WE BT
RITEHRZFHIZ

l BRRE R

& NEX Lesmsmae

Shanghal CFETS X Interrations. Money Brokirs

[2022-12-9]

E{&=75HE 9.6Y 220010 B3z 2.9125-2.915; 9.85Y 220017 B3z 2.91-2.92; 29.51Y 220008 p%3Z 3.29,

rE B E &% (%) 1.9900 2.4000 2.6700 2.8000 2.8950 3.2950
4 B B %) 2.0000 2.4000 2.6700 2.8000 2.9150 3.2900
EF(%) 0.0100 0.0000 0.0000 0.0000 0.0200 -0.0050

B eus

ESRMFRSE  4.38Y 220203 A3 2.86-2.87; 4.68Y 220208 fk3L 2.8625-2.87; 9.27Y 220205 B3Z 3.0825-3.09;  9.53Y 220210 32
3.0875-3.09; 9.77Y 220215 pEAZ 3.045-3.05,

’E B JEEFERR(%) 2.2900 2.6600 2.8950 2.9500 3.0800
4 BIEEF SRR (%) 2.3300 2.7000 2.8950 2.9500 3.0800
TE(%) 0.0400 0.0400 0.0000 0.0000 0.0000
RE B B FF {5 (%) 2.0050 2.6600 2.8550 2.9650 3.0825
4B EFR%) 2.0200 2.6600 2.8675 2.9900 3.0875
TE(%) 0.0150 0.0000 0.0125 0.0250 0.0050
B e

SHEMRIKBENRERK , MRTEETEZIR AAA AA+IGRI=MR. Bin/AHE, 13D 012281829 22 FA{K, SCP012  AAA BRATE
1.80%(IE, HESHARK, 67D 012283952 22 #5338 SCP025 AAA HATE 2.56%AIE, RITHAES,; KikAmE, 119D 042280205 22
EERY CP002 AAA FEAITE 2.55%(UE, WO AES; 168D 012284142 22 #iac#s SCP008 AAA  FRATHE 2.65%(IE, RITHEES,; KigA
M, 270D 042280413 22 BXiE CPO0T AAA FRZITE 2.59%UE, RITHAES, 350D 042280512 22 i7iHEE CP00T AAA FRIITE 3.20%fi
B, RITHAES, SHmE, SHEERMKNKESS.

—““““m

AA+ 26 2.9 3.0 3.1 3.18
HIFYER==
AA 33 35 3.65 4.0 43
AA- 3.65 3.95 435 455 4.85
AAA 185 -5 | 253 -1 267 -2 | 274 1 2.79 1
U ——— AA+ 2.55 5 2.88 2 2.98 2 3.07 3 3.15 3
(BP) AA 33 0 345 5 36 5 3.95 5 425 5
AA- 3.65 0 3.95 0 435 0 455 0 48 5

B cu=me

SHPEXGESEY, TRMRITINER. 1-3 FEmPhE, 22 268 MTNO1B (AAA, 2.11Y) 7E 3.28%m32, BfhE 4bp B3Z; 22 HaE
MTNOO1 (AAA, 2.42Y) 7£3.32%F3, Bft{E 4bp AR3Z; 22 L& MTNO04 (AAA, 1.5Y) RRAZTE 3.17%, Bfh{E 9bp Ak3Z. 3 B 5 FHAR, 22 8
R MTNOO5 (AAA, 4.63Y)7E 3.34% AR3s, iifE Sbp AaS; 21 {RFIARE MTNOO4 (AAA, 3.94Y) 7E 3.30%pA, {KfGE 1bp AiAs. 5Y RLAEHS
R, BREZE., JAMs, SHYERRHEER, HMaBEmREAR 1T,

[ T T R T N TR
3.26 3.46 3.77

AAA+ 2.79 None
AAA 3.04 3.38 3.68 3.97 None
ISR
AA+ 3.36 3.87 424 None None
AA 3.6 411 456 None None
|_5Hlﬁauﬁ§£nxwg AAA+ 2.75 4 3.22 4 3.43 3 3.75 2 None None

(BP) AAA 3.01 3 3.36 2 3.65 3 3.96 1 None = None



AA+ 3.33 3 3.82 5 4.2 4 None | None @ None @ None

AA 3.56 4 41 1 4.55 1 None | None @ None @ None

B cum

SHEWFRRZIRRER, B, F8, BT, REISHAENESS5S. JEEAE.21 EE G AAA B3XE 3.15%, EEsEH, EEXA. 21
Tk 13 AAA BRRTE 3.15%, SR, EESIA. WISAMmE, 22 P 01 AAA FBRRRTE 3.35%, {RI&SEH, (RESIA. 19 7% 01 AAA BR3TE 3.55%,
EESY, HFEXAN. KiEAmE, 22 8% 06 AAA FETE 3.79%.

L

SHEZREEX. RERERRFAE, HRRR, P RERFSFFTSAERS @R /RN S, WEXE, EmpRABRR. BHFRR, ik
0.5-2pt, FEARFIUER. B, BMNFEIEFR. Flk. Bk, BEEZFH pb NEEHAN.

SHEERRER
itk
35D 220001 2
41D 229959 2.03
41D 229959 2.01
52D 229961 2.05
229972(12.14 £
92D M) 2.1
171D 229968 2.16
205D({AK 1) 200009 2.2
320D 220023 2.26
343D 160025 2.2
2.33Y 200005 2.525
2.33Y 200005 2.52
2.46Y 220011 2.52
2.46Y 220011 2.515
2.46Y 220011 2.51
2.46Y 220011 2.5
2.71Y 220018 2.52
2.99Y 180028 2.42
3.25Y 210002 2.515
4.48Y 200008 2.7
4.48Y 200008 2.705
4.85Y 220022 2.7175
4.85Y 220022 2.715
4.85Y 220022 2.71
4.85Y 220022 2.72
4.85Y 220022 2.7
4.98Y 200017 2.65
6.79Y 220021 2.86
6.79Y 220021 2.865
7.45Y 200006 2.88
7.45Y 200006 2.885
9.68Y 220017 2.915
9.68Y 220017 2.9125
9.68Y 220017 2.92
9.68Y 220017 2.9175
9.73Y 220019 2.9175
9.73Y 220019 2.92
9.73Y 220019 2.916
9.73Y 220019 2.9225
9.73Y 220019 2.915
9.73Y 220019 2.925
9.93Y 220025 2.89
9.93Y 220025 2.893
9.93Y 220025 2.895
26.62Y 190010 3.345
27.27Y 200004 3.35
27.76Y 200012 3.35
28.34Y 210005 3.3475
29.35Y 220008 3.29
29.88Y 220024 3.2825
29.88Y 220024 3.28
35D 220001 2
41D 229959 2.03
41D 229959 2.01

52D 229961 2.05



229972(12.14 k£
92D ) 2.1
171D 229968 2.16
205D(fK 1) 200009 2.2
320D 220023 2.26
343D 160025 2.2
2.33Y 200005 2.525
2.33Y 200005 2.52
2.46Y 220011 2.52
2.46Y 220011 2.515
2.46Y 220011 2.51
2.46Y 220011 2.5
2.71Y 220018 2.52
2.99Y 180028 2.42
3.25Y 210002 2.515
4.48Y 200008 2.7
4.48Y 200008 2.705
4.85Y 220022 2.7175
4.85Y 220022 2.715
4.85Y 220022 2.71
4.85Y 220022 2.72
4.85Y 220022 2.7
4.98Y 200017 2.65
6.79Y 220021 2.86
6.79Y 220021 2.865
7.45Y 200006 2.88
7.45Y 200006 2.885
9.68Y 220017 2.915
9.68Y 220017 2.9125
9.68Y 220017 2.92
9.68Y 220017 2.9175
9.73Y 220019 2.9175
9.73Y 220019 2.92
9.73Y 220019 2.916
9.73Y 220019 2.9225
9.73Y 220019 2.915
9.73Y 220019 2.925
9.93Y 220025 2.89
9.93Y 220025 2.893
9.93Y 220025 2.895
26.62Y 190010 3.345
27.27Y 200004 3.35
27.76Y 200012 3.35
28.34Y 210005 3.3475
29.35Y 220008 3.29
29.88Y 220024 3.2825
29.88Y 220024 3.28
SHESRMEMER

ZUHARIE) =353 Hzase

35D 220201 2 0.02
35D 2202012 0.01
78D 160207 2 0.19
89D 2103122 0.11
104D 180204 2.12
151D 220304 2.3
165D 220206 2.3
179D 220404 2.33
231D 220211 2.39
1.17Y 190305 2.58
1.23Y 210213 2.71
1.23 210213 2.7
1.61 210406 2.61
1.68 220322 2.59
2.09 200203 2.65
2.25 220403 2.7
2.5 220303 2.73
2.59 200212 2.7075
2.63 220406 2.745
2.71 220207 2.71
2.71 220207 2.7
2.93 180411 2.74
3.22 190204 2.775
3.23 210203 2.795
3.23 210203 2.8
3.23 210203 2.79



3.23 210203 2.78
3.23 210203 2.785
3.32 160210 2.82
3.61 190408 2.855
3.61 190408 2.85
3.67 210408 2.85
3.68 190209 2.86
3.71 160213 2.86
3.74 160310 2.86
3.75 210208 2.85
3.75 210208 2.845
3.75 210208 2.84
4.21 200307 2.9
4.21 200307 2.89
4.21 220203 2.8675
4.21 220203 2.87
4.21 220203 2.86
4.33 170210 2.895
4.33 170210 2.9
4.33 170210 2.89
4.52 220208 2.87
4.52 220208 2.8725
4.52 220208 2.8675
4.52 220208 2.865
4.52 220208 2.86
4.52 220208 2.8625
4.52 220315 2.895
4.52 220315 2.9
4.71 220407 2.9
5.17 180205 2.9175
6.08 190205 2.98
6.45 190210 2.99
6.59 190406 2.99
6.78 190215 3
7.25 200205 3.01
7.25 200205 3.015
7.28 200310 3.01
7.35 200404 3.01
7.52 200210 3.01
7.86 200215 3.025
8.22 160409 3.08
8.22 160409 3.09
8.22 210205 3.04
8.76 210215 3.065
9.11 220205 3.0875
9.11 220205 3.09
9.11 220205 3.085
9.11 220205 3.0825
9.37 220210 3.09
9.37 220210 3.095
9.37 220210 3.0875
9.61 220215 3.05
9.61 220215 3.0525
9.61 220215 3.051
9.61 220215 3.055
9.61 220215 3.052
9.61 220215 3.0475
9.61 220215 3.045
9.61 220215 3.0425
9.69 220311 3.095
9.69 220311 3.1
9.85 220410 3.105
9.85 220410 3.1
9.87 220220 3.04
9.87 220220 3.035
9.87 220220 3.03
9.87 220220 3.0325
9.87 220220 3.0375
9.87 220220 3.0275
9.87 220220 3.025
9.87 220220 3.0225
35D 2202012 0.02
35D 2202012 0.01
78D 160207 2 0.19
89D 2103122 0.11
104D 180204 2.12




151D 220304 2.3
165D 220206 2.3
179D 220404 2.33
231D 220211 2.39
1.17Y 190305 2.58
1.23Y 210213 2.71
1.23Y 210213 2.7
1.61Y 210406 2.61
1.68Y 220322 2.59
2.09Y 200203 2.65
2.25Y 220403 2.7
2.5Y 220303 2.73
2.59Y 200212 2.7075
2.63Y 220406 2.745
2.71Y 220207 2.71
2.71Y 220207 2.7
2.93Y 180411 2.74
3.22Y 190204 2.775
3.23Y 210203 2.795
3.23Y 210203 2.8
3.23Y 210203 2.79
3.23Y 210203 2.78
3.23Y 210203 2.785
3.32Y 160210 2.82
3.61Y 190408 2.855
3.61Y 190408 2.85
3.67Y 210408 2.85
3.68Y 190209 2.86
3.71Y 160213 2.86
3.74Y 160310 2.86
3.75Y 210208 2.85
3.75Y 210208 2.845
3.75Y 210208 2.84
4.21Y 200307 2.9
4.21Y 200307 2.89
4.21Y 220203 2.8675
4.21Y 220203 2.87
4.21Y 220203 2.86
4.33Y 170210 2.895
4.33Y 170210 2.9
4.33Y 170210 2.89
4.52Y 220208 2.87
4.52Y 220208 2.8725
4.52Y 220208 2.8675
4.52Y 220208 2.865
4.52Y 220208 2.86
4.52Y 220208 2.8625
4.52Y 220315 2.895
4.52Y 220315 2.9
4.71Y 220407 2.9
5.17Y 180205 2.9175
6.08Y 190205 2.98
6.45Y 190210 2.99
6.59Y 190406 2.99
6.78Y 190215 3
7.25Y 200205 3.01
7.25Y 200205 3.015
7.28Y 200310 3.01
7.35Y 200404 3.01
7.52Y 200210 3.01
7.86Y 200215 3.025
8.22Y 160409 3.08
8.22Y 160409 3.09
8.22Y 210205 3.04
8.76Y 210215 3.065
9.11Y 220205 3.0875
9.11Y 220205 3.09
9.11Y 220205 3.085
9.11Y 220205 3.0825
9.37Y 220210 3.09
9.37Y 220210 3.095
9.37Y 220210 3.0875
9.61Y 220215 3.05
9.61Y 220215 3.0525
9.61Y 220215 3.051
9.61Y 220215 3.055




S REEE

8D({k
2)

13D

14D

15D(fK
2)

16D (K
1)

17D

17D

17D

18D

18D

19D

19D

20D

20D

20D

20D

21D

21D

25D

25D

25D

34D

60D

61D

67D

5B

012282541.1B

012281829.1B

012283378.1B

012281223.1B

012281264.1B

012281298.1B

012282286.1B

012282286.1B

012283717.1B

012283717.1B

012282327.1B

012284089.1B

012283490.1B

012283157.1B

012283490.1B

012283490.1B

012283512.1B

012283512.1B

012281374.1B

012281374.1B

012281377.1B

012282056.1B

072210107.1B

012282821.1B

012283952.1B

9.61Y 220215 3.052
9.61Y 220215 3.0475
9.61Y 220215 3.045
9.61Y 220215 3.0425
9.69Y 220311 3.095
9.69Y 220311 3.1

9.85Y 220410 3.105
9.85Y 220410 3.1

9.87Y 220220 3.04

9.87Y 220220 3.035
9.87Y 220220 3.03

9.87Y 220220 3.0325
9.87Y 220220 3.0375
9.87Y 220220 3.0275
9.87Y 220220 3.025
9.87Y 220220 3.0225

AT
(&3
3)

22 HipkgE
SCP005
22 hAEl
SCP012
22 ERE
K SCPO07
22 [HEE
SCP001
22 s
SCP027
22 M
SCP002
22 A=A
1% SCPOO1
22 A=A
1% SCP001
22 R
?
SCPO03(F}
BIZENRE)
22 |RiEEE
%
SCP003(F}
BIZESR)
22 1\t
#% SCP003
22 hgE=
5 SCP013
22 {RFsC
Ak SCP029
22 BFE
B SCP0O13
22 {RFIC
Ak SCP029
22 fRFIC
Ak SCP029

22 HhE
SCPO10

22
SCP010
22 =K
& SCP001
22 fEHE
& SCP0O1
22 155
% SCPOOT
22 {561
# SCP002
22 FAGIE
% CP005
22 JbEr
SCP002 (%}
BIZER)
22 FHAIB
SCP025

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AAA

1.80%

1.80%

2.10%

3.70%

1.90%

1.90%

1.85%

2.33%

2.33%

3.18%

2.14%

2.05%

1.95%

2.05%

2.05%

1.80%

1.80%

3.40%

3.40%

3.70%

3.45%

2.87%

2.80%

2.56%




22 3%

67D  012283952.IB AAA | 2.56%
SCP025
22 FhEgIE

70D  012282945.IB TR | AAA 2.52%
SCP024
22 ssJ—-E

81D | 072210040.IB FRE | n | 250%
% CP002
22%“52/\

97D | 012283960.IB BER | AMA | 2.76%
SCP003
222'/_\‘“%:

102D | 012282231.IB AT aAA 260%
SCP003
22 BB

119D | 042280205.IB AAA | 2.55%
CP002
22 FEE

122D | 012283483.IB %%’i AA+ | 4.00%
25 SCP002
22 ;TE
T

130D | 012282585.IB AAA  3.80%
SCPOO7 (Rl
BIZELRE)
22 —— \,E

137D | 012282674.1B S AA | 370%
T SCP008
22 thia

161D | 012282972.IB TER | AA | 284%
SCP003
22 S

168D  012283029.B RS | aA 3.00%
= SCP002
22\ 7‘(1"-

168D  012284142.IB R A 265%
SCP008
223 7‘()’1

168D | 012284142.IB L AA | 2.65%
SCP008
ZZE =1

175D  012283150.IB | _ AR A 2.00%
% SCPO05
22 BEMEE | AA+/A-

291D | 042280432.IB = A 4 80%
4% CPOOT 1

"5 -

FIRKE RAFES .21 N
7)) o
20 =48

79D  102000172.1B =1 AAA | 7.00%
MTNOO1
20 EtfiBe

86D  102000239.1B R A 265%
MTNO004
20 EHERE

127D 10200067208 2O EEER 3359
MTNOO1
18 s=tgiets

256D | 1018000218 | C AU AA/AAA | 4.00%
MTNOO2
21 HER

1.09Y | 10210003618 > TR 3809
MTNOO1
21 Hatetinae

1.09Y | 10210003648 |2 TR 380w
MTNOO1
21 (RFA

131Y | 10210050618 | 2 FOURRE L n 2739
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21 ERESE

1.48Y 1021010118 2 EERER 00 3050
MTNOO1

1.51Y+2Y  102101066.1B B A 3.70%
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1.74Y 1021017958 MTNOO1(E =~ AAA  3.21%
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176Y 10210184818 2 =T 6y 405%
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21 FEE

1.93Y  102102291.IB 7 AAA  3.23%
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21 FEE
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21 Egffies
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22\ i

2.38Y | 102281015.B A 330%
MTNOO2
22 FZNE

2.42Y  102281083.1B 2B AAA 3.32%
MTNOO1
15 [Eas

2.45Y | 101559026.1B PSSR A | 375%

MTNOO1



FIRKE
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1.14Y
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