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Snanghal CFETS WX Interrations. Money Brokirsg

[2022-11-10]

B ==

EfR73MHE 2.87Y 220018 AL 2.2775-2.2925;  4.79Y 220016 B3Z 2.48 -2.495; 9.6Y 220010 pkAL 2.7325-2.7525; 9.85Y 220017 A&

2.708-2.7275; 29.51Y 220008 p%3Z 3.135-3.145,

REE Ef=(%) 1.6700 2.2000 2.4650 2.6700 2.7400 3.1375
4 HE &%) 1.6600 2.2100 2.4675 2.6750 2.7500 3.1440
TEh(%) -0.0100 0.0100 0.0025 0.0050 0.0100 0.0065

ESRMFRAME  4.38Y 220203 p%3X 2.575-2.61; 4.68Y 220208 F3X 2.575-2.606; 9.27Y 220205 %3 2.9375-2.955;  9.53Y 220210 A&

2.93-2.9525; 9.77Y 220215 pE3Z 2.869-2.885,

FE B EEFERFR®Y%) 1.8900 2.3300 2.6200 2.7975 2.9625
S HIEEF SR (%) 1.9800 2.3700 2.6250 2.7975 2.9750
TEh(%) 0.0900 0.0400 0.0050 0.0000 0.0125
RE B B FF (%) 1.6725 2.3300 2.5925 2.8150 2.9400
S HEFHRE®M) 1.7000 2.3500 2.6100 2.8200 2.9500
TEh(%) 0.0275 0.0200 0.0175 0.0050 0.0100
B euuss

SHERMIBEIVRIEER , AR EZEPESHIR AAA AA+IGREm, fBim/JmE, 5D 012280586 22 fhA{L SCP006 AAA BYIZTE 2.00%
UE, JULHES, 56D 042100694 21 4H CPO0T AAA RRRTE 2.10%(UE, ESHAES,; FKikAE, 113D 012282025 22 LR
SCPO09 AAA FRAITE 2.15%fIE, fRITHILAES, 152D 012282493 22 [JE#T SCP002 AAA FRRTE 240%RIE, {RITHIGES,; K/
@, 211D 072210164 22 sh{Z=3E1% CP005 AAA RRRITE 2.20%f1E, 257D 012283753 22 &4NAL SCP004 AA+ FEATTE 2.40%(UE; YA

ms, % BERlE E17.

I N N TV VI AV R T
AAA 1.95 2.05 2.15 2.18 2.24

AA+ 2.1 2.25 2.4 2.36 2.45
EXFUTERER

AA 2.5 2.7 2.9 3.25 3.75

AA- 3.25 3.45 3.9 4.05 45
AAA 1.93 2 2.03 2 2.13 2 2.18 0 2.24 0
SRS AA+ 2.1 0 2.25 0 2.3 10 = 2.36 0 2.45 0
(BP) AA 2.5 0 2.7 0 2.9 0 3.25 0 3.75 0
AA- 3.25 0 3.45 0 3.9 0 4.05 0 45 0

B oume

SHPEXRIEE R, TRFEAESTHRTEM, 1-3 FEHFE, 22 EMIERS MTNO0T (AAA, 2.52Y) £ 2.77%mMK32, BitfE 3bp K3L;
19 4EEEH% MTNOO3B (AAA, 1.82Y) X 2.53%mk3, Bff{E Sbp Aizk; 21 REZE MTNO03 (AAA, 2.05Y) RETE 2.54%, =fh{E Sbp AiZk; 22 HEg

1% MTNO33 (AAA, 2.98Y) FRAZTE 2.78%, H=ftfE 4bp mz. 3 F 5 FEHARR, ARAE—HR, 22 BB MTNOO7 (AAA, 4.8Y )7E 2.92%F%3E, SihiE 4bp Ak



Z; 21180 MTNOO1B (AAA, 4.02Y) 1£3.13%%3Z, =fhfE 13bp BiaZ. 5Y RIALEAR, MaZEZE, 215 MTNOOT (AAA, 9.79Y) 1%

3.74%p32, BIb(E 2bp i3z, BRMS, SHPYPERKRBE MR, M mEERN LT 2-3bp M.

I Y T R N N T
2.6

AAA+ 2.22 2.96 3.33 None
AAA 2.3 2.79 3.19 3.52 None
YU ERE
AA+ 2.49 3.02 3.55 None None
AA 2.65 3.3 3.86 None None
AAA+ 2.18 2.57 2.94 3.32 1 None | None
SHERIES TR AAA 2.28 2.77 3.17 3.51 1 None | None
(BP) AA+ 245 3.0 3.52 None None None ' None
AA 2.62 3.28 3.84 None None None @ None

B cus

SHEWRZIRRER, BE, 5@, 17, RESHEENESS5. ARESHE 18 EE G4 AAA pIiRfE 2.12%, &=, FEEAN. G18
VB 2 AAA BASHE 2.52%, s, BEEXA., HiR5ME, 20 181 01 AAA BRRFE 2.65%, BEEEH, REESEA. 21 ES 01 AAA 3T 2.87%1T

X, RiesEd, RIGSEN. Kim/oHE, 22 @5 02 AAA A 4.00%, EEEH, REGSEA,

-
U7 EEATEE, HiAHMESIREE CPl SuREI. RRREARE:, TMTREIMEKE, 31 FRIHAMEEEKERL 7Tbps £ +188, kit
¥h¥iR, HEMIRGFEREE, MpRRETE | FRREGESRK 4-5 Filis . HUERTE 2-3 55 . W iRRGKERA—, EESmb Lk, B

Bl JEEPKHARRERE 2pt, FripifEinfoe 3-5pt, 23 & FUTLAN/FTLNHD SEZ{1181Y_EFHE 60 M.

SHEfRMK3E
32D 229924 1.26
88D 229962 1.765
88D 229962 1.76
234D(fK 1) 200009 1.8
247D(fK 2) 220014 1.8
247D({K 2) 220014 1.795
247D(fK 2) 220014 1.79
247D(fK 2) 220014 1.78
345D({K 2) 210015 1.845
349D 220023 1.84
349D 220023 1.825
1.35Y 220005 2.01
1.35Y 220005 2.005
1.85Y 220020 2.13
1.85Y 220020 2.125
1.85Y 220020 2.12
2.29Y 220004 2.205
2.41Y 200005 2.2525
2.41Y 200005 2.25
2.54Y 220011 2.27
2.54Y 220011 2.265
2.79Y 220018 2.2925
2.79Y 220018 2.29
2.79Y 220018 2.2875
2.79Y 220018 2.285
2.79Y 220018 2.2825
2.79Y 220018 2.281
2.79Y 220018 2.28
2.79Y 220018 2.2785
2.79Y 220018 2.279
2.79Y 220018 2.2775
3.73Y 160017 2.3675
3.73Y 160017 2.36
3.75Y 210011 2.42
4.19Y 220002 2.4675
4.19Y 220002 2.46
4.43Y 220007 2.485
4.43Y 220007 2.48
4.56Y 200008 2.49
4.56Y 200008 2.489
4.56Y 200008 2.4875
4.56Y 200008 2.475



4.56Y 200008 2.48
4.7Y 220016 2.495
4.7Y 220016 2.49
4.7Y 220016 2.4875
4.7Y 220016 2.485
4.7Y 220016 2.48
4.93Y 220022 2.495
4.93Y 220022 2.49
4.93Y 220022 2.485
4.93Y 220022 2.483
4.93Y 220022 2.48
4.93Y 220022 2.4775
4.93Y 220022 2.475
5.06Y 200017 2.45
5.06Y 200017 2.445
5.51Y 210007 2.555
5.93Y 210013 2.59
6.37Y 220006 2.675
6.37Y 220006 2.6675
6.37Y 220006 2.67
6.59Y 220012 2.69
6.59Y 220012 2.685
6.87Y 220021 2.7125
6.87Y 220021 2.71
6.87Y 220021 2.709
6.87Y 220021 2.7075
6.87Y 220021 2.705
6.87Y 220021 2.7025
6.87Y 220021 2.703
6.87Y 220021 2.698
6.87Y 220021 2.7
8.54Y 210009 2.72
8.54Y 210009 2.715
9.27Y 220003 2.771
9.27Y 220003 2.77
9.27Y 220003 2.765
9.27Y 220003 2.76
9.27Y 220003 2.7575
9.27Y 220003 2.755
9.51Y 220010 2.75
9.51Y 220010 2.7425
9.51Y 220010 2.74
9.51Y 220010 2.7325
9.51Y 220010 2.735
9.76Y 220017 2.725
9.76Y 220017 2.7275
9.76Y 220017 2.7225
9.76Y 220017 2.72
9.76Y 220017 2.7175
9.76Y 220017 2.717
9.76Y 220017 2.715
9.76Y 220017 2.713
9.76Y 220017 2.714
9.76Y 220017 2.7125
9.76Y 220017 2.712
9.76Y 220017 2.71
9.81Y 220019 2.7025
9.81Y 220019 2.7
9.81Y 220019 2.6975
9.81Y 220019 2.6974
9.81Y 220019 2.695
9.81Y 220019 2.693
9.81Y 220019 2.697
9.81Y 220019 2.6925
9.81Y 220019 2.691
9.81Y 220019 2.69
9.81Y 220019 2.688
9.81Y 220019 2.6825
9.81Y 220019 2.685
24.7Y 170015 3.17
26.7Y 190010 3.19
28.94Y 210014 3.1725
28.94Y 210014 3.17
29.43Y 220008 3.145
29.43Y 220008 3.144
29.43Y 220008 3.1425




29.43Y 220008 3.15
29.43Y 220008 3.14
29.43Y 220008 3.1395
29.43Y 220008 3.139
29.43Y 220008 3.1375
29.43Y 220008 3.135
29.96Y 220024 3.116
29.96Y 220024 3.113
29.96Y 220024 3.115
29.96Y 220024 3.11
29.96Y 220024 3.109
29.96Y 220024 3.1075
SHERMERMAIE
BTN
11D 1902001 1.21
57D 160404 1.7
64D 220201 1.73
64D 220201 1.7
64D 220201 1.68
64D 220201 1.67
96D 220401 1.73
208D 220404 1.95
208D 220404 1.93
208D 220404 1.92
208D 220404 1.91
221D 180309 1.9
260D 220211 1.945
260D 220211 1.935
264D 220306 1.955
264D 220306 1.94
264D 220306 1.96
270D 200207 2
270D 200207 1.97
270D 200207 1.95
277D 180211 1.95
298D 200313 1.955
299D 220408 1.96
1.16Y 210202 2.075
1.25Y 190305 2.23
1.25Y 190305 2.22
1.25Y 190305 2.2
1.28Y 92218001 2.17
1.28Y 92218001 2.155
1.28Y 92218001 2.15
1.28Y 92218001 2.16
1.32Y 220302 2.15
1.6Y 210207 2.22
1.6Y 210207 2.21
1.6Y 210207 2.2
1.76Y 220322 2.27
1.76Y 220322 2.25
1.76Y 220322 2.245
1.76Y 220322 2.23
2Y 210218 2.325
2Y 210218 2.315
2Y 210218 2.31
2Y 210218 2.3
2Y 210218 2.295
2Y 210218 2.28
2.17Y 200203 2.35
2.17Y 200203 2.3
2.31Y 200305 2.38
2.31Y 200305 2.36
2.31Y 200305 2.34
2.31Y 200305 2.33
2.33Y 220403 2.37
2.33Y 220403 2.35
2.35Y 220202 2.33
2.35Y 220202 2.3275
2.39Y 180206 2.36
2.39Y 180206 2.33
2.51Y 220217 2.49
2.51Y 220217 2.48
2.51Y 220217 2.475
2.51Y 220217 2.47




2.58Y 220303 2.41
2.58Y 220303 2.405
2.58Y 220303 2.4
2.58Y 220303 2.39
2.58Y 220303 2.385
2.58Y 220303 2.38
2.61Y 200208 2.39
2.61Y 200208 2.37
2.67Y 200212 2.415
2.67Y 200212 2.41
2.67Y 200212 2.405
2.67Y 200212 2.4
2.67Y 200212 2.395
2.67Y 200212 2.39
2.67Y 200212 2.37
2.71Y 220406 2.425
2.71Y 220406 2.42
2.71Y 220406 2.41
2.71Y 220406 2.4
2.71Y 220406 2.3975
2.71Y 220406 2.395
2.71Y 220406 2.39
2.71Y 220406 2.385
2.79Y 220207 2.42
2.79Y 220207 2.415
2.79Y 220207 2.41
2.79Y 220207 2.4
2.79Y 220207 2.385
2.79Y 220207 2.38
2.79Y 220207 2.375
2.83Y 150218 2.415
2.83Y 150218 2.41
2.83Y 150218 2.4
2.83Y 150218 2.38
3.28Y 160303 2.49
3.28Y 160303 2.45
3.3Y 160408 2.45
3.31Y 210203 2.49
3.31Y 210203 2.4875
3.31Y 210203 2.485
3.31Y 210203 2.4825
3.31Y 210203 2.48
3.31Y 210203 2.47
3.31Y 210203 2.465
3.31Y 210203 2.46
3.31Y 210203 2.455
3.31Y 210203 2.45
3.31Y 210203 2.445
3.31Y 210203 2.44
3.45Y 160418 2.5
3.69Y 190408 2.55
3.75Y 210408 2.56
3.75Y 210408 2.555
3.75Y 210408 2.55
3.75Y 210408 2.54
3.79Y 160213 2.565
3.79Y 160213 2.56
3.79Y 160213 2.54
3.79Y 160213 2.545
3.83Y 210208 2.54
3.83Y 210208 2.52
3.83Y 210208 2.505
4.16Y 170405 2.61
4.18Y 200204 2.62
4.18Y 200204 2.61
4.18Y 200204 2.6
4.29Y 220203 2.61
4.29Y 220203 2.605
4.29Y 220203 2.6075
4.29Y 220203 2.6025
4.29Y 220203 2.6
4.29Y 220203 2.595
4.29Y 220203 2.59
4.29Y 220203 2.5875
4.29Y 220203 2.585
4.29Y 220203 2.5825




4.29Y 220203 2.58
4.29Y 220203 2.5775
4.29Y 220203 2.575
4.41Y 170210 2.65
4.41Y 170210 2.6375
4.41Y 170210 2.64
4.6Y 220208 2.6
4.6Y 220208 2.606
4.6Y 220208 2.605
4.6Y 220208 2.6025
4.6Y 220208 2.595
4.6Y 220208 2.5925
4.6Y 220208 2.593
4.6Y 220208 2.5915
4.6Y 220208 2.59
4.6Y 220208 2.589
4.6Y 220208 2.5875
4.6Y 220208 2.585
4.6Y 220208 2.5825
4.6Y 220208 2.5855
4.6Y 220208 2.58
4.6Y 220208 2.5775
4.6Y 220208 2.575
4.6Y 220315 2.68
4.6Y 220315 2.6775
4.6Y 220315 2.675
4.6Y 220315 2.67
4.6Y 220315 2.665
4.6Y 220315 2.66
4.79Y 220407 2.675
4.79Y 220407 2.6725
4.79Y 220407 2.67
4.79Y 220407 2.665
4.79Y 220407 2.66
4.79Y 220407 2.6575
4.79Y 220407 2.655
4.79Y 170215 2.66
4.83Y 170415 2.6675
5.37Y 180310 2.73
5.65Y 180210 2.745
6.16Y 190205 2.8
6.82Y 220307 2.8375
6.86Y 190215 2.8425
7.33Y 200205 2.8825
7.36Y 200310 2.89
7.43Y 200404 2.8875
7.43Y 200404 2.88
7.6Y 200210 2.9025
7.6Y 200210 2.89
8.3Y 210205 2.92
8.3Y 210205 2.9175
8.53Y 210405 2.935
8.53Y 210405 2.93
8.57Y 210210 2.945
8.57Y 210210 2.9425
8.57Y 210210 2.94
8.57Y 210210 2.9325
8.57Y 210210 2.93
8.84Y 210215 2.95
8.84Y 210215 2.9475
8.84Y 210215 2.945
8.99Y 210410 2.95
9.19Y 220205 2.955
9.19Y 220205 2.945
9.19Y 220205 2.9525
9.19Y 220205 2.95
9.19Y 220205 2.949
9.19Y 220205 2.9485
9.19Y 220205 2.9475
9.19Y 220205 2.948
9.19Y 220205 2.947
9.19Y 220205 2.9425
9.19Y 220205 2.94
9.19Y 220205 2.9375
9.45Y 220210 2.95
9.45Y 220210 2.9525




BRR Fss BRI (RITH) _

5D
6D
6D
8D
12D
15D
15D
29D
36D
45D
45D
45D
47D
48D
50D
50D

50D

50D

56D

56D
99D
109D
113D
152D
152D
152D
181D
187D
192D
196D
237D

012280586.1B
012280585.1B
012282024.1B
012281101.1B
012280632.1B
012280700.1B
012283384.1B
012280733.1B
012281253.1B
012282390.1B
012283342.1B
012283342.1B
012283342.1B
012283454.1B
012283471.1B
012283535.1B
012283535.1B

012283537.1B

012283704.1B

042100694.1B
042100694.1B
012281877.1B
012282785.1B
012282025.1B
012282493.1B
012282493.1B
012282493.1B
072210149.1B
072210071.1B
012282997.1B
012283068.1B
042280306.1B

9.45Y 220210 2.955
9.45Y 220210 2.945
9.45Y 220210 2.9425
9.45Y 220210 2.94

9.45Y 220210 2.935
9.45Y 220210 2.9325
9.57Y 220405 2.975
9.57Y 220405 2.9675
9.57Y 220405 2.965
9.69Y 220215 2.8825
9.69Y 220215 2.884
9.69Y 220215 2.885
9.69Y 220215 2.8815
9.69Y 220215 2.88

9.69Y 220215 2.881
9.69Y 220215 2.8795
9.69Y 220215 2.879
9.69Y 220215 2.8775
9.69Y 220215 2.876
9.69Y 220215 2.875
9.69Y 220215 2.873
9.69Y 220215 2.8725
9.69Y 220215 2.877
9.69Y 220215 2.871
9.69Y 220215 2.87

9.69Y 220215 2.872
9.77Y 220311 2.9775
9.77Y 220311 2.975
9.77Y 220311 2.97

9.93Y 220410 2.9775
9.93Y 220410 2.9725
9.93Y 220410 2.97

9.95Y 220220 2.8275
9.95Y 220220 2.825

SHERRR

22 1Y, SCPO06
22 /1Y, SCPO05
22 1Y, SCPO19
22 FEgFa SCP006
22 Eafinfg SCPO04
22 RMIZZiE SCP002
22 JiREE )1 SCP018
22 {SPE%EE SCPOOT
22 1ERHE SCP002
22 igEEZ) SCP004
22 =ik SCP0O02
22 =ik SCP0O02
22 =ik SCP0O02
22 fRFSCAl SCPO25
22 fAFSCAL SCP027
22 HR3EIT, SCPO41
22 HR3EIT, SCPO41
22 HRY4ET, SCPO43(RIBIZE

)
22 Bz =fi SCPO06 (RlIBIZE
)

21 #£E8 CPOO1
21 #£E8 CPOO1
22 RgERE SCPO03
22 7K EE] SCP006
22 H{Lp& SCPO09
22 I~MIE#r SCP002
22 I~MIE#r SCP002
22 I~MIE#r SCP002
22 1BEFiEsS CPO10
22 EMSIES CPO16
22 #3818 SCP006
22 EBXEE SCP002
22 M4/ CPOO1

AAA
AAA
AAA
AAA
AAA
AAA
AA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA

AAA

AAA

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

2.00%
2.00%
2.05%
2.00%
1.98%
2.03%
1.95%
2.85%
2.15%
2.00%
1.99%
1.99%
1.99%
2.05%
2.05%
2.05%
2.05%

2.05%

2.10%

2.10%
2.10%
2.15%
4.95%
2.15%
2.40%
2.40%
2.40%
2.24%
2.22%
2.98%
2.25%
4.45%



RARH B (RiTIUHD) __

7D+NY
14D +NY
39D+NY
43D +NY
67D
108D
109D
133D
133D
137D
246D
266D
347D
1.19Y
1.36Y+2Y
1.55Y+2Y
1.58Y
1.82Y+5Y
1.82Y+5Y
2.05Y
2.69Y+NY
2.69Y+NY
2.7Y+NY
2.78Y
2.98Y+NY
2.98Y+NY
2.98Y
2.98Y
3.32Y
4.93Y
4.93Y
4.95Y

SHEI R

BRFL s BSRI (RITHH) _

139D
152D
166D
168D +5Y
218D +2Y
248D
268D
268D
270D
276D
281D
283D +2Y
319D +5Y
319D +5Y
319D +5Y
319D +5Y
319D +NY
353D +5Y
353D
1.1Y
1.1Y
1.1Y
1.1Y
1.1Y
1.21Y
1.58Y
1.78Y
1.78Y+5Y
1.83Y
1.88Y+NY
1.88Y+2Y
1.88Y+2Y

012283719.1B

101901499.1B
102002158.1B
102002188.1B
102002323.1B
102002341.1B
102000070.1B
102000173.1B
102000187.1B
101800275.1B
101800275.1B
102000416.1B
102001354.1B
101800841.1B
102001959.1B
101900066.1B
102100504.1B
102100996.1B
102101068.1B
101901217.1B
101901217.1B
102103134.1B
102281583.1B
102281583.1B
102281616.1B
102281876.1B
102282434.1B
102282434.1B
102282460.1B
102282460.1B
101463004.1B
102282256.1B
102282262.1B
102282320.1B

150241.SH
143567.SH
185724.SH
1828002.1B
163660.SH
143733.SH
2028027.1B
2028027.1B
2028029.1B
2028030.1B
149202.5Z
2080215.1B
1828010.1B
1828010.1B
1828010.1B
1828010.1B
175183.SH
1828013.1B
2028043.1B
2028054.1B
2028054.1B
2028054.1B
2028054.1B
2028054.1B
2128003.1B
2128023.1B
1980250.1B
1921025.1B
188690.SH
1928031.1B
188808.SH
188808.SH

22

22 FRLLANEA MTNOO2 (4 62)
22 FRLLANEA MTNOO2 (4 62)

22 Z&H A SCP006

19 PZFAE MTNOO3
20 REE#E MTN020
20 REEHE MTNO21

20 BRI MTNOO02

20 FBEE MTN009
20 FEIREE MTNOOT

20 S KEEH MTNOOT
20 ¢ T MTN0O3
18 227k MTNOO1

8 827k#% MTNOO1

20 BEkE S MTNOO1

20 &ME#E MTNOO1

18 ST FF MTN002

20 ZiE MTNO16
19 3853 MTNOO1
21 &84 MTNOOT

21 S &53% MTN0O2

21 ELLFF & MTNO02
19 TEHE MTNOO1A
19 TEHE MTNOO1A
21 ZER MTN003

22 BEFERRIE MTNO04

22 BEFERRIE MTNO04

1688 MTNOOS (AT H5424£44)

22 HEEFEEE MTNOO2
22 FhEg; MTNO33
22 FhEg; MTNO33

14 5324 MTNOOT
22 [E8 MTN0O03
22 #igelE MTNOO3
22 EB MTN004

73\\/
84AX0

18 {5 01
22 HhEz S
18 RAVERIT—2% 01
20 £F8 03
18 E& G4
20 FERT 01
20 FERT 01
20 ZXIBER1T 01
20 SRTT/)MVRIR 05
20 j5#% 05
20 ;= 01
18 EIRIRIT 2 01
18 EIRIRIT 2 01
18 FRHRIT "% 01
18 FRHRIT "% 01
20 =R Y1
18 EIRIRIT—2R 02
20 EIRIRITIEIR
20 HLBHRIT
20 HLBHRIT
20 HLBHRIT
20 HLBHRIT
20 HLBHRIT
21 BRHRIT/IMAIR
21 PEHRITIMMIR
19 B&H 4k{%x NPBO2
19 TSR RE R
21 452 01
19 IRIRITRESR
21;3PE% 02
21;3PE% 02

AAA

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

AAA
AAA/A-1
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+/AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+/AA
AAA
AAA
AAA
AAA

2.34%

2.35%
2.02%
2.03%
1.97%
2.26%
2.75%
2.10%
2.20%
2.38%
2.38%
2.27T%
2.30%
2.36%
2.51%
2.27%
3.30%
3.15%
2.70%
2.47%
2.47%
2.54%
3.00%
3.00%
2.74%
3.20%
2.78%
2.78%
2.79%
2.79%
3.00%
3.005%
2.98%
3.01%

2.98%
2.43%
2.20%
2.19%
2.35%
2.12%
2.28%
2.28%
2.19%
2.28%
2.27%
2.65%
2.33%
2.33%
2.33%
2.33%
2.80%
2.35%
2.28%
2.29%
2.29%
2.30%
2.31%
2.31%
2.33%
2.40%
3.38%
3.23%
2.60%
2.58%
2.46%
2.46%



2.01Y 2128037.1B 21 BAERT 01 AAA 2.74%
2.01Y 2128037.1B 21 BAERT 01 AAA 2.74%
2.07Y 197729.SH 21 13 02 AA+ 3.05%
2.19Y 149781.5Z 22 51 01 AAA 2.60%
2.3Y 163165.SH 20 fifudE= 02 AAA 2.70%
2.3Y 2228015.1B 22 jEAHRTT 03 AAA 2.485%
2.3Y 2228015.1B 22 jEARTT 03 AAA 2.485%
2.5Y 149913.5Z 22 g 03 AAA 2.96%
2.58Y 185871.SH 22 3K\ G3 AA+/AAA 2.74%
2.67Y+2Y 185994.SH 22 fijiF8 03 AAA 2.86%
2.73Y 2228045.1B 22 314817 04 AAA 2.53%
2.73Y 2228045.1B 22 314817 04 AAA 2.53%
2.78Y 127845.SH G18 Efk 2 AAA 2.52%
2.79Y 182498.SH 22 BT 01 AA/AA+ 3.05%
2.85Y+5Y 2028034.1B 20 JEAIRIT =4 03 AAA 2.72%
2.85Y+NY 115119.5Z 20 Ef5Y2 AAA 2.92%
2.87Y 182742.SH 22 ®== 03 AA+ 3.17%
2.96Y 149271.5Z 20 &% 01 AAA 2.65%
2.98Y 114085.SH 22 %58k 01 AAA 3.03%
2.98Y 114014.SH 22 7F 02 AAA 2.93%
2.98Y 2220073.1B 22 BiERIT AAA 2.61%
3.27Y 068005.1B 06 K5 AAA 2.69%
3.19Y+5Y 175646.SH 21 &5 01 AAA 2.87%
3.22Y+2Y 152739.SH 21 3752 02 AAA 2.70%
3.46Y+NY 2128017.1B 21 PSERITRER R AAA 2.88%
3.46Y+NY 2128017.1B 21 PSERITRER R AAA 2.88%
3.46Y+NY 2128017.1B 21 PSERITRER R AAA 2.88%
3.46Y+NY 2128017.1B 21 PSERITRER R AAA 2.88%
3.69Y 188432.SH 21 EE G8 AAA 2.77%
3.96Y+5Y 2120092.1B 21 HERIT =4 01 AAA 3.16%
4.09Y+NY 2120110.1B 21 JbFRERTT/KER(R 02 AAA 3.10%
4.09Y+NY 2120110.1B 21 JbFRIToKER R 02 AAA 3.12%
4.28Y+NY 2228011.1B 22 RAERIT7KER(R 01 AAA 3.045%
4.79Y+5Y 092280069.1B 22 BRI T R AR 01 AAA 3.13%
4.87Y+5Y 092200008.1B 22 RAT AR ALR 02A AAA 3.05%
4.87Y+5Y 092200008.1B 22 RAT AR ALR 02A AAA 3.05%
4.87Y+5Y 092200008.1B 22 RAT KA ASR 02A AAA 3.07%
4.87Y+5Y 092200008.1B 22 RAT AR ALR 02A AAA 3.07%
4.88Y 092200012.1B 22 \TRIT="2{&x 01B AAA 2.86%
4.94Y 2220070.1B 22 HRESRIT/IMMMR 04 AAA 2.88%
4.94Y 2220070.1B 22 HRESERIT/IMMMR 04 AAA 2.88%
4.95Y+NY 092280105.I1B 22 FERERATIKER R 01 AAA 3.375%
4.95Y+NY 092280105.I1B 22 FERERATIKER R 01 AAA 3.38%
4.95Y+NY 092280105.I1B 22 FERERATIKER R 01 AAA 3.38%
6.35Y+5Y 1928003.I1B 19 RAERIT—2% 01 AAA 3.19%
6.42Y+5Y 1928008.IB 19 RAARIT—4% 03 AAA 3.195%
6.42Y+5Y 1928008.1B 19 RAARIT—4% 03 AAA 3.20%
6.46Y+5Y 1928012.1B 19 TR9IRIT "R 04 AAA 3.195%
9.44Y 185657.SH FIERy 02 AAA 3.40%
9.44Y 185657.SH IRy 02 AAA 3.41%
9.8Y+5Y 092280081.1B 22 HRBIT - REAE 018 AAA 3.42%
9.8Y+5Y 092280081.1B 22 HRBIT - REAE 018 AAA 3.42%
9.8Y+5Y 092280081.1B 22 HRBIT - REAE 018 AAA 3.42%
9.8Y+5Y 092280081.IB 22 HKIBITZREARR01B AAA 3.42%
9.87Y+5Y 092200009.I1B 22 RATRE AR 02B AAA 3.36%
9.87Y+5Y 092200009.I1B 22 RATRE AR 02B AAA 3.36%
9.98Y 137995.SH 22 @E 02 AAA 4.00%

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

BA&A: Yolondo Fang
8§: Yolonda Fang@cfets-nex.com.cn
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