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Shanghai CFETS-NEX internatisnal Money Broking

H 14D 229969 1.65-1.651, 84D 239906 2.05-2.051,

[2023-02-15]

220016 2.6925-2.695, 6.83Y 220027 2.855-2.865, 9.75Y 220025 2.888-2.8975, 29.17Y 220008 3.278-3.2845

| s | 7 | w | a_

FEREfE (%)
SHER(%)
(%)

B eus

£RYERJSE 204D 220408 2.28-2.29, 353D 190203 2.39-2.3975,

2.0700

2.1100

0.0400

2.4175

2.4300

0.0125

2.6525

2.6600

0.0075

2.8250

2.8250

0.0000

190205 2.98, 8.04Y 210205 3.055, 8.31Y 210210 3.07, 9.67Y 220410 3.11-3.1175, 9.69Y 220220 3.05-3.06

MERIEE&RER(%)
SHEIEEEREMER(%)
(%)
FEREIFER(%)
SHEFER(%)
(%)

B oomns
S

£ SCP014 AAA FERTE 2.88%(IE, $RITHLAHS:;

2.3350

2.3510

0.0160

2.3050

2.3300

0.0250

2.6750

2.6750

0.0000

2.6000

2.6000

0.0000

DRIRIRIBERINEER , A EEEFEZHR AAA AA+IZRE™=M,
B, WintgES, 58D 012380247 23 #H3TH SCP002 AAA FRAITE 2.57%MiE, Wi RRT, DA E,
166D 012283843 22 #£35#% SCP008 AAA FHAIME 2.93%(IE, RITHABES, KB

2.8575

2.8625

0.0050

2.8325

2.8351

0.0026

3.0100

2.9800

-0.0300

3.0000

2.9951

-0.0049

1.86Y 220028 2.405-2.41, 2.78Y 220026 2.51-2.525, 3.47Y 160017 2.5950-2.60, 4.44Y

2.8900 3.2805
2.8900 3.2800
0.0000 -0.0005

2.91Y 230202 2.68-2.69, 3.57Y 210208 2.79-2.805, 4.34Y 220208 2.83-2.8425, 5.9Y

3.0750

3.0750

0.0000

3.0750

3.0725

-0.0025

Qim/omE, 2D 012284358 22 =— SCP016 AAA RAZTE 2.50%f

117D 012283938 22 IRBKFH

E, 202D 012284235 22 ELIER SCP004 AAA BRTE 2.84%E, WY EE, 268D 012380466 23 iIFGR#s SCP002 AAA pEAXTE

2T70%NE, RYAMES,

SBEERIER

\——\

I I T TV I VI I I T
AAA 2.38 2.48 2.6 2.85 3.02

CEPS [VEE S

SR RERNTIER
(BP)

B ou=e

4 eh B iR SRR,
23 it MTNOOT (AAA, 2.9)7E 3.39%A438, 355 SFHAIR, 22 FfEEEE MTNOO2A (AAA, 4.01Y) 7E 3. 20%MA5%E;
4.16) 1£ 3.30%pk32. 5Y RLALHARR, 22 @iz MTNO03 (AAA, 9.37Y) 7£ 3.59%pk38. SRS,

17T,
I T

AAA+

B

SR SRERNIIER
(BP)

AA+

AA

AA-

AAA

AA+

AA

AAA

AA+

AA

AAA+

AAA

AA+

2.6

3.2

3.64

2.35 3

2.6 0

3.2 0

3.65 -1

2.66

2.8

3.1

3.55

2.68 -2

2.82 -2

3.11 -1

2.88

3.45

4.0

3.01 3.23 348

3.19

3.81

4.08

3.0

3.18

3.81

3.0

3.84

4.5

2.61 -1

3.0 0

3.85 -1

4.5 0

34

4.1

4.51

3.23 0

3.41 -1

4.09 1

3.08

4.06

4.66

2.86

3.1

4.05

4.68

3.67

None

None

3.48

3.68

None

SHPEARNERZESGERS,

0

-1

None

3.2

4.23

4.9

3.0 2

3.18 2

4.22 1

4.9 0

1-3F@imHE, 22L& MTN0OO1T (AAA, 1.16Y) BARTE 2.72%; 228\ MTN002 (AAA, 1.23Y) B3XfE 2.81%;

; 20 B MTNOO1 (AAA,
E&E/MET

None
None
None
None
None | None
None

None

None | None



AA 3.56 -1 4.09 -1 45 1 None | None @ None @ None

B cus

SHEWFERRRNER, B2, 5@, 17, REASERENESS. JRMH, 20 HE 06 AAA pRFE 2.55%, BEEEH, FEXAN. 20
&7 01 AAA BRATE 2.82%, E&EH, ESI. HIRAME, 20 fiuk 01 AAA BAITE 2.96%, EEEH, EESIA. 21 855 02 AAA pETE 3.28%,
BEEZ, FEEA, KinsHE, 22 EE G6 AAA BEXE 3.56%,

L

S CPI &URET, FRREIEmE AR LT, PRETHRMIBRBAESS. RERTE, TMT IRRER 2-10bps, RIETRRIKEERFEITUER
§5, TPIUHRZEEIREIT 5-10bps, FRZEIFESMEISLET K. WIRIRMIESFHEIEN, EMRATF, PRERSMENTLERZRINE, 24 FT-
MESAITE 6.6%, 26 FHFIREMRIE 6.12%, 26 F)I/REMIE 5.55%, MF-HRIRAXELFEEL 0-1pt, NEMFRNER FEAHNIRINEEEM, EEAERE
23 FEBIHASRIATR RERL) 0.5pt,

SHERIEEZ
HRRY B BRI (RiTIH)
012284358.1B 22 =— SCP016 2.50%
13D 012284104.1B 22 #HEmEE SCP004 AAA 2.35%
20D 012282065.1B 22 SIS SCP004 AA+ 2.48%
23D 012283275.1B 22 S¢BAFEFE SCP003 AA+ 3.20%
24D (fk 2) 042280126.1B 22 &)113&#& CP001 AA 3.90%
28D 042280404.1B 22 B=E2FF CP004 AA 3.59%
23 thiE—fF SCPO01(RlgZ=E
37D 012380133.1B TE—R (Fel AAA 2.49%
1)
23 thiE—fF SCPO01(RlgZ=
37D 012380133.1B TE—R G AAA 2.49%
)
42D 012283427.1B 22 fiiREBF SCP004 AA+ 2.50%
43D 012380342.1B 23 fBF|sSClk SCPO05 AAA 2.55%
43D 012380342.1B 23 {AFIs2dk SCPO05 AAA 2.55%
43D 012380342.1B 23 fBF|sClk SCPO05 AAA 2.55%
43D 012380342.1B 23 {AFIsdlk SCPO05 AAA 2.55%
43D 012380342.1B 23 fBF|sClk SCPO05 AAA 2.55%
43D 012380342.1B 23 {AFIsdlk SCPO05 AAA 2.55%
43D 012380342.1B 23 {BF|sClk SCPO05 AAA 2.55%
43D 012380342.1B 23 {RFIsdlk SCPO05 AAA 2.55%
43D 012380342.1B 23 fBF|SClk SCPO05 AAA 2.55%
43D 012380342.1B 23 {AFIsdk SCPO05 AAA 2.55%
44D 042280167.1B 22 TE35E CP001T AA 3.08%
44D 012380337.1B 23 chY4&if, SCP013 AAA 2.50%
44D 012380212.1B 23 ch24Eif, SCPO10 AAA 2.51%
44D 012380206.1B 23 ch\S&if, SCPO08 AAA 2.50%
44D 012380337.1B 23 chY &, SCPO13 AAA 2.50%
47D 012282397.1B 22 thEjEH SCPOO01 AAA 2.52%
47D 012282397.1B 22 EfRE SCPO01 AAA 2.52%
54D 012283363.1B 22 #5445 SCP012 AAA 6.40%
57D 012300211.1B 23 Fhz51g SCPO01 AAA 2.52%
58D 012380247.1B 23 #EE8;T75 SCP002 AAA 2.57%
58D 012380247.1B 23 /3T SCP002 AAA 2.57%
63D 012284470.1B 22 TIEFE; SCPO03 AA 3.30%
67D({k 1) 012282629.1B 22 X SCP002 AA+ 2.57%
73D({% 5) 012284111.1B 22 imRFAE SCPO13 AAA 3.73%
86D 012380474.1B 23 &R SCPO03 AAA 2.52%
86D 012380474.1B 23 JviEEE ] SCP003 AAA 2.52%
86D 012380474.1B 23 &R SCPO03 AAA 2.52%
86D 012380474.1B 23 fpiEeE ) SCPO03 AAA 2.52%
103D 012380321.1B 23 FNERARER SCPOO1 AA+ 3.56%
103D 012380321.1B 23 WNE542ER SCPOO1 AA+ 3.56%
114D 012380317.1B 23 s5/&{y SCP004 AAA 2.77%
114D 012380317.1B 23 gl58% % SCP004 AAA 2.77%
117D 012283938.1B 22 IAEKFEES SCPO14 AAA 2.88%
117D 012283938.1B 22 IABKFEESE SCP0O14 AAA 2.88%
117D 012283938.1B 22 IAEKFEES SCPO14 AAA 2.88%
117D 012283938.1B 22 IABKFEESE SCPO14 AAA 2.88%
147D 012380211.1B 23 B35 SCPOO1 AAA 2.59%
163D 012284291.1B 22 =% SCP036 AAA 2.68%
166D 012283843.1B £354% SCP008 AAA 2.93%
166D 012283843.1B F35#% SCP008 AAA 2.93%
177D 042280553.1B 22 SEE# CP004 AA 3.45%
190D 012380059.1B 23 E35E@ SCP001 AA+ 2.78%
202D 012284235.1B 22 E||E# SCP004 AA+ 2.84%
202D 012284235.1B 22 ELE#% SCP004 AA+ 2.84%
205D 012284262.1B 22 ®&1= SCP006 AAA 3.10%
237D 012380190.1B 23 th3\E% SCPOO01 AA+ 3.55%
260D 012380391.1B 23 24§k SCP003 AAA 2.94%



260D

260D
262D(fk 2)
262D({% 2)

268D

& BB

HRE Es BERB (RTH)

20 fErR(ZIBEfR)MTNOO

9D+NY
21D
26D
26D+NY({% 1)
33D+NY
33D+NY
33D+NY
36D
36D
36D
36D
40D+NY
56D
61D+2Y
70D
70D
70D
74D({k 4)
96D +NY({k 2)
96D+NY (K 2)
115D({k 2)
121D
163D+NY
208D +NY({k 1)

213D({k 2)

221Dk 1)
234D +1.98Y
244D
257D +2Y
267D
274D+2Y(fk 1)
274D+2Y({K 1)
285D +2Y
306D +1.99Y
316D+NY
325D(f% 2)
338D
347D+2Y
1.07Y+2Y
1.09Y
1.18Y+2Y

1.19Y+2Y

1.19Y
1.2Y({K 1)
1.28Y
1.34Y
1.34Y

1.45Y({K 1)

1.51Y
1.78Y
1.81Y
1.81Y
2.04Y(fk 2)
2.06Y(fk 1)
2.16Y+2Y
2.19Y
2.19Y
2.19Y
2.35Y
2.44Y({k 2)
2.46Y(fk 1)

012380391.1B
012380391.1B
012380401.1B
012380401.1B
012380466.1B

102000118.1B
102000152.1B
102100353.1B
102000363.1B
132000006.1B
102000427.1B
102000427.1B
102000427.1B
102000468.1B
102000468.1B
102000468.1B
102000468.1B
102000511.1B
101800372.1B
102000716.1B
102100810.1B
102100810.1B
102100810.1B
102000942.1B
102001021.1B
102001021.1B
102001148.1B
102001186.1B
102101397.1B
102001756.1B

102101857.1B

102101928.1B
102001868.1B
101801163.1B
102002038.1B
101801311.1B
102002154.1B
102002154.1B
102002203.1B
102002300.1B
102103339.1B
102100003.1B
102280139.1B
102100198.1B
102100375.1B
101900381.1B
102100768.1B

132100039.1B

101900608.1B
102100870.1B
102100995.1B
101900821.1B
101900821.1B

102101402.1B

102281871.1B
102103083.1B
102103216.1B
102103216.1B
102280399.1B
102000278.1B
102280763.1B
102000851.1B
102280926.1B
102280926.1B
102281377.1B
102281640.1B
102281636.1B

23 &Mk SCP003
23 &Mk SCP003
23 7Y |IHtsgk SCP0O03
23 7Y IIHtsgk SCPO03
23 JTFEAZH SCP002

20 {RFI&E MTNOO1
21 3£ MTNOOT1
20 5C£ MTNOO3

20 FRENEE GNOOT
20 ZEeiE MTNOOT
20 E£EKE MTNOO1
20 ZEiE MTNOOT
20 s MTNOOT
20 7533 MTNOO1
20 FhAa3H MTNOOT
20 7533 MTNOO1
20 BBl MTNOOT
18 EgF8 MTNOO1
20 ;7 MTNOO2
21 BB/ MTNOO1
21 BB/ MTNOOT1
21 BB/ MTNOO1
20 gIBER MTNOO1
20 AEEE MTNOOT
20 KREE MTNOO1

20 FhgEitEE MTNOO3
20 pEKE MTNOO5

21 L35 MTNOO2

20 hgEtEE MTNOOS

21 E5 &R MTNOO2BC(fRft

—)

21 I=ZRFEE MTNOO6
20 BERHEk#Z MTNOO1
18 BUREE MTNOO2
20 $iE=nE MTN006
18 EiEH#E MTNOO2
20 J1132# MTNOO1
20 )1|3z# MTNOO1
20 MIiE#E MTNOO1
20 EF&E MTNOO1
21 U MTNOO3
21 MRS MTNOO1
22 #E8 MTNOO1A
21 #F53IE MTNOO1
21 $FRIgEE MTNOO1
19 JERBIREE MTNOO2
21 IMIiE#E MTNOO1

21 ENEE GNO02(ZFHR

19 F 3% MTNO02
21 1785 MTNOO1
21 HhEkAE MTNOO2
193C& MTNO12

19C& MTNO12

21 EiXBRAD MTNOO2 (BRI

%)

22 *£EE MTNOO7 (352Y)
21 FEE 7K MTNO003
21 5@F MTNOO1
21 j@F3 MTNOO1
22 #ge8E MTNOOT
20 #ErgtE0 MTNOO1B
22 ZZF A MTNOO1
20 FFEEE MTNOO2
22 #mIhikiz MTNOOT
22 #iThEiE MTNOO1
22 KiHE# MTNOOT
22 #iThiE MTNOO2
22 #EiE MTN007

AAA
AAA
AAA
AAA
AAA

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

AA+

AAA
AA+
AAA
AAA
AAA

AA+

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

2.94%
2.94%
2.68%
2.68%
2.70%

2.40%
2.28%
2.35%
2.38%
2.60%
2.80%
2.80%
2.80%
2.35%
2.35%
2.35%
2.35%
3.05%
2.45%
2.62%
2.46%
2.46%
2.46%
2.78%
2.63%
2.63%
2.56%
3.01%
3.92%
2.83%

2.95%

4.30%
3.86%
3.17%
2.76%
2.85%
2.78%
2.78%
2.78%
2.98%
3.16%
4.01%
2.65%
2.78%
4.65%
4.07%
2.87%

3.14%

3.17%
3.45%
2.76%
2.75%
2.75%

4.60%

2.80%
3.07%
2.95%
2.95%
2.91%
2.88%
3.86%
4.32%
3.55%
3.55%
3.46%
3.66%
3.29%



2.62Y({k 1) 132280096.1B 22 5U5H% GNOO2(RIEIZEHE) AAA 3.98%
2.62Y({k 1) 132280096.1B 22 5U5AA% GNOO2 (Rl BIZEHE) AAA 3.98%

2.72Y 102282464.1B 22 R MTNOO2 AAA 3.40%
2.78Y+2Y 102282578.1B 22 FEiEA3CH MTNOO4 AA+ 3.55%
2.81Y(1K 1) 102282651.1B 22 EREEE] MTNOO7 AAA 4.25%
2.81Y({k 1) 102282651.1B 22 HHEE 1 MTNOO7 AAA 4.25%
2.81Y(1K 1) 102282651.1B 22 EREEE] MTNOO7 AAA 4.25%
3.67Y({k 1) 102102068.1B 21 HhElREF MTNOO1 AAA 3.28%

4.37Y 102281429.1B 22 FFEatEEE MTNOO3 AAA 3.62%

4.79Y 102282605.1B 22 Fitbgk MTNOO2B AAA 3.32%

SHEEIERRKEE

=EE (R1F49)

RIFKE RIS
9D

23D
23D
29D
31D({% 2)
33D+NY({k 2)
38D({k 2)
40D+NY({k 2)
55D
155D
159D
162D
171D({% 2)
171D({% 2)
202D+5Y
204D +5Y
210D
210D
210D+5Y
214D({K 1)
222D+5Y
225D+2Y({k 1)
282D+2Y
310D
339D(f% 2)
340D ({4 1)
344D
353D+1Y
1.1Y({k 1)
1.1Y({k 1)
1.14Y
1.14Y
1.14Y
1.14Y
1.14Y
1.16Y
1.16Y
1.2Y+2Y
1.41Y+2Y
1.42Y
1.42Y
1.46Y
1.47Y+2Y
1.47Y+2Y
1.51Y+NY
1.54Y+NY
1.69Y
1.77Y+2Y({k 1)
1.77Y+5Y
1.81Y
1.86Y+NY
1.86Y+NY
1.86Y+NY
1.86Y+NY
1.86Y+NY
1.86Y+NY
1.91Y({k 1)
1.92Y
1.98Y({k 2)

114664.5Z
163253.SH
163253.SH
163271.SH
122241.SH
149069.5Z
136342.SH
175878.SH
1680171.1B
2020041.1B
149174.5Z2
149173.5Z
2028027.1B
2028027.1B
1828006.1B
1828007.1B
182701.1B
182701.1B
1828008.1B
2028036.1B
1828010.1B
167691.SH
175467.SH
114551.SH
185311.SH
155165.SH
175684.SH
138861.SH
2128010.1B
2128010.1B
2128013.1B
2128013.1B
2128013.1B
2128013.1B
2128013.1B
151409.SH
151409.SH
178475.SH
196558.SH
188403.SH
152956.SH
155563.SH
196714.SH
196714.SH
1928021.1B
188617.SH
184091.SH
133128.5Z
1928033.1B
138880.SH
1928038.1B
1928038.1B
1928038.1B
1928038.1B
1928038.1B
1928038.1B
185207.SH
149781.5Z
148176.5Z

20 Z{5 01
20 EE(5 01
20 {5 01
20 X85 03
12 R 01
20 FEK Y1
16 g 01
21 @& Y1
16 ZZ{HR 01
20 iBIkER1T 01
20 £157 01
20 HHE 06
20 FEHRTT 01
20 FERTT 01
18 HRERIT 4K 01
18 HAIRITZ4 01
18 i 01
18 i< 01
18 HREHRIT LK 01
20 TrgfRITNEIR
18 FRRIRIT "4 01
20 &4z 03
20 lif G5
22 7%= D1
22 HFEL 01
19 g4 02
21 E& C1
23 % 02
21 FRIRITIVRIR
21 FRIRIT/IMAMER
21 ERIT/ MR
21 ZIBRITIVRIR
21 BRI T/ IR
21 ZIBRITIVRIR
21 BRI T/ MR
9 HER
19 BRi@fR
21 i85 01
21 [ 01
21 B¢, 01
21 JFE 02
19 4ti5 06
21 kg2 01
21 g2 01
19 ZVERITKEE R 01
21 fiFE Y3
21 5502
21 §F4% 01
19 FREERTT "% 03
23 EEx 01
19 FLERITRER 01
19 FLRITRER 01
19 FLERITRER 01
19 FLRITRER 01
19 FLERITRER 01
19 FLERITRER 01
22 4% 01
22 KT 01
23 FEEE 01

AAA

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

2.44%
2.42%
2.42%
2.42%
2.40%
2.50%
2.60%
3.35%
4.11%
2.73%
2.82%
2.55%
2.52%
2.52%
2.72%
2.735%
2.58%
2.58%
2.73%
2.53%
2.73%
3.28%
2.71%
4.04%
2.68%
2.75%
2.82%
4.66%
2.68%
2.68%
2.67%
2.67%
2.67%
2.67%
2.67%
4.70%
4.70%
4.5702%
3.91%
2.82%
2.90%
3.64%
4.31%
4.31%
3.08%
3.63%
3.28%
4.82%
3.01%
3.05%
3.58%
3.58%
3.58%
3.58%
3.58%
3.58%
2.90%
2.97%
3.12%



2.03Y+NY
2.07Y
2.08Y+NY
2.08Y+NY
2.08Y+NY
2.09Y
2.19Y+4Y
2.2Y+NY
2.22Y+5Y
2.24Y+NY
2.24Y+NY
2.24Y+NY
2.24Y+NY
2.39Y(fk 1)
2.39Y+NY
2.46Y({k 1)
2.47Y+2Y
2.58Y+5Y({k 2)
2.58Y+2Y
2.58Y+5Y({k 2)
2.61Y+5Y
2.66Y+NY
2.68Y+NY
2.68Y+NY
2.74Y
2.74Y
2.74Y

2.77Y+NY/({k 2)

2.77Y+NY
2.77Y+NY
2.91Y
2.91Y
3.31Y+NY
3.31Y+NY
3.31Y+NY
3.31Y+NY
3.32Y+NY
3.42Y({k 1)
3.45Y
3.61Y+5Y(fk 2)
3.78Y+5Y
4.2Y+NY
4.33Y+5Y
4.33Y+5Y
4.33Y+5Y
4.52Y+5Y
4.54Y +NY
4.54Y+NY
4.54Y+NY

4.55Y+NY({k 1)
4.55Y+NY({k 1)

4.65Y({k 1)
4.65Y({K 1)
11.76Y
145D
162D +1Y({k 2)
180D +1.99Y
250D +2Y
297D(14 2)
329D+1Y

2028003.1B
2228019.1B
2028006.1B
2028006.1B
2028006.1B
163299.SH
2280193.1B
2028014.1B
2028013.1B
2028017.1B
2028017.1B
2028017.1B
2028017.1B
185973.SH
2028023.1B
2228045.1B
137596.SH
2028033.1B
182653.SH
2028033.1B
2028041.1B
2028042.1B
137942.SH
137942.SH
2220076.1B
2220076.1B
2220076.1B
138638.SH
175196.SH
175196.SH
138825.SH
138825.SH
2128021.1B
2128021.1B
2128021.1B
2128021.1B
2128022.1B
188406.SH
188447.SH
2128030.1B
2128042.1B
2228029.1B
2228039.1B
2228039.1B
2228039.1B
092280069.1B
092280083.1B
092280083.1B
092280083.1B
092280086.1B
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