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Shanghal CFETS-NEX internatiseal Menwey Broking

C NEX
[2023-04-14]

-m

77T 279D 230001 2.1575, 4.77Y 230002 2.655-2.6625, 6.96Y 230006 2.7975-2.80, 9.88Y 230004 2.823-2.83, 29.54Y 220024 3.194-3.20

REBEIR(%) 2.1575 2.4750 2.6570 2.7775 2.8500 3.1975
SHER(%) 2.1575 2.4750 2.6600 2.7775 2.8500 3.1980
T5(%) 0.0000 0.0000 0.0030 0.0000 0.0000 0.0005

T

SREMESE 108D 220211 2.17,
210220 3.215-3.2175

1.1Y 220312 2.455, 2.76Y 230202 2.66-2.67, 4.18Y 220208 2.815-2.8175, 9.54Y 220220 3.015-3.0225, 18.58Y

FERIEEIERER (%) 2.3950 2.5900 2.7800 2.9650 3.0300
SHIEEZFE(%) 2.4000 2.6000 2.7800 2.9650 3.0325
T5(%) 0.0050 0.0100 0.0000 0.0000 0.0025
FEREIFF R (%) 2.2500 2.5775 2.8125 2.9425 3.0070
SHEFE(%) 2.2600 2.5775 2.8145 2.9425 3.0070
TR (%) 0.0100 0.0000 0.0020 0.0000 0.0000

B eoums

SHEMIIEE TR , MRXETEEPESHIR AAA AA+FGRIFMG. Ein/smE, 5D 012380283 23 JREHEE SCPO0T AAA BRATE 2.39%f
B, WitghE S, 54D 012380849 23 T SCPOO2(RIGIEIE) AAA LR TE 240% (B, WiHHWAES,;, K& @A,
110D 012380371 23 Yt AEEH SCP002 AAA FERTE 2.52%UE, RITHAES, 164D 012300247 23 Jiibgk SCPO03 AAA  BR3ZTE 2.55%
B, ESHAERT; KigAmE, 224D 012300233 23}"'1FLISCPOO1 AAA BYAZTE 2.80%MIE, $RITHAES, 332D 042380145 23 BHEX
£ CPO03 AA+ FRTE 2.90%(E; RWhms, S HEMKEEES.

AA+ 2.65 2.8 2.85 2.9 3.08
HXFYER==
AA 3.05 3.25 36 39 41
AA- 35 4.0 428 4.63 47
AAA 2.4 0 2.52 2.62 1 2.69 1 2.76 0
AA+
SHERIESES IR 2.65 0 2.8 2.85 0 2.9 0 3.05 3
(BP) AA 3.05 0 3.25 36 0 3.9 0 4.1 0
AA- 35 0 40 428 0 463 0 47 0
B eu=e
&S HPERBIEE—AGER, 1-3 FERthE, TETENES, BITEM. 21 458 MTN0O05 (AAA, 1.66Y) 7F 2.86%3s, {KiHE 1bp FAL;

21 H88 MTNOO2 (RTH544E54) (AAA, 1.62Y) 7E 2.86 pkiZR, flKfhfE 1bp Aka; 22 FrEEIE MTNO16 (AAA, 2.15Y) £ 2.93%mk3Z, Y&HEMES. 3-5F
HABR, Az, 16 EFFE MTNOOT (AAA, 3.24Y) , £ 3.06%Rk38, ffffE 2bp AXES; 22 IRaeiaAe MTNO02 (AAA, 4.57Y) 1 3.21 B3z, {Kfh(E
Tbp A3Z; 5Y RLAEHAR, mREE, BHmE, $HPEKREENMEE.

______
3.33

AAA+ 2.73 None
AAA 2.85 3.1 3.39 3.51 None
PO
AA+ 2.94 345 3.77 None None
AA 3.1 3.76 4.09 None None
AAA+ 2.71 2 2.99 1 3.17 0 3.34 -1 None = None
SHERIESZS I8 AAA 2.84 1 3.09 1 34 -1 3.52 -1 None ' None
(BP) AA+ 204 0 345 0 378 -1  None None None None
AA 3.1 -1 3.76 0 4.09 0 None None None @ None



B cus

SHEWERIRRAERK, B2, 568, BT, RENSHESIHNESS. aREAmE, 22 £ 02 AAA B3Z7E 3.05%, HmsEl, EEIAN. 16
HERERR AAA FRASTE 3.11%, IBNASEH, S, WSAmE, 21 iR ibikER 04 AAA BRASTE 3.07%, $RITSEH, ESIA., 22 &% 01 AAA FESTE 3.03%,
Hrgsed, BEEXA. Kin/HHE, 18 4588 03 AAA f3sTE 3.23% .

e
SHTBIFEERR, RERIE 0-2bps, ERRIR, EinkEGERNMELEIRER, HRBFMBERSFE. BIRIRR, EAGRSLAR, Sild—
SN, EINERTE 2-3Y ¥, 19T, BiF=RIR, ik 23 Tk 0-0.25pt, HRFFANMEE, =R, SEHMPETR, MELHK0.5pt,

SHIERIE3S
HREH B BBRE (&7
012380283.1B 23 JREEIRE SCPOOT 2.39%
13D 012282705.18 22 H&FE SCPOO1 AA+ 3.00%
13D 012282705.1B 22 #&FE SCPOO1 AA+ 3.00%
27D 072210185.1B 22 AT CPO0S AAA 2.40%
27D 012381437.B 23 485 SCPO0S AAA 2.39%
35D 012381428.B 23 fhgE =15 SCP002 AAA 2.50%
35D 012381428.B 23 chg =5 SCP002 AAA 2.50%
35D 012381428.B 23 figE =15 SCP002 AAA 2.50%
35D 012282972.1B 22 Fh$BEE SCPO03 AAA 2.52%
35D 012381428.B 23 ehgE— 5 SCP002 AAA 2.52%
35D 012381428.IB 23 FhE =5 SCP002 AAA 2.52%
35D 012381428.B 23 figE =15 SCP002 AAA 2.55%
36D({k 2) 01228296818 22 &% SCPO02 AAA 2.60%
36D({k 2) 012282968.1B 22 EEE SCP002 AAA 2.60%
36D({k 2) 012282968.1B 22 &% SCPO02 AAA 2.60%
36D({k 2) 012282968.1B 22 & SCPO02 AAA 2.60%
36D({k 2) 012282968.1B 22 & SCPO02 AAA 2.60%
42D 012283029.1B 22 FEREET SCPO02 AAA 2.54%
55D 042280296.1B 22 B3/ CPO10 AAA 2.40%
62D 072210132.B 22 EHJ5%YE CP0OS AAA 2.33%
63D 012380326.1B 23 A B7kES SCPOOT AA 2.73%
68D 012381147.1B 23 287 SCP004 AAA 2.42%
23 chySET, SCPO3 1 (RII=
77D 012381380.1B B (Fel= AAA 2.50%
1)
23 chy4ET, SCPO31 (RIII=
77D 012381380.1B FE (Fel= AAA 2.51%
)
23 chySET, SCPO35 (Rl AlI=
77D 012381387.1B FE (Rl AAA 2.49%
)
77D 012381472.1B 23 chySEi, SCP039 AAA 2.50%
77D 012381472.B 23 chy4EiF, SCP039 AAA 2.50%
80D 012284072.1B 22 IR SCPO18 AAA 2.50%
83D 042280312.1B 22 shf3H CPO02 AAA 2.52%
84D 012380708.1B 23 B3R SCP004 AAA 2.50%
84D 012380708.B 23 B SCP004 AAA 2.50%
84D 012380708.1B 23 B SCP004 AAA 2.50%
95D 012380331.1B 23 JEAEEFR SCPOOT AAA 2.50%
95D 012283664.1B 22 EXEE SCP003 AAA 251%
109D 012283856.1B 22 I35t SCPO0S AAA 2.56%
109D 012283856.18 22 k35 SCPO0S AAA 2.58%
110D 012380371.1B 23 AR SCP002 AAA 2.52%
110D 012380371.1B 23 S¥AE=H SCP002 AAA 2.52%
116D 012381440.B 23 HFFEE SCPO04 AAA 2.70%
122D 012283978.B 22 t=35E SCPO0S(EREX) AAA 2.55%
129D 012284038.1B 22 I SCPOOT AA+ 4.75%
147D 012380908.IB 23 YV SCPOOT AAA 100
156D (tk 1) 012381102.1B 23 ehaxgE SCP004 AAA 2.56%
156D(1k 1) 012381102.1B 23 chzxg SCPO04 AAA 2.56%
157D 012381123.B 23 s SCPO15 AAA 5.65%
164D 012300247.18 23 itk SCPO03 AAA 2.55%
164D 012300247.1B 23 itk SCPOO3 AAA 2.55%
194D 012381258.1B 23 SHASE SCPO02 AAA 2.70%
194D 012381258.B 23 AT SCPOO2 AAA 2.70%
203D 042280489.1B 22 S CP032 AAA 6.45%
224D 012300233.B 23 F1REET SCPOOT AAA 2.80%
249D 012381158.1B 23 BsEL25E SCPOOT AA+ 3.20%

SEHE
iﬂlﬁfﬁﬂl BBRE BERE (RiFHU9)

102000731.1B 20 e MTNOO7 2.30%
10D 102000837.1B 20 ZNEFF MTNOO4 AA+ 2.66%
27D 102000989.1B 20 @M MTNOO1A AAA 2.48%



38D
53D
66D+1.99Y
87D+NY
96D
125D
125D
125D
125D
125D
132D
132D
137D
144D
195D
199D
202D +NY
203D
203D
222D+NY
247D
272D
281D

340D +2Y

351D+3Y
364D
364D
364D
1.02Y
1.12Y+2Y
1.28Y
1.29Y
1.35Y
1.61Y
1.62Y
1.62Y
1.66Y
1.73Y
1.99Y
1.99Y
2.11Y
2.19Y
2.19Y
2.24Y
2.38Y
2.38Y
2.5Y+NY
2.99Y+2Y
4.38Y
4.92Y
8.33Y

SHEIVEREREE

RRKE

13D+5Y
48D
48D
50D({% 2)
75D
82D+1Y
85D(fk 2)
94D
94D
106D({k 2)
112D+NY
118D
127D(f% 2)
127D(f% 2)
127D(f% 2)
128D(fk 1)

102001040.1B
101800666.1B
102001189.1B
102001343.1B
102101321.1B
101800894.1B
101800900.1B
101800900.1B
101800894.1B
101800900.1B
101800939.1B
101800944.1B
101800966.1B
101801011.1B
102001978.1B
102002044.1B
102002054.1B
102002066.1B
102002066.1B
102180037.1B
101801489.1B
102100037.1B
102100109.1B

102100490.1B

102280571.1B
101900512.1B
101900521.1B
101900521.1B
102100821.1B
102100855.1B
101900993.1B
102101399.1B
102101590.1B
102282564.1B
102103096.1B
101901607.1B
102103230.1B
102000003.1B
102280744.1B
102380854.1B
102001055.1B
102281390.1B
102281390.1B
102281502.1B
102281973.1B
102281973.1B
102282224.1B
102380809.1B
101771009.1B
102380515.1B
102101505.1B

fR3Ea

2028011.1B
1828002.1B
112672.5Z
112672.5Z
1624008.1B
194842.SH
151801.SH
149170.5Z
112729.5Z
112729.5Z
194996.SH
163793.SH
163798.SH
175010.SH
175010.SH
175010.SH
2028031.1B

20 K[EEF MTNOO5
18 $rE%EE MTNOO3
20 B MI3ERE MTNOOT
20 25& MTN002
21 kg MTNOO3
18 g MTNOO1
18 hg& MTN002
18 g2 MTN002
18 g MTNOO1
18 g2 MTN002
18 #EEIZ MTNOO3
18 E8E/E MTNOO1
18 FEEE MTNOOS
18 FUAE MTNOO1
20 [EEE MTNOO1
20 FRFAEE MTNOO3
20 FEFH% MTNOO3
20 5C€ MTNOT0A
20 ;C£ MTNO10A
21 et ARE MTN004
18 jREES, MTNOO1
21 FiBER MTNOO2
21 REEE MTNOO1

21 FE7F0 MTNOO1 (Z iR

X)
22 TEIERIE MTNOO1
19 fBFEEER: MTNOO1
19 EEH#E MTNOO3
19 HEEH#E MTNOO3
21 ZEEE MTNOOT
21 =IEF3# MTNOO1
19 E#riz MTNOO3
21 XBEZ MTN006
21 iEiEEA& MTNOO3
22 BT REFE MTNOO2

21 K58 MTNOO2 (R FFEE)

19 H2\& MTN004
21 &8 MTNOO5
20 758132 MTNOO1
22 E3RT MTNO02
23 iEE MTN002
20 #F5ERF MTNO003
22 LLIZR#0 MTNOO1
22 LLIZR#0 MTNOO1
22 g4 MTNOO3
22 gl MTNO22
22 ZheiEll MTNO22
22 HhkEE MTNOOT
23 JM#EEg MTNOO1
17 $r&5EH MTNOOT
23 5 IE% MTNOO3
21 S¢AEEHF MTNOO1B

R"HRB (R1T19)
20 RAVERTT/IMAIER 01
18 FAARTT 2% 01
18 5% 01
18 iR 01
16 TSI B R 01
22 B D2
19 #E 03
20 1587 01
18 Ez= 02
18 H7= 02
22 722 D1
20 =R Y1
20 5% 02
20 3L G1
20 7532 G1
20 3L G1
20 e RITIVRIR

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

AAA

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

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

2.71%
2.55%
2.85%
2.85%
2.52%
2.55%
2.55%
2.55%
2.55%
2.55%
2.86%
2.71%
2.70%
2.80%
2.75%
2.73%
2.89%
2.55%
2.55%
3.21%
2.86%
2.79%
2.77%

7%

3.03%
2.98%
2.85%
2.85%
2.90%
3.55%
2.82%
3.06%
3.23%
5.66%
2.86%
4.50%
2.86%
2.87%
3.60%
3.03%
3%
3.07%
3.07%
3.53%
3.56%
3.56%
3.28%
3.48%
3.64%
3.93%
3.36%

2.10%
2.35%
2.49%
2.49%
3.23%
2.78%
4.00%
2.605%
2.59%
2.59%
3.05%
3.24%
2.55%
2.59%
2.59%
2.59%
2.64%



133D+2Y
133D+NY
133D+2Y
140D
160D
191D(fk 1)
206D
238D
263D+363D
270D
272D
290D+NY
290D+NY
339D
345D({k 1)
345D(fk 1)
346D+5Y(fk 1)
346D+5Y({k 1)
346D+5Y(fk 1)
1.04Y({% 1)
1.07Y
1.09Y
1.09Y
1.29Y+NY
1.29Y+NY
1.29Y+NY
1.3Y+2Y
1.35Y
1.41Y+2Y
1.43Y({k 1)
1.44Y+NY
1.59Y
1.59Y({k 2)
1.59Y({% 2)
1.92Y
1.96Y+2Y
2.04Y+2Y
2.04Y+NY
2.08Y+NY
2.08Y+NY
2.08Y+NY
2.08Y+NY
2.18Y
2.18Y
2.31Y+2Y
2.31Y+2Y
2.31Y+2Y
2.42Y+5Y(fk 2)
2.45Y+NY
2.45Y+NY
2.56Y+5Y({k 1)
2.56Y+2Y
2.64Y
2.94Y+NY
2.96Y(fk 1)
2.97Y(tk 2)
2.99Y(fk 1)
2.99Y(fk 1)
3.1Y+NY
3.32Y+5Y({k 1)
3.36Y+5Y({k 2)
3.45Y+2Y
3.52Y+NY
3.59Y+NY
3.59Y+5Y({k 1)
3.62Y+5Y
3.62Y+5Y
3.63Y+NY({k 1)
3.63Y+NY({k 1)
3.63Y+NY({k 1)
3.63Y+NY({k 1)
3.75Y+5Y

114804.5Z
175008.SH
149209.5Z
2020049.1B
2020059.1B
2080281.1B
149285.5Z
197838.SH
152719.SH
155129.SH
177467.SH
1928001.1B
1928001.1B
2128007.1B
2128010.1B
2128010.1B
1928006.1B
1928006.1B
1928006.1B
2128018.1B
151449.SH
2122024.1B
2122024.1B
1928018.1B
1928018.1B
1928018.1B
149583.5Z
2120071.1B
188605.SH
2120082.1B
1928025.1B
155835.SH
2128041.1B
2128041.1B
148206.5Z
152432.SH
184387.SH
2028014.1B
2028017.1B
2028017.1B
2028017.1B
2028017.1B
2228037.1B
2228037.1B
182380.SH
182380.SH
182380.SH
2028033.1B
2028040.1B
2028040.1B
2028044.1B
114053.SH
2226007.1B
2128011.1B
2328006.1B
1980109.1B
2328010.1B
2328010.1B
2128019.1B
2128025.1B
2128028.1B
184073.SH
2120089.1B
2128038.1B
2128039.1B
2128042.1B
2128042.1B
2128045.1B
2128045.1B
2128045.1B
2128045.1B
2228003.1B

20 #4501
20 KFE Y1
20 ©f7 03
20 j&PRERTT 01
20 FAMERTT/IMAIR 01
20 F#2f% 01
20 ;5% 06
213332 01
20 4L 01
19 &M 01
21 i 01
19 FRERITRER 01
19 FERITKER 01
21 HBR1T 01
21 FERIRIT/IMMR
21 S RERIT/IMIER
19 TrFR1T—"% 01
19 TRHRIT 4K 01
19 TRFR1T—=% 01
21 #8702
GIIKE1
21 KEAHEERR 01
21 KAWL 01
19 TRgfRITRESR
19 TRsRITREMR
19 TRgtRITRESR
21 BE V1
21 EiSiRT
21 &% G2
21 FMERITVGRAMR 01
19 BIRITRESR
19 B 03
21 ITRIRIT/IMIR
21 IRIBIT/IMIR
23 5 01
20 afEfR
22 1% 01
20 FRERITKELR 01
20 RAVERTTKER(R 01
20 RAVERTTsKER(R 01
20 RAVERTTKER(R 01
20 RUERTTsKER(R 01
22 ATEERIT/IMIR 01
22 @RI T/IMIR 01
22315703
2231503
22315703
20 BIRRIT R
20 BRI TR SRR
20 RIBIRIToKER R
20 IRIRITZ4 01
22 Hei=
22 C=FR17 03
21 HpfiEsRIToKER R 01
23 @RI T/IMIR 01
19 FPER 02
23 PLARITIVIR
23 SFRIRT/IMIR
21 FERITKERR 01
21 BIRRIT R 01
21 mpfEERIT—4R 01
21 %1%

21 JbFERIToKER R 01
21 FRAARTT7KER(R 01
21 RERIT 4R 03
21 FVERIT”ER 02
21 XRIT”4% 02
21 RERITKERR 02
21 FERITKER R 02
21 RERITKERR 02
21 FER TKER R 02
22 FVERIT—ZR 01

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

2.92%
2.74%
2.85%
2.65%
2.65%
2.64%
2.68%
4.20%
4.35%
2.70%
2.87%
2.86%
2.86%
2.64%
2.64%
2.64%
2.83%
2.83%
2.83%
2.90%
4.10%
2.90%
2.90%
3.02%
3.01%
3.01%
3.00%
2.73%
3.70%
2.94%
3.04%
2.99%
2.74%
2.74%
2.94%
3.48%
3.03%
3.16%
3.175%
3.175%
3.175%
3.175%
2.79%
2.79%
3.58%
3.58%
3.58%
3.07%
3.22%
3.22%
3.19%
3.43%
3.28%
3.31%
2.84%
5.85%
2.835%
2.835%
3.335%
3.26%
3.27%
3.46%
3.62%
3.425%
3.31%
3.41%
3.41%
3.435%
3.435%
3.43%
3.43%
3.43%



3.75Y+5Y
3.77Y+5Y
3.78Y+5Y({k 2)
3.9Y
AY+5Y
AY+5Y
4.17Y+5Y
4.23Y+5Y
4.23Y+5Y
4.23Y+5Y
4.36Y+5Y
4.36Y+5Y
4.57Y+5Y
4.69Y+5Y
4.94Y+5Y
4.94Y+5Y
4.94Y+5Y
4.99Y+5Y
4.99Y+5Y
4.99Y+5Y
4.99Y+5Y
4.99Y+5Y
51D(fKx 1)
127D(fk 2)
137D
199D
223D
244D+2Y({k 1)
283D
345D({k 1)
349D
2.31Y
2.89Y

2228003.1B
2228004.1B
2228006.1B
152400.SH
2228024.1B
2228024.1B
2228039.1B
092280014.1B
092280014.1B
092280014.1B
092280069.1B
092280069.1B
092280134.1B
232280007.1B
232380004.1B
232380004.1B
232380004.1B
232380015.1B
232380015.1B
232380015.1B
232380015.1B
232380015.1B
032100606.1B
032100876.1B
032280774.1B
032000917.1B
031800677.1B
032001045.1B
032100106.1B
032100363.1B
031900281.1B
032280691.1B
032100246.1B

22 FXERTT 4% 01

22 TrFtR1T—4% 01

22 FEERITZR 01
20 HiBfR

22 TrEfRIT—4% 03

22 TrfRIT—2% 03

22 FIRIRIT "R 01

22 FERIT " RERR 01
22 FiERIT " REAR 01
22 FERIT " RERR 01
22 BT RE MK 01
22 HERIT"REARIR 01

22 TITTREASR 04A
22 TITZREALR 05A
23 RITZREARR 01A
23 RITZREAZR 01A
23 RITZREARR 01A
23 TITZREARO01A
23 TITTREAKR O1A
23 TITZREARO01A
23 TITTREAKR O1A
23 TITZREARO01A
21 X PPNOO1
21 ZHIB(RE PPNOOT
22 {BLFHE PPN002
20 =BAiR#E PPN0OO2
18 Egi@m=#r PPNOO5
20 Xl PPNOO1
21 HE&#H PPN0OO1
21 ;T4tEE& PPNOO1
19 {T4t#HX PPNOO1
22 iTZR¥=R PPNOO1
21 HiXipd& PPNOO1

X / Derek Huang, Ethan Yuan, Teddy Chen, Oscar Wu

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

3.43%
3.36%
3.36%
4.38%
3.39%
3.38%
3.42%
3.53%
3.53%
3.53%
3.52%
3.51%
3.47%
3.47%
3.4875%
3.49%
3.49%
3.4925%
3.50%
3.50%
3.50%
3.4875%
3.70%
3.10%
3.40%
3.30%
3.00%
3.03%
3.30%
3.01%
3.02%
3.86%
3.36%



