D 012580221. IB  SCP002 (B}HIIEHHE) | AAA 2.1
25 HAZ i
87D 012580221. IB  SCP002 (B}HIEHHE) | AAA 2.1
25 HAZ =i
88D 012580222. IB | SCP002 (BH3ZEHE) | AAA 2.1
25 A=
88D 012580222. IB | SCP002 (BHBIZEHE)  AAA 2.1
94D 012482333. 1B | 24 "14f SCPO12 AA+ 2. 41
99D 012482332. 1B 24 fEJNAZ# SCPOO1 | AA 2.3
100D 012482368. 1B 24 J#i K 4EH] SCP005 | AAA 1.98
122D 072410094. 1B ' 24 FEEIES CPOO7  AAA 1.9
129D 012483595. 1B 24 ~“F-Z 55 SCPO16  AAA 2.18
129D 012483595. IB 24 ~“F-Z 55 SCPO16  AAA 2.18
129D 012483595. 1B 24 P2 f5% SCP0O16 | AAA 2.18
129D 012483595. 1B 24 P2 f5% SCP0O16 | AAA 2.18
138D (fk 2) 012483016. 1B 24 yLy#[E X SCPO0T = AA+ 2.12
186D 012483441. IB | 24 FA U414 SCPO02 | AA+ 2.51
268D 042480516. 1B 24 J#ff=53# CP006 AAA 1.95
323D 042480609. IB 24 ZZJNIHEE CPOO1 | AA 2.1
324D 072410255. IB ' 24 [E{FiEZF CP021  AAA 1.78
324D 072410255. IB 24 E{FIEZ CP021 | AAA 1.78

4 H P EBAT

AR M i 1R E?ﬁ@ CRATHL B2




27D (4K 1)
28D
29D+NY
29D+NY
32D
32D
39D
42D+2Y
42D+2Y
59D
60D

TTDNY (4K 1)

88D+NY
88D+NY
92D+2Y
94D+1Y
99D

120D

120D

122D

136D
146D (4K 1)
148D

148D

161D
181D (fk 1)
218D
243D ( 2)
248D+NY
248D+NY
269D+10Y
276D+1Y
284D

288D

102280270.
102380215.
102280282.
102280282.
102280294.
102280294.
102280384.
102280411.
102280411.
102380601.
102200120.
102380787.
102280815.
102280815.
102280888.
102381004.
102281019.
102001015.
102001015.
102001047.
102381302.
102001174.
102200167.
102200167.
102281437.
102281584.
102001631.
102382540.
102382588.
102382588.
132000031.
102382793.
102282412.
102282472.

1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B

22 4L i MTNOO1A
23 HEFHHTHF MINOO2
22 iz HE%E MTNOOL
22 Wiz A5 MINOO1
22 HAR MTNOO2

22 HAR MTNOO2

22 Rt MTNOO2
22 FEAZ % MTNOO1
22 FEAZ % MTNOO1
23 1 [ ¥ MTNOO1
22 HE L FH BT MTNOO1
23 437 )5 MTNOO1
22 B4 E A MTNOO1
22 B4 HE A MTNOO1
22 fyt HH i MTNOO2
23 PRI EE MTNOO2
22 [ P <l MTNOO1
20 [# Y5 MTNOOL
20 [#]§EJH MTNOOL
20 7 & [E {5 MTNO05
23 JHR =5 MINOO2
20 ‘B & =# MIN0O1
22 13 I45E MTNOO2
22 3345 MTNOO2
22 A 4 #5 11 MTNOO1
22 Wr/INfE MTNOO3
20 2> F MTNOO1
23 KM A MTNOO2
23 B4k MTNO06
23 B4k MTNO06
20 Pk GNOO1
23 K] MTNOO2
22 [E ¢ H1 /) MTNOO
22 JIZJHE MTNOO2

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA

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

AAA
AAA
AAA
AAA
AAA
AA+

D = NN = NDNDN NN =NDNNDNDNND DN = NN NDNDNDINNDNNDNDNDND NN DD DN

.25
.25
.25
.25
.15
.15

.15
.15

. 25
. 25
.15
.05
.12
. 96
. 96
.05
.03
11
.19
.19
.92
.07
.95
.01
.45
.45
.82
.25
.85
.13



309D
330D

WU G VU G VA G VT G S G S G T O T O O O ) SO ey

1.

. 09Y+NY
1Y
CATY (K 1)
L 17Y+2Y

. 24Y

.41Y (4K 3)
. oY

. 63Y+2Y
LT2Y (K 1)
. 83Y

. 83Y

. 83Y

. 99Y+2Y

99Y+2Y

2Y+2Y

2.
2)

2.
2.
2.

DD D DD DD DD DN

—
N

2.

14Y+NY (4K

26Y (fk 2)
38Y

43Y (4K 1)

. 49Y+2Y

. 49Y+2Y
.49Y (JK 1)
.Y

. b6Y

. 6Y

. 64Y (K 2)

.T8Y (4K 1)
. T9Y+2Y (R

83Y

102484746.
102485359.
102480518.
102100303.
102380627.
102380680.
102380913.
102381448.
102101332.
102382377.
102382672.
102103042.
102103042.
102103042.
102480164.

102480184.
102480243.

102400665.

102481711.
132480047.
102482776.

102483074.

102483074.
102483107.
102483136.
102281782.
102483770.
102484031.
102484742.

102484757.
102484959.

1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B

1B
1B

1B

1B
1B
1B

1B

1B
1B
1B
1B
1B
1B
1B

1B
1B

24 I =718 MTNO15

4 FeAE L MTNOO3
24 JL TS MTNOO3
21 B4 FF MTNOO1
23 K JH A8 MTNOO1
23 {5 A2 3 MTNOO1
23 B AR & i MTNOO1
23 [H F=£ [4] MTN006

B8 57 i MTNOO3
23 BE LA MTNOO1
23 T il MTNOO3
21 HIET BT MINO0S
21 HIET BT MINO0S
21 HIET BT MINO0S
24 i I [E 55 MTNOO1
24 5
MTINOO1 (R} 5 4%)
24 LA MTNOO

24 EHELEY MTNOOG
24 EFEE£H
MTNOO1A

24 [EBEHEE GNOO1

HEREEE MTNOO2
24 RN 54
MTNOO1A

24 JRIN G 4R
MTNOO1A

24 FEFE MTNO12
24 J[EN4E MTNO11
22 FFIL A MINOO1
24 J[EN4E MTNO13
24 TATEMAE MTNO15
24 HAZ HHLBE MTNOO1

24 KFHAZ MINOO3
24 P [E % MINOOSA

AAA
AA

AAA
AAA
AA+
AA

AAA
AAA
AAA
AA

AAA
AAA
AAA
AAA
AA

AA+
AAA

AAA

AAA
AAA
AAA

AA+

AA+
AAA
AAA
AA+
AAA
AAA
AAA

AA+
AA+

\)

N DD = DN

N}

DO = = = = DN = = = DN = = NN

.93

.23
.99
.95

.92
.85

.92
.92
.92
17

.22
.01

. 25

.94
. 88
. 86

.14

.14
.85
.33
. 06
.32
.32
.12

.31
. 28



. 87Y (4K 2)
. 24Y+NY

. 26Y

.33V (K 1)
.33V (K 1)
. 65Y (4K 2)
. 67Y (K 1)
. 84Y

. 88Y (4K 1)
. 91Y

. 98Y

. 99Y

T R

9. 24Y
9.98Y({k 1)

A H B

RIRRE

23D
32D
35D
35D
36D+2Y
36D
66D
71D+5Y
71D+5Y
87D
87D
87D
91D+1. 99Y

99D

99D

102485239.
102481642.
102400734.
102481968.
102481968.
102484286.
102484217.
102485075.
102485331.
102485440.
102580214.
102580261.

102481556.
102501138.

137653. SH
138931. SH
185321. SH
185321. SH
163161. SH
185421. SH
163352. SH
2023005. IB
2023005. IB
163446. SH
163446. SH
163446. SH
194357. SH

2080123. IB

2080123. IB

1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B
1B

1B
1B

24 {7 [E %% MTNOO3 | AA

24 I #2355 MTNOO1
24 1A 52 MTNOO1
24 3I_4 MTNOO3

24 3I_4 MTNOO3

24 g FL MTNOOS

24 JI_4x MTNOO7

24 BRAEH MTNO13
24 BRAEH MTNOL5
24 314 MTNOO9

25 H DU MTNOO1
25 B 5 MTNOO2

24 WO
MINO11A

25 FHEREE MTNOO1

22 FHilE G3
23 2%l 01
22 JE 01
22 JE 01
20 4 01
22 K2 01
20 {51k 02
20 P2 NF7
20 V2 N7
20 7 01
20 73 01
20 7 01
22 Bk 01

20 H [ ol £ 9 i

7 01

20 [ £ % i

57 01

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

AAA
AAA

‘iﬁ%%illlllll
AAA

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

AAA

AAA

\)

D DD~ NN~ == =N NN

-3

.21
.35
. 875
. 875
. 88

.89

.12
. 125

07

2
2
2.1

2.1

2. 22
2. 04
1.
2
2
2
2
2
2

95

.19
. 16
.05
.05
.05
.08

.05



154D+2Y
176D

189D+3Y

189D

203D
238D+5Y (4K 2)
273D

273D
299D (4K 2)
302D+5Y
302D+5Y
312D+NY
335D (4 1)
343D+NY
358D+2Y

1. 47Y+4Y
1. 56Y

1. 63Y+2Y
1. 66Y+2Y
1. 68Y (4K 3)
1. 68Y (4K 3)
1. 76Y

1.
1
1
1
1
2
2
2

79Y

.8Y(K 1)
. 83Y

. 88Y+2Y
. 9Y+2Y

. 01Y

.01Y (4K 2)
. 01Y+5Y (4K
2)

2.
2.
2.

13Y (K 1)
13Y (K 1)
55Y+6Y

194783. SH
1580185. IB
251851. SH
137571. SH
148018. SZ
2080263. IB
252792. SH
252792. SH
138573. SH
152659. SH
152659. SH
138614. SH
253392. SH
138800. SH
138839. SH
2380214. IB
148422. S7
115924. SH
133667. SZ
240046. SH
240046. SH
188929. SH
252895. SH
148988. SZ
240263. SH
148539. 57
2180497. 1B
240516. SH
240525. SH

185347. SH
240626. SH
240626. SH
148855. SZ

22 B4R 03
15 2KiE 07
23 JE4% 02
22 B 07
22 8% 01

20 I LA 01

23 FEHT 01
23 FEHT 01
22 143 02
G20 7L 2
G20 7L 2
B9 YKO3
23 57 01
gt YKO3
23 4 01

23 VUG K FEfoi 01

23 %101
23 i3 [H 05
23 FFFL 03
23 I35 05
23 I35 05
21 [EHr 03
23 JHL 02
24 7k 08
23 Y El b
23 KHE K2

21 B R4k A5 01

24 [#F5 C1
24 114 01

22 114 Gl
24 Y 01
24 Y 01
24 Bt 01

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

AAA
AAA
AAA
AAA

S e\ TRy S GO Y N T SO U T N T TSSO N T Y S S NG T = S S U SO N T i SO e S N T T )

—_

.27
.78

.96
.85
.95
. 36
. 36
.91

.94

.94

.18
.83

.08
.81

.85

.85
.85
.09
.92
. 96
.98

. 88
. 88
.84



2. 59Y (4K 1) 148870. SZ 24 VF 03 AAA 1.905
2. 67Y 2080224. 1B 20 PR TR AA 2.4
2. T4Y (4K 2) 241736. SH 24 Y4\l 07 AAA 1. 825
2. 75Y 241794. SH 24 BT K4 AAA 1. 85
2. 75Y 241794. SH 24 BT K4 AAA 1. 85
3. 33Y+NY 115343. SH 23 F] Y1 AAA 2
23 H A5 NFF R A
3. 65Y+5Y 272380013. IB = 7afik 01 AAA 2.09
4. 13Y 148636. SZ 24 F114 02 AAA 2
4. 24Y 240906. SH 24 152 02 AAA 2
4. 3Y 240963. SH 24 EFZ 02 AA+ 2.58
4. 49Y 241270. SH 2492 02 AAA 2.13
4. 6Y+NY (4K 1)  241530. SH 24 B YKOT7 AAA 2.03
4. 6Y 148875. SZ 24 75 04 AAA 2.13
24 T E NGB A
4. 68Y+5Y 272400007. 1B 7&f5i 01BC AAA 2.05
24 T E NAF A
4. 68Y+5Y 272400007. 1B 7&f5t 01BC AAA 2.05
4. 83Y 148973. SZ 24 K3 C1 AAA/AA+ 2. 17
4. 91Y 524074. SZ 24 K3 C3 AAA/AA+ 2. 17
4.91Y 524074. S7 24 K, €3 AAA/AA+ 2.17
4. 92Y (fk 1) 242185. SH 24 1% 1 05 AAA 2.1
4.97Y 524101. S7 25 #5/K K1 AAA 2.05
9. 49Y 241248. SH 24 H11k 10 AAA 2.15
9. 64Y (4K 2) 241594. SH 24 Hh3% 04 AAA 2.26
140D+1Y 032300408. TB | 23 JH (L4 ix PPN002 = AA+ 2.3
140D+1Y 032300408. TB | 23 JH (L4 iz PPN002 = AA+ 2.3
315D+1Y 032381114. 1B | 23 W4 %= PPNOOL = AA+ 2.22
315D+1Y 032381114. 1B | 23 #WAdL %™ PPNOOL = AA+ 2.22
23 JEHE E
1. 53Y+9Y 032380721. IB  PPNOO1 (i HUk2s) | AA+ 2. 68
23 JEHE E
1. 53Y+9Y 032380721. IB  PPNOO1 (B H UL ZE) | AA+ 2. 68
1. 77Y 032191182. IB | 21 +HE[E X PPN0O03 | AA 2. 24
2. 75Y 032400929. IB = 24 i 2 PPNO03 | AA+ 2.25
2. 89Y+2Y 032481601. 1B 24 # £ % PPNOOL = AA+ 2.31




2.93Y+2Y 032481636. IB = 24 V3= PPNOOL | AA+ 2.9

2.93Y+2Y 032481636. IB = 24 V3= PPNOOL | AA+ 2.9

4. 24Y 032480404. IB 24 B B3 & PPNOO3 | AA+ 2.19

4, 68Y 032481011. IB | 24 YT.BAHF% PPNO02 | AA+ 2.13

5D (4K 2) 2228007. IB 22 VR ARAT 01 AAA 2.7

5D (4K 2) 2228007. IB 22 VR ARAT 01 AAA 2.7

5D (4K 2) 2228007. IB 22 VR ARAT 01 AAA 2.8

5D (4K 2) 2228007. 1B 22 JH K HRAT 01 AAA 2.7

29D 2220010. IB 22 TUARAT 01 AAA 2.09

40D (4K 2) 2220014. IB 22 ZREEHRAT AAA 2.26

57D 2220024. 1B 22 YLIPERAT /M5 AAA 2

T1D+NY 2020016. IB 20 VLORERAT K BEM  AAA 2.14

T1D+NY 2020016. IB 20 VLORERAT K BEM  AAA 2.12

121D+5Y 2028018. IB 20 A IEARIT 2% AAA 1.98

238D+5Y (4K 2)  2028033. IB 20 FEARAIT — 2% AAA 1.92

301D+5Y (4K 2)  2028049. IB 20 TRERAT — 27 02 AAA 1.825

301D+5Y (4K 2) | 2028049. IB 20 TRERAT =42 02  AAA 1.825

301D+5Y (4K 2) | 2028049. IB 20 TRERAT =42 02  AAA 1.825

1. 26Y+NY (4K

1) 2128017. IB 21 PAEARIT KB AAA 1.85

1. 38Y+5Y (4K

2) 2120047. 1B 21 TUARAT =47 01 AAA 1.87
21 TR ERAT 7K S5t

1. 38Y+NY 2128021. IB 01 AAA 1.84
21 TR 4RAT 7K S5t

1. 38Y+NY 2128021. IB 01 AAA 1.85
21 TR 4RAT 7K S5t

1. 38Y+NY 2128021. IB 01 AAA 1.85
21 TR 4RAT 7K S5t

1. 38Y+NY 2128021. IB 01 AAA 1.85

1. 47Y+5Y (4K

2) 2120062. 1B 21 TUARAT =% 02 AAA 1.87
23 IEERAT /MR

1. 49Y (4K 2) 212380007. IB | 01 AAA 1.78

1. 55Y+5Y (4K

1) 2128025. 1B 21 ZARAIT =20 01 | AAA 1. 855

1. 59Y+5Y (4K

2) 2128028. 1B 21 BRAEERAT — 20 01 AAA 1.84




1. 59Y+5Y (4K
2)

1. 68Y (4K 2)
1. 68Y+5Y (4K
2)
1. 68Y+5Y (4K
2)
1. 68Y+5Y (4K
2)

1. 8Y+5Y (4K 1)

1. 82Y+5Y (4K
1)
1. 82Y+5Y (4K
1)
1. 82Y+5Y (&
1)

1. 99Y+NY

2. 01Y+5Y (4K
2)

2. 26Y (K 1)
2. 33Y+1Y (4K
2)

2. 33Y+1Y (4K
2)

2. 62Y+NY (4K
1)

2. 67Y+5Y

2. 67Y+5Y

2. 67Y+5Y

2. 67TY+5Y

2. 67Y+5Y

2. 67Y+5Y

2. 67Y+5Y

2. 67Y+5Y

2128028. 1B
212380021. 1B

2128030. IB

2128030. IB

2128030. IB
2128033. IB

2128039. 1B

2128039. 1B

2128039. 1B

2228001. IB

2228006. 1B
212400004. IB

312410001. IB

312410001. IB

092280086. 1B

092200008. IB

092200008. IB

092200008. IB

092200008. IB

092200008. IB

092200008. IB

092200008. IB

092200008. IB

21 WRfFARAT — 2 01
23 224715 02

21 AT 2%
21 ZIWARAT 2%

21 ACIBERAT — %%
21 E#RHAT 2% 03

21 I EERAT 2% 03
21 FERAT — 2% 03

21 I EHERAT 2% 03
22 MR fif R AT 7K B2 45
01

22 W EHAT =2 01
24 J6 KT /MR
24 F147 TLAC FF %
Af57 01A

24 F14T TLAC FE %
AfE 01A

22 AT K BEATT 02
22 RAT TR Ak
024
22 AT B A
024
22 AT B A
024
22 RAT B A
024
22 AT B A
024
22 RAT B A
02A
22 AT R AR
02A
22 RAT R AR
02A

AAA
AAA

AAA

AAA

AAA
AAA

AAA

AAA

AAA

AAA

AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

.81
.73

. 815

.81

.83
.82

.85

.85

.85

. 86

. 8225
.74

. 845

. 845

. 88

.84

.84

.84

.84

.84

. 84

.83

.84



DN DD DN D

. 69Y+5Y

. 82Y+5Y
. 94Y
. 94Y
. 94Y

. 17Y+5Y

. 17Y+5Y

. 17Y+5Y

. 17Y+5Y

. 17Y+5Y

. 17Y+5Y
. 49Y+NY
. 6Y+NY

. 65Y+5Y

. 60Y+5Y

. 60Y+5Y

. 60Y+5Y

. 60Y+5Y

. 60Y+5Y

. 60Y+5Y
. T4Y+NY

. 78Y+5Y

. 82Y+5Y

. 82Y+5Y

092280098.

092280139.
212480076.
212480076.
212480076.

232380004.

232380004.

232380004.

232380004.

232380004.

232380004.
242380013.
242380017.

232380052.

232380052.

232380052.

232380052.

232380052.

232380052.

232380052.
242380019.

232380073.

232380076.

232380076.

1B

1B
1B
1B
1B

1B

1B

1B

1B

1B

1B
1B
1B

1B

1B

1B

1B

1B

1B

1B
1B

1B

1B

1B

22 MUMARAT — /%%
A 01

22 AT R B AR
02A

24 REHRAT 02
24 REHRAT 02

24 REHRATF5 02
23 AT R BIAN
01A
23 AT R BIAN
01A
23 AT R BIAN
01A
23 AT L BIAN
01A
23 AT Z R BEA
01A
23 AT Z R BEA
01A

23 AT K EEA 01

23 JAT KB f57 01
23 AT ZRBEA
024
23 AT Z R BEAA
024
23 AT Z R BEAA
024
23 AT Z R BEAA
024
23 AT ZZRBEA
024
23 AT ZZRBEA
024
23 AT Z R BEAN
024
23 Wi 7k 2L £ 01
23 AT Z R BEAN
03A
23 AT R BIAN
03A
23 AT Z R BEAN
03A

AAA

AAA
AAA
AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA
AAA
AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA
AAA

AAA

AAA

AAA

—_

.92

. 855
.84
.84
.84

.87

. 86

.85

.85

.85

.85
.93
.92

. 885

. 88

. 88

.87

.87

.87

.87
.93

. 885

. 865

. 86



3. 86Y+NY
3. 86Y+NY
3. 86Y+NY
3. 86Y+NY
3. 86Y+NY

w

. 91Y+5Y

~

. 05Y+5Y

. 16Y+NY (4K
1)

4. 16Y+5Y (4K
1)

4, 21Y+5Y (4K
2)

4, 21Y+5Y (4K
2)

4, 21Y+5Y (4K
2)

4, 21Y+5Y (4K
2)

4, 21Y+5Y (4K
2)

4, 21Y+5Y (4K
2)

~

4. 26Y+5Y
4. 27Y+5Y (4K
2)
4. 46Y+5Y (4k
2)
4. 46Y+5Y (4k
2)
4. 46Y+5Y (4K
2)

4. 47Y+5Y
4. 4TY+NY
4. 4TY+NY
4. 4TY+NY

4. 51Y+5Y

242380033. IB
242380033. IB
242380033. IB
242380033. IB
242380033. IB

232380089. IB

232480004. IB

242400004. IB

1928003. IB

232480008. IB

232480008. IB

232480008. IB

232480008. IB

232480008. IB

232480008. IB

232480011. IB

232400014. IB

232480033. IB

232480033. IB

232480033. IB

232480035. 1B
242480007. IB
242480007. IB
242480007. IB

232480037. IB

23 847 K 85t 01
23 847 K 85t 01
23 847 K 85t 01
23 4T 7k 245t 01
23 4T 7k BL45t 01
23 FUEEAT %
Af57 01A

24 AT T A
01A

24 HEfg 7k 2245 01

19 fRNVERAT — 2K 01
24 HhAT — 4% Ak
02A

24 HHAT — 4R Ak
02A

24 HHAT — 4R Ak
02A

24 HHAT — 4 B Ak
02A

24 HHAT — 4B Ak
02A

24 AT TR B A
02A

24 RAT A
02A

24 RAARIT
A 01

24 FAT "B A
02A

24 FAT "B A
02A

24 FAT "R A A
02A

24 VL ARAT
A 01A

24 TAT7K %45 01
24 TAT7K 445 01

24 TAT7K 445 01
24 AFAT TR ANk
02A

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

—_ |

—_

. 965
. 965
. 965
.96
.96

. 905

. 88

.93

. 88

. 905

. 905

. 885

. 885

. 88

. 88

. 88

.29

. 895

. 895

. 895

. 975
.95
.95
. 945

.91



24 AT B A

4. 51Y+5Y 232480037. IB | 02A AAA .91
24 AT T RBE AR

4. 51Y+5Y 232480037. IB | 02A AAA . 88
24 AT T RBE AR

4, 51Y+5Y 232480037. IB | 02A AAA . 885
24 VA RARAT 2t

4, 57Y+5Y 232480052. IB = AA# 01A AAA . 965

4, 6Y+NY 242400020. 1B 24 ZATK {5 01BC | AAA .95

4. 6Y+NY 242400020. IB | 24 ATAT/7K S5 01BC  AAA .95
24 TAT G A%

4, 61Y+5Y 232480061. IB | 01A (BC) AAA . 895

4. T7Y+5Y (4K 24 TAT ¥ Ao

2) 232480073. IB | 02BC AAA . 895

4, TTY+5Y (4K 24 TAT R BARA

2) 232480073. IB | 02BC AAA . 895

4, TTY+5Y (4K 24 TAT ~RGARA

2) 232480073. IB | 02BC AAA .89

4., 85Y+NY (4K 24 I RERAT K B

1) 242400033. IB | 02 AAA .05
23 TAT G A1%

8. 61Y+5Y 232380037. IB | 02B AAA

9. 04Y+5Y (4k 24 AT IR AR

2) 232480007. IB | 01B AAA .01

9. 04Y+5Y (4K 24 FAT A fH

2) 232480007. IB | 01B AAA .01
24 AZAT TR A

9. 51Y+5Y 232480038. IB | 02B AAA .01

3/ Derek Huang, Liyuan Zhong, Austin Lin

Bt& AN: Xiaoting Bu

BE48: Xiaoting. Bu@cfets—nex. com. cn
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