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Snanghal CFETS WX Intarrationst Money Brokiesg

[2022-11-14]

B ==

B—, RTFRT 5012t 7 REAERIMERIE, FARFIZE 2.0%, S8 20 ZEEMEIE, % H%%W 30127,

H7TE, 24D229963 K3 1.40-1.42; 84D229962 k3 1.95-2.03; 345D220023 k3 2.04-2.10; 2.28Y220004 B3 2.31-2.35; 2.78Y220018 F{3L 2.41-2.455;
4.69Y220016 FY3T 2.58-2.66; 4.92Y220022 3% 2.60-2.64; 6.86Y220021 K3z 2.805-2.855; 7.67Y2000004 3% 2.82-2.87; 9.26Y220003 A3 2.865-2.905; 9.5Y220010
FY3E 2.85-2.875; 9.75Y220017 F{3T 2.80-2.885; 9.8Y220019 mk3 2.79-2.835; 28.41Y210005 F{3T 3.27-3.29; 29.42Y220008 F§3Z 3.195-3.245; 29.95Y220024 Fi3Z
3.18-3.22; 49.67Y220015 A{3Z 3.28-3.30,

- | | 5 | 7 | w0 30

FEEE R (%) 1.6700 2.2200 2.4700 2.6700 2.7800 3.1650
SHERR(%) 1.7500 2.3500 2.6200 2.7125 2.8925 3.2460
TE(%) 0.0800 0.1300 0.1500 0.0425 0.1125 0.0810

T

SRRIE, 204D220404 FY3Z 2.15-2.24; 2.16Y200203 F3Z 2.51-2.61; 2.57Y220303 A{A 2.59-2.66; 2.7Y220406 i 2.66-2.6875; 2.78Y220207 HY3L 2.57-
2.655; 2.82Y150218 AY3Z 2.58-2.70;, 2.79Y220207 pR3AZ 2.375-2.42; 3.3Y210203 AY3Z 2.635-2.725; 4.28Y220203 FY 3L 2.74-2.825; 4.59Y220208 B3 2.745-2.825;
4.59Y220315 A3 2.8025-2.88; 4.78Y220407 A3 2.86-2.885; 8.56Y210210 3 3.03-3.095; 8.83Y210215 A3 3.03-3.095; 9.44Y220210 fY xR 3.03-3.0775;
9.56Y220405 {3 3.05-3.095; 9.67Y220215 B % 2.955-3.00; 9.76Y220311 p%3Z 3.07-3.105; 9.92Y220410 B3Z 3.07-3.10; 9.94Y220220 A% 3% 2.915-2.95,

| | s | 7 | 0

FEBIEE R (%) 2.0200 2.3700 2.6200 2.7975 3.0000
SBHIEEERLR(%) 2.2400 2.5000 2.7300 2.9000 3.0600
RN (%) 0.2200 0.1300 0.1100 0.1025 0.0600
MEBEFR(%) 1.7900 2.4200 2.6500 2.8915 2.9850
SHEFR(%) 2.0300 2.5800 2.7800 2.9800 3.0950
FERN(%) 0.2400 0.1600 0.1300 0.0885 0.1100

B v

SHEMTIRBELLRER, BXTEETELZLR AAAAA+IERE™ T, B HE, 2001228203422 AL SCPO20AAA A 2.00%IE, ML AHES,
64D01228360322 #LHSTH SCPO26AAA FXAZTE 2.65WRIE, MiAIAHTT, FKiHTE, 116D01228389622 7 E{ES SCPO19AAA FXACTE 2.85UNiE, RITHAERS,



178D01228377322 B M SCPO15AAA N 2.40%FL &,
249D01228370922 EREEEE SCPOO3AAA FRATTE 25508, RITHZL

5 Bigetias E1T.

RITHEAES, KimAmE, 206D04228029622 B/ CPO10AAA F{ 37 250%fE, RITHAES,
%%/ Ib'ﬁsﬁm

I T N TV IV VI T T
AAA 2 2.23 2.4 2.5 2.55

AA+ 2.25 2.32 2.45 2.46 2.49
XY=

AA 2.5 2.75 2.95 3.36 3.8

AA- 33 3.65 3.95 4.1 455
AAA 1.9 10 2.1 13 225 15 23 200 236 19
SIERUES TSR EE AA+ 2.2 5 2.28 4 2.4 5 2.44 2 2.49 0
(BP) AA 2.5 0 2.75 0 2.95 0 3.3 6 3.8 0
AA- 33 0 35 15 3.95 0 4.1 0 455 0

B ou=me

SHPEZRELEE T, 1-3FERTE, RU—XHHBEEX, 15-25YBEAKF, 22C4& MTN002 (AAA, 1.51Y) HMAZWEZEM 2.485% 47 2.575%,
22 EME MTNOOL(RIBIZER) (AAA, 1.87Y) RIATTE 2.83%, & FET 4T 24bp; 20 FHEEJE MTNOOL (AAA, 2.28Y) 7& 2.85%AY3L 2 &; 22 HEHIE MTN021 (AAA,
2.67Y) Tt 2.85%p%3Z, LB LT 15bp; 22 TiFE MTNOO3 (AAA, 2.97Y) RNEEHE 2.95%. 3 2| 5 FHIRR, MR AEIR, &7 4.5-50Y, 22 H{F5%HE MTNO02A
(AAA, 4.26Y) 7E 3.12%K3Z 4 £, 22 BB MTNOO6 (AAA, 4.79Y) HIIBRZUEEM 3.04% L47E 3.14%, B EFFA E1T 19bp; 22 EHFIEE MTNOOS(BERIR 457!
) (AAA, 4.96Y) HIRSC/ETE 3.13%F 3.15%5 %%, B EFAF £178bp. 5Y KU EHARR, MXEE. 2EmE, SHPERZRBARENRK, #1817,

AAA+ 2.85 None
AAA 2.6 3 3.35 3.7 None
HEXIYTEEEE
AA+ 2.75 3.2 3.82 None None
AA 29 3.5 4.08 None None
AAA+ 228 22 | 262 23 298 22 335 15  None None
SRS TR AAA 237 23 28 15 321 14 354 16  None None
(BP) AA+ 252 23 | 3.1 10 | 357 25  None None None None
AA 2.7 20 3.33 17 3.9 18 None @ None @ None None

B cus

SHEWERRRAER, BE, 55, £1f7, RRNSEEAEHESS. URIFAE 21 BE 12AAA X7 2.67%, EE£SZH, RITIAN. 22 78 01AAA X TE
292%, EHE&FTEH, RITEAN, 21 BIF 19AAA RRATEE 3.02%, JIEFE, 20 JREE 06AAA FNATTE 2.50%, 21 % 02AAA FRATEE 3.05%, HREH, REIZAN, 22 iitE
02AAA FY3Z7E 3.35%, KERAE, 22 K 01AAA FEAZT7E 3.50%, 22 ERZE 06AAA F 3 TE 3.52%.

B =xnm

MmiAEE: EEHIERE, RARBEE 20-35bps, EIRER, EimkERTRBRAER, 8 CHMETL3PERP A7 5.3%-5. AWK BB LR T . HiRikER, 4%
BABEK, PEBRE HNYUZI24 78 7%# tkn, JII A& SIDEVE26 R 3Z7E 6.76%, | MES GZINFU24 R 9.5%, B =thik, EZEFHFBR T T, SHIBZERSE
58, BHH LK 5-20pt, FAZRFM K 1pt. EBHEEFEEI LK 15pt, F18. FHERFHRIVEL, i FTLNHD4.824 3K 15pt & 51/55; H3% 23 EikE 25/30;
el ik 1pt; Ek 23 E3KZE 25/30,

SHERRRER
FIHRRdE fRHEs 6 B
| 24D 229963 1. 42 |

24D 229963 1.4



28D 229924 1.2
28D 229924 1. 25
59D 229964 1.98
77D 229961 1. 97
77D 229961 1. 96
77D 229961 1.95
84D 229962 2.03
84D 229962 1. 97
84D 229962 1.95
345D 220023 2.1
345D 220023 2. 06
345D 220023 2.05
345D 220023 2. 0425
345D 220023 2. 04
1. 4Y 210004 2. 16
1.41Y 190004 1.95
1.61Y 220013 2. 25
1.61Y 220013 2.2
1.92Y 190013 2. 22
2.28Y 220004 2.35
2. 28Y 220004 2.34
2.28Y 220004 2.31
2.93Y 220011 2. 42
2.93Y 220011 2.41
2. 78Y 220018 2. 455
2.78Y 220018 2. 4525
2. 78Y 220018 2.45
2.78Y 220018 2.415
2. 78Y 220018 2.41
2.94Y 200013 2.415
2.94Y 200013 2.4
3. 72Y 160017 2.45
4. 06Y 190016 2. 94
4. 06Y 190016 2. 53
4. 06Y 190016 2.5
4.55Y 200008 2. 63
4.55Y 200008 2. 62
4.55Y 200008 2.99
4.55Y 200008 2. 585
4.55Y 200008 2. 58
4.55Y 200008 2.975
4.55Y 200008 2.97
4. 55Y 200008 2. 9565
4. 69Y 220016 2. 66
4. 69Y 220016 2. 655
4. 69Y 220016 2.65
4. 69Y 220016 2. 645
4. 69Y 220016 2.635
4. 69Y 220016 2.63
4. 69Y 220016 2. 6275
4. 69Y 220016 2. 625
4. 69Y 220016 2.62
4. 69Y 220016 2.61
4. 69Y 220016 2.58
4.92Y 220022 2. 64
4.92Y 220022 2.63




4.92Y 220022 2. 625
4.92Y 220022 2.62
4.92Y 220022 2.61
4.92Y 220022 2.6
5. 05Y 200017 2.55
5. 05Y 200017 2. 54
5. 49Y 210007 2. 6825
5. 49Y 210007 2. 68
5. 49Y 210007 2. 655
5. 49Y 210007 2.65
6. 02Y 180027 2.63
6. 58Y 220012 2.8
6. 58Y 220012 2.79
6. 86Y 220021 2.859
6. 86Y 220021 2. 85
6. 86Y 220021 2. 8475
6. 86Y 220021 2. 845
6. 86Y 220021 2. 8425
6. 86Y 220021 2.835
6. 86Y 220021 2. 83
6. 86Y 220021 2. 82
6. 86Y 220021 2.815
6. 86Y 220021 2. 8125
6. 86Y 220021 2.81
6. 86Y 220021 2. 805
7.52Y 200006 2.875
7.52Y 200006 2. 865
7.52Y 200006 2. 86
7.52Y 200006 2. 855
7.52Y 200006 2. 85
7.67Y 2000004 2. 87
7.67Y 2000004 2. 845
7.67Y 2000004 2.84
7.67Y 2000004 2.835
7.67Y 2000004 2. 82
8. 93Y 210009 2. 8325
8. 93Y 210009 2.825
8. 93Y 210009 2. 82
8. 93Y 210009 2.815
8. 93Y 210009 2.81
8. 93Y 210009 2. 805
8. 93Y 210009 2.8
9.01Y 210017 2. 855
9.01Y 210017 2. 835
9.01Y 210017 2. 8375
9. 26Y 220003 2. 905
9. 26Y 220003 2. 9025
9. 26Y 220003 2. 8975
9. 26Y 220003 2. 895
9. 26Y 220003 2.89
9. 26Y 220003 2. 8875
9. 26Y 220003 2. 885
9. 26Y 220003 2. 88
9. 26Y 220003 2. 8725
9. 26Y 220003 2. 865
9. 26Y 220003 2. 8675




9. 26Y 220003 2.87
9. 26Y 220003 2.875
9. 5Y 220010 2.875
9. 5Y 220010 2. 88
9. 5Y 220010 2. 8775
9. 5Y 220010 2. 8575
9. 5Y 220010 2. 865
9. 5Y 220010 2.85
9.75Y 220017 2. 885
9.75Y 220017 2. 8875
9.75Y 220017 2. 883
9. 75Y 220017 2. 8825
9. 75Y 220017 2. 88
9. 75Y 220017 2.875
9. 75Y 220017 2. 8725
9. 75Y 220017 2.87
9. 75Y 220017 2. 8675
9. 75Y 220017 2. 865
9. 75Y 220017 2. 8625
9. 75Y 220017 2. 862
9. 75Y 220017 2.86
9. 75Y 220017 2. 8575
9. 75Y 220017 2. 8525
9. 75Y 220017 2. 8375
9. 75Y 220017 2. 8325
9. 75Y 220017 2. 835
9. 75Y 220017 2.83
9. 75Y 220017 2.82
9. 75Y 220017 2.813
9. 75Y 220017 2. 805
9. 75Y 220017 2.8
9. 8Y 220019 2. 835
9. 8Y 220019 2.8325
9. 8Y 220019 2.83
9. 8Y 220019 2.8275
9. 8Y 220019 2.826
9. 8Y 220019 2. 825
9. 8Y 220019 2.82
9. 8Y 220019 2.815
9. 8Y 220019 2.81
9. 8Y 220019 2.8025
9. 8Y 220019 2. 805
9. 8Y 220019 2.8
9. 8Y 220019 2.7975
9. 8Y 220019 2.795
9. 8Y 220019 2.79
220025 (11. 17
10Y ) 2. 835
220025 (11. 17

10Y ) 2.83
26. 68Y 190010 3.29
26. 68Y 190010 3. 285
26. 68Y 190010 3.28
27.33Y 200004 3.29
27.33Y 200004 3. 2825
27.33Y 200004 3.28




27.33Y 200004 3. 275

27.33Y 200004 3. 2725

27.33Y 200004 3. 27

27.83Y 200012 3. 2875

27.83Y 200012 3.29

27.83Y 200012 3. 285

27.83Y 200012 3.28

27.83Y 200012 3. 27

27.83Y 200012 3. 27

28.41Y 210005 3.29

28.41Y 210005 3. 285

28.41Y 210005 3. 2875

28.41Y 210005 3. 2825

28.41Y 210005 3. 28

28.41Y 210005 3.275

28.41Y 210005 3. 2725

28.41Y 210005 3. 27

28.93Y 210014 3. 2625

28.93Y 210014 3. 265

28.93Y 210014 3. 26

28.93Y 210014 3. 255

28.93Y 210014 3. 25

29. 42Y 220008 3. 245

29. 42Y 220008 3. 2425

29. 42Y 220008 3. 24

29. 42Y 220008 3. 234

29. 42Y 220008 3. 235

29. 42Y 220008 3. 2325

29. 42Y 220008 3. 225

29. 42Y 220008 3. 2225

29. 42Y 220008 3. 22

29. 42Y 220008 3.2175

29. 42Y 220008 3. 217

29. 42Y 220008 3.216

29. 42Y 220008 3.216

29. 42Y 220008 3.21

29. 42Y 220008 3. 2075

29. 42Y 220008 3. 205

29. 42Y 220008 3.195

29. 95Y 220024 3. 22

29. 95Y 220024 3.21

SHERMEME

60D 220201 2.03
60D 220201 1.9
92D 220301 2
92D 220301 1.91
176D 220304 2.12
176D 220304 2.1
204D 220404 2.24
204D 220404 2. 22
204D 220404 2. 16
204D 220404 2.15
266D 200207 2.07

347D 220216 2. 22



1. 22Y 190203 2.4
1. 3Y 210213 2. 995
1. 3Y 210213 2.99
1. 3Y 210213 2.58
1. 38Y 210303 2.4
1. 38Y 210303 2.39
1. 98Y 210313 2.53
1. 98Y 210313 2.45
1. 98Y 210313 2. 44
1. 99Y 210218 2. 57
1. 99Y 210218 2. 56
1. 99Y 210218 2.55
1.99Y 210218 2.92
1.99Y 210218 2.01
2. 16Y 200203 2.61
2. 16Y 200203 2.6
2. 16Y 200203 2.54
2. 16Y 200203 2.93
2. 16Y 200203 2.9019
2. 16Y 200203 2.5
2. 16Y 200203 2.01
2.41Y 150210 2. 66
2.41Y 150210 2. 62
2.41Y 150210 2.61
2.41Y 150210 2.99
2.97Y 220303 2. 66
2.97Y 220303 2. 65
2.97Y 220303 2.99
2. 66Y 200212 2. 66
2. 66Y 200212 2. 65
2. 66Y 200212 2. 63
2. 66Y 200212 2.615
2. 66Y 200212 2. 62
2. 66Y 200212 2.99
2. 66Y 200212 2.95775
2. 66Y 200212 2.975
2. 7Y 220406 2. 6875
2. 7Y 220406 2. 68
2. 7Y 220406 2. 66
2.78Y 220207 2.655
2.78Y 220207 2. 65
2.78Y 220207 2. 645
2.18Y 220207 2. 64
2.18Y 220207 2.62
2.18Y 220207 2.99
2.18Y 220207 2.58
2.18Y 220207 2.07
2.82Y 150218 2.7
2.82Y 150218 2.68
2. 82Y 150218 2.67
2.82Y 150218 2.65
2. 82Y 150218 2.6
2.82Y 150218 2.58
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. 27Y 160303 2.7
3. 28Y 160408 2.7
3.3Y 210203 2.725
3.3Y 210203 2.7175
3.3Y 210203 2.715
3.3Y 210203 2.7
3.3Y 210203 2.695
3.3Y 210203 2. 69
3.3Y 210203 2. 68
3.3Y 210203 2. 66
3.3Y 210203 2.659
3.3Y 210203 2. 64
3.3Y 210203 2.635
3. 44Y 160418 2. 77
3. 74Y 210408 2.79
3. 78Y 160213 2.178
3. 78Y 160213 2.75
3. 82Y 210208 2.725
3. 82Y 210208 2.72
4.2Y 220305 2. 85
4.2Y 220305 2.81
4. 28Y 220402 2.79
4. 28Y 220203 2.825
4. 28Y 220203 2. 82
4. 28Y 220203 2.8
4. 28Y 220203 2.79
4. 28Y 220203 2.185
4. 28Y 220203 2. 7825
4. 28Y 220203 2. 76
4. 28Y 220203 2.755
4. 28Y 220203 2.75
4. 28Y 220203 2.74
4.4Y 170210 2.87
4.4Y 170210 2.8175
4.4Y 170210 2. 815
4.4Y 170210 2.81
4. 59Y 220208 2. 825
4. 59Y 220208 2.82
4. 59Y 220208 2. 81
4. 59Y 220208 2.8
4. 59Y 220208 2.7975
4. 59Y 220208 2.79
4. 59Y 220208 2. 7875
4. 59Y 220208 2.78
4. 59Y 220208 2.775
4. 59Y 220208 2.77
4. 59Y 220208 2.765
4. 59Y 220208 2.76




4. 59Y 220208 2.7575
4. 59Y 220208 2.755
4. 59Y 220208 2.7525
4. 59Y 220208 2.752
4. 59Y 220208 2.75
4. 59Y 220208 2. 745
4. 59Y 220315 2. 88
4. 59Y 220315 2. 87
4. 59Y 220315 2. 835
4. 59Y 220315 2.83
4. 59Y 220315 2. 81
4. 59Y 220315 2. 8025
4. 78Y 220407 2. 885
4.78Y 220407 2. 88
4. 78Y 220407 2. 86
4.78Y 170215 2.81
5. 24Y 180205 2. 85
5. 24Y 180205 2.84
5. 24Y 180205 2. 83
5. 24Y 180205 2. 82
5. 64Y 180210 2.9
5. 64Y 180210 2.899
5. 73Y 210209 2.92
5. 73Y 210209 2.9
5. 73Y 210209 2. 89
6. 15Y 190205 2. 96
6. 15Y 190205 2.955
6. 15Y 190205 2.945
6. 15Y 190205 2. 95
6.951Y 190310 2.98
6.51Y 190310 2.97
6. 52Y 190210 2.98
6. 52Y 190210 2.9725
6. 52Y 190210 2.97
6. 52Y 190210 2. 96
6. 66Y 190406 3
6. 66Y 190406 2.99
6.81Y 220307 2. 96
6.81Y 220307 2.95
6. 83Y 220209 2.955
6. 83Y 220209 2.935
6. 83Y 220209 2.935
6. 85Y 190215 3
6. 85Y 190215 2.99
6. 85Y 190215 2. 985
7.32Y 200205 3.02
7.32Y 200205 3.0175
7.32Y 200205 3. 015
7.32Y 200205 3
7.32Y 200205 3. 005
7.32Y 200205 3.01
7.35Y 200310 3. 015
7.59Y 200210 3. 025
7.59Y 200210 3. 015
7.59Y 200210 3.01
7.93Y 200215 3. 015




7.93Y 200215 3.01
7.93Y 200215 3. 0125
8. 29Y 210205 3.05
8. 29Y 210205 3. 045
8. 29Y 210205 3. 04
8. 56Y 210210 3. 095
8. 56Y 210210 3.09
8. 56Y 210210 3. 085
8. 56Y 210210 3.08
8. 56Y 210210 3.075
8. 56Y 210210 3.0725
8. 56Y 210210 3.07
8. 56Y 210210 3. 06
8. 56Y 210210 3.0575
8. 56Y 210210 3.065
8. 56Y 210210 3. 057
8. 56Y 210210 3. 0625
8. 56Y 210210 3.05
8. 56Y 210210 3. 0425
8. 56Y 210210 3. 04
8. 56Y 210210 3. 03
8. 83Y 210215 3.095
8. 83Y 210215 3.09
8. 83Y 210215 3. 0825
8. 83Y 210215 3. 08
8. 83Y 210215 3.075
8. 83Y 210215 3. 065
8. 83Y 210215 3. 0625
8. 83Y 210215 3. 06
8. 83Y 210215 3.07
8. 83Y 210215 3. 045
8. 83Y 210215 3.03
8. 98Y 210410 3. 08
8. 98Y 210410 3.07
8. 98Y 210410 3. 06
9. 44Y 220210 3.0775
9. 44Y 220210 3.075
9. 44Y 220210 3.07
9. 44Y 220210 3.0675
9. 44Y 220210 3. 065
9. 44Y 220210 3. 06
9. 44Y 220210 3. 0625
9. 44Y 220210 3. 063
9. 44Y 220210 3.0615
9. 44Y 220210 3.05
9. 44Y 220210 3. 04
9. 44Y 220210 3. 035
9. 44Y 220210 3.03
9. 56Y 220405 3. 095
9. 56Y 220405 3. 0925
9. 56Y 220405 3.09
9. 56Y 220405 3. 085
9. 56Y 220405 3. 087
9. 56Y 220405 3.08
9. 56Y 220405 3.075
9. 56Y 220405 3.07




9. 56Y 220405 3. 065
9. 56Y 220405 3. 0675
9. 56Y 220405 3. 06
9. 56Y 220405 3.05
9.67Y 220215 3

9.67Y 220215 2.9975
9.67Y 220215 2.995
9.67Y 220215 2. 9925
9.67Y 220215 2.99
9.67Y 220215 2. 9875
9.67Y 220215 2. 985
9.67Y 220215 2. 9885
9.67Y 220215 2.993
9.67Y 220215 2. 984
9.67Y 220215 2.98
9.67Y 220215 2. 9825
9.67Y 220215 2.975
9.67Y 220215 2.9775
9.67Y 220215 2. 982
9.67Y 220215 2. 983
9.67Y 220215 2.9725
9.67Y 220215 2.97
9.67Y 220215 2. 969
9.67Y 220215 2.9675
9.67Y 220215 2. 965
9.67Y 220215 2. 9625
9.67Y 220215 2. 96
9.67Y 220215 2. 959
9.67Y 220215 2.9575
9.67Y 220215 2.955
9. 76Y 220311 3. 105
9. 76Y 220311 3. 1025
9. 76Y 220311 3.1

9. 76Y 220311 3.095
9. 76Y 220311 3.09
9. 76Y 220311 3. 085
9. 76Y 220311 3. 08
9. 76Y 220311 3.075
9. 76Y 220311 3.07
9.92Y 220410 3.1

9.92Y 220410 3.095
9.92Y 220410 3.09
9.92Y 220410 3.08
9.92Y 220410 3.075
9.92Y 220410 3.02
9.92Y 220410 3.07
9. 94Y 220220 2.95
9. 94Y 220220 2. 9425
9. 94Y 220220 2.94
9. 94Y 220220 2.9375
9. 94Y 220220 2.93
9. 94Y 220220 2.9275
9. 94Y 220220 2. 92
9. 94Y 220220 2. 9225
9. 94Y 220220 2. 925
9. 94Y 220220 2. 915




13.2Y 160205 3.2
18. 98Y 210220 3.3
18. 98Y 210220 3. 275
18. 98Y 210220 3.24
60D 220201 2.03
60D 220201 1.9
92D 220301 2
92D 220301 1.91
176D 220304 2. 12
176D 220304 2.1
204D 220404 2.24
204D 220404 2. 22
204D 220404 2. 16
204D 220404 2. 15
266D 200207 2. 07
347D 220216 2. 22
1. 22Y 190203 2.4
1. 3Y 210213 2.995
1. 3Y 210213 2.99
1. 3Y 210213 2.98
1. 38Y 210303 2.4
1.38Y 210303 2.39
1. 98Y 210313 2.93
1. 98Y 210313 2.45
1. 98Y 210313 2. 44
1.99Y 210218 2.97
1.99Y 210218 2. 96
1. 99Y 210218 2. 95
1.99Y 210218 2. 92
SHERER

HREH FS BSRE (RITE) _—

2D
3D
3D
4D
4D
7D
8D
8D
8D
10D
11D
16D
16D
16D
16D
19D
36D
38D
64D
64D
64D

012282024.1B
012282024.1B
072210022.1B
012282921.1B
012283613.1B
072110068.1B
012281913.1B
012282606.1B
072210062.1B
072210062.1B
012281708.1B
072110080.1B
042100631.1B
012283166.1B
012282399.1B
012282695.1B
042100637.1B
012281187.1B
012283577.1B
012281558.1B
012281588.1B
012283603.1B

22 1Y, SCPO19
22 1Y, SCPO19
22 RS CP002
22 1Ar/3 SCPO06
22 *EgegE SCP020
21 $RARES CPO14
22 faf@# SCP002
22 JiREB 1 SCPO13
22 7R CP004
22 7R CP004
22 Rt SCPOOT
21 SE&iES CPO13
21 ZheE 71 CP004
22 FHE(E SCPO15
22 R SCP004
22 FZ4 SCP004
21 P<FEER CPO09
22 J53% SCP003
22 =— SCPO14(RIBIEHR)
22 =HEZ SCPO11
22 Spaz#e SCPO03
22 HEEEiT 7 SCP026

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

2.00%
2.00%
2.00%
1.95%
2.02%
1.95%
2.08%
2.05%
2.00%
2.00%
2.10%
2.00%
2.30%
1.95%
2.02%
1.95%
2.40%
3.00%
2.23%
3.50%
2.50%
2.65%



64D
65D
66D
109D
121D
144D
144D
148D
152D
158D
163D
178D
249D
249D
283D

SERERNS

RIFRKEY

32D +2Y
62D
66D
96D+ NY
118D +2Y
129D +2Y
133D
161D
161D
189D
189D
227D
227D
253D
283D
283D
1.36Y
1.77Y
1.77Y
1.84Y
1.98Y+NY
2.28Y
2.28Y
2.43Y
2.65Y
2.65Y
2.65Y
2.73Y
3.77Y
4.26Y
4.7Y
4.7Y
4.7Y
4.7Y

012283603.1B
012283158.1B
012281624.1B
012282025.1B
012282505.1B
042280209.1B
042280209.1B
012282492.1B
012282520.1B
012282603.1B
042280204.1B
012283773.1B
012283709.1B
012283709.1B
072210136.1B

=B

101901598.1B
101901698.1B
102000053.1B
101800033.1B
102000111.1B
102000327.1B
102000460.1B
102000416.1B
102000838.1B
102000838.1B
102001051.1B
102001051.1B
102001283.1B
102001283.1B
101800798.1B
101800944.1B
101800944.1B
101900405.1B
102101612.1B
102101612.1B
102101865.1B
101901514.1B
102000167.1B
102000167.1B
102000459.1B
102281493.1B
102281493.1B
102281493.1B
102281732.1B
102101627.1B
102280283.1B
102281662.1B
102281662.1B
102281647.1B
102281655.1B

22 ;T 775 SCP026
22 ¢TI SCPO10
22 EBRAZZIE SCPOO1
22 H{¢pg SCPO09
22 XML SCP008
22 B3 CPO03
22 B3y CPO03
22 rEEEE SCP002
22 FgHE SCPO10
22 B {EIpiR SCPOO1
22 152 CP001
22 B8R SCPO15
22 EAgess SCPO03
22 EAgess SCPO03
22 {BrFiEss CP0O05

RENE (R1TH43)
19;C& MTNO19
19 H#IMIEE MTNOO1
20 2488 MTNOO1
18 kg E™ MTNOOT
20 &0k MTNOOT
20 $FERET= MTNOO1
20 BB MTN002
20 BB S MTNOO1
20 #EkRE MTN0O2
20 #EkRE MTN0O2
20 Z=3%518 MTN002
20 Z=3%518 MTN002
20 FHEH MTNOO2
20 FHEH MTNOO2
18 I}HitbEk MTNOO3
18 Z45H MTNOO1
18 E88J/R MTNOO1
19 E2RI% MTNOO1
21 2% MTN004
21 2% MTN004
21 733518 MTNOO7
19 #£8E MTN004B
20 ;RAGE MTNOOT
20 ;RAGE MTNOOT
20 #f8elE MTN0O2
22 75328 MTNO03
22 75328 MTNO03
22 75328 MTNO03
22 [B)=iE MTNO12
21 RYkHIE MTNOO

22 A{5E&EH MTNO02A

22 B8 MTNOO5
22 B8 MTNOO5
22 B3R MTNOO1
22 B3R MTNOO3

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

AAA

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

2.65%
2.42%
3.76%
2.45%
2.55%
2.40%
2.40%
2.60%
2.45%
2.90%
2.60%
2.40%
2.55%
2.55%
2.55%

2.06%
2.50%
2.55%
3.38%
5.10%
3.40%
3.40%
2.52%
2.45%
2.45%
2.75%
2.75%
2.65%
2.65%
2.50%
2.76%
2.76%
2.90%
2.95%
2.95%
2.70%
2.74%
2.85%
2.85%
2.83%
2.84%
2.84%
2.84%
2.85%
3.30%
3.12%
3.08%
3.14%
3.11%
3.08%



4.7Y
4.71Y
4.76Y
4.76Y
4.78Y
4.79Y
4.79Y
4.79Y
4.79Y
4.84Y
4.84Y
4.84Y

4.87Y

4.87Y
4.92Y
4.93Y
4.95Y
4.95Y
4.95Y
4.95Y

4.96Y

4.96Y

4.96Y

SHEI R

HRFH BB BB (Ri7H4) _—

13D
24D +5Y
96D +1Y
147D
151D
162D +2Y
166D
166D
193D
193D
194D
194D
196D +2Y
213D
266D
266D
269D
284D
295D +5Y
295D +5Y
297D +5Y
315D +5Y
315D +5Y

102281644.1B
102281680.1B
102281823.1B
102281823.1B
102281935.1B
102281986.1B
102281983.1B
102281983.1B
102281983.1B
102282084.1B
102282084.1B
102282084.1B

102282165.1B

102282165.1B
102282262.1B
102282320.1B
102282392.1B
102282392.1B
102282392.1B
102282392.1B

102282430.1B

102282430.1B

102282430.1B

1928034.1B
1720089.1B
185370.SH
2028009.1B
166539.SH
112685.5Z
2028012.1B
2028012.1B
2028019.1B
2028019.1B
2028020.1B
2028020.1B
166678.SH
188246.SH
2028029.1B
2028029.1B
2028028.1B
167403.SH
1828006.1B
1828006.1B
1828007.1B
1828010.1B
1828010.1B

22 B8 MTNOO2
22 fuhazi MTNO002
22 Bxz¥g MTN002
22 Bxz¥g MTN002
22 &£ MTNOO3
22 B8y MTNOO6
22 B8y MTNO10
22 B8y MTNO10
22 B8 MTNO10
22 75321 MTN006
22 753218 MTN006
22 75321 MTN006

22 [ErisAg MTNOO3 (RSBt

155I1R)

22 [ErisAg MTNOO3 (RSBt

Rl
22 HfEER MTNOO3
22 EE% MTN004
22 #gF8 MTNOO5
22 #gF8 MTNOO5
22 #gF8 MTNOO5
22 #gF8 MTNOO5

22 [Erizshg MTNOOS (RSBt

F5BUMR)

22 EFrER MTNOOS (BETR{RL

F5BUfR)

22 EFrER MTNOOS (BETR{R{

F55BfR)

19 BIRTT

17 FRERIT 2R
22 #4504

20 HEFERIT/IMAMR 02

20 34& 01
18 Rl 01

20 JEARTT 01

20 JEARTT 01

20 SELR1T
20 SELR1T
20 ARTT
20 ARTT

IMRtER 01
IMRtER 01
MRt 03
MRt 03

20 #4202
ElF8#% 05
20 ZZER1T 01
20 ZZER1T 01
20 LBIRIT/IMIR 01
20 it 01
18 RERIT "% 01
18 RERIT "% 01
18 HAIRIT % 01
18 FRIRIT R 01
18 FRIRIT R 01

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

3.12%
3.17%
3.17%
3.17%
3.30%
3.04%
3.08%
3.08%
3.08%
3.10%
3.10%
3.10%

3.11%

3.15%
3.15%
3.22%
3.10%
3.10%
3.08%
3.08%

3.15%

3.15%

3.13%

2.10%
2.23%
3.52%
2.50%
3.99%
2.40%
2.53%
2.55%
2.48%
2.48%
2.50%
2.55%
3.95%
2.47%
2.50%
2.50%
2.50%
3.50%
2.60%
2.62%
2.65%
2.62%
2.65%



315D +5Y
349D
349D
349D +5Y
349D +5Y
1.34Y+5Y
1.34Y+5Y
1.34Y+5Y
1.34Y+5Y
1.36Y
1.36Y
1.36Y+5Y
1.36Y+5Y
1.36Y+5Y
1.36Y+5Y
1.45Y+5Y
1.57Y
1.57Y
1.69Y
1.77Y+NY
1.77Y+NY
1.77Y+NY
1.77Y+NY
1.92Y
1.92Y
1.99Y
1.99Y
1.99Y
1.99Y
2.02Y+5Y
2.06Y
2.06Y
2.2Y
2.2Y
2.27Y
2.27Y
2.27Y
2.28Y
2.28Y
2.29Y
2.29Y
2.29Y
2.29Y
2.3Y
2.33Y
2.33Y
2.34Y+NY
2.34Y+NY
2.34Y+NY
2.34Y+NY
2.36Y+5Y
2.36Y+5Y
2.41Y

1828010.1B
2028043.1B
2028043.1B
1828013.1B
1828013.1B
1928004.1B
1928004.1B
1928004.1B
1928004.1B
149426.5Z
2128012.1B
1928006.1B
1928006.1B
1928006.1B
1928006.1B
1928011.1B
2128023.1B
2128023.1B
188426.SH
1928021.1B
1928021.1B
1928021.1B
1928021.1B
188736.SH
188736.SH
2128035.1B
2128035.1B
2128035.1B
2128035.1B
1928033.1B
2128046.1B
2128046.1B
185350.SH
185350.SH
2228009.1B
2228009.1B
2228009.1B
2228012.1B
2228012.1B
2228015.1B
2228015.1B
2228015.1B
2228015.1B
2220016.1B
2228020.1B
2228020.1B
2028006.1B
2028006.1B
2028006.1B
2028006.1B
2023002.1B
2023002.1B
163387.SH

18 FIIRIT R 01
20 FEZIRITWEIR
20 FEZIRITWEIR
18 BIRIRIT 4% 02
18 BIRIRIT 4% 02
19 RAVERIT 2% 02
19 RAERIT 4R 02
19 RAERIT” 4R 02
19 RAERIT 4R 02
21 FEk 02
21 H&RIRIT 01
19 TrRIT—4% 01
19 TrRIT—4% 01
19 TrRIT—4% 01
19 TrRIT—4% 01
19 TrRIT—4 03
21 HEERIT/IMIR
21 HPEERIT/IMIR
21 %T 01
19 RASRITKE R 01
19 RASRITKE R 01
19 RASRITKE R 01
19 RASRITKER 01
21 EE 12
21 EE 12
21 BT 02
21 HBR1T 02
21 HBR1T 02
21 HBR1T 02
19 HREERIT”4% 03
21 BRIRTT 02
21 BRIRTT 02
22 77 01
22 77 01
22 FARERIT/IVIR
22 FARERIT/IVIR
22 FARERIT/IVIR

22 FRERRITEREERME 01
22 FER{TREBERMET 01

22 iHARIRIT 03
22 iHARRIT 03
22 HARRIT 03
22 iHARRIT 03
22 KIDERAT/IMAIR
22 3Ml5RAT 02
22 FR1T 02
20 HRAETRITIRERRR
20 HRAETRITIRERER
20 HRAETRITIRERR
20 HRAETRITIRERR
20 FHEAE
20 FERATS
20 iFE 01

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
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
AAA
AAA
AAA

2.65%
2.55%
2.55%
2.68%
2.685%
2.69%
2.69%
2.75%
2.75%
2.40%
2.55%
2.70%
2.72%
2.72%
2.73%
2.74%
2.55%
2.55%
2.65%
2.76%
2.78%
2.78%
2.78%
2.65%
2.67%
2.68%
2.68%
2.69%
2.71%
2.92%
2.75%
2.75%
2.92%
2.92%
2.76%
2.76%
2.76%
2.7375%
2.74%
2.77%
2.76%
2.80%
2.80%
2.77%
2.78%
2.78%
2.90%
2.92%
3.01%
3.01%
3.05%
3.05%
2.85%



2.47Y
2.47Y
2.47Y+5Y
2.59Y
2.59Y
2.59Y
2.6Y
2.65Y
2.72Y
2.72Y
2.72Y
2.72Y
2.73Y
2.78Y+NY
2.84Y+5Y
2.86Y+5Y
2.93Y
2.93Y
3Y
3.08Y+NY
3.35Y
3.74Y+5Y
3.74Y+5Y
4.01Y+NY
4.18Y+5Y
4.6Y+5Y
4.77Y+5Y
4.78Y+5Y
4.79Y+5Y
4.79Y+5Y
4.79Y+NY
4.79Y+NY
4.81Y+NY
4.81Y+NY
4.81Y+NY
4.86Y+5Y
4.86Y+NY
4.86Y+5Y
4.94Y+NY
4.94Y+NY
4.95Y+5Y
4.95Y+5Y
4.95Y+5Y
4.95Y+5Y
9.43Y
9.77Y+5Y
9.86Y+5Y
124D

185742.SH
2028016.1B
2028013.1B
2228037.1B
2228037.1B
2228037.1B
2228043.1B
137502.SH
2228045.1B
2228046.1B
2228046.1B
2228046.1B
2220060.1B
2028032.1B
2028034.1B
2028041.1B
2228050.1B
2228050.1B
175409.SH
2028053.1B
175887.SH
2128025.1B
2128025.1B
2128038.1B
2228004.1B
2228041.1B
092280065.1B
092280069.1B
092280080.1B
092280080.1B
092280083.1B
092280083.1B
092280086.1B
092280086.1B
092280086.1B
092200008.1B
092280093.1B
092200008.1B
092280105.1B
092280105.1B
092280108.1B
092280108.1B
092280108.1B
092280108.1B
184350.SH
092280066.1B
092200009.1B
032000221.1B

22 18] C1
20 SVRTT/)MVRMER 02
20 ARAAERIT 4R 01
22 ABR1T/IMIR 01
22 ABRIT/IMIER 01
22 ABR1T/IMIER 01
22 FERTT/IVMIR 01
22 7G5 01
22 3R1T 04
22 H{EER1T 02
22 H{EER1T 02
22 H{EER1T 02
22 HEFRITEER
20 RIVRTTKER(R 02
20 AT "4 03
20 TRsERIT 4% 01
22 FKIRIT
22 FKIRIT
20 %z C1
20 HRERITKERR 03
21 &% 02
21 EIRERIT "R 01
21 EIRERIT R 01
21 RAVRITKEL(R 01
22 TrsRIT—4 01
22 RAARITZ4R 01
22 THT—4RE&EAS R 03A
22 HERIT T RE AR 01
22 HXRITTREAR R 01A
22 HXRITTREAR R 01A
22 F17KEER 01
22 F17KEER 01
22 RA7KEE( R 02
22 RA7KEE( R 02
22 R47KEE( R 02
22 FAT_REANR 02A
22 [ TFEHRITKEL(R 01
22 FAT_REANR 02A
22 FERURITKELR 01
22 FIRURITKELR 01
22 HRITRBANR 02A
22 HRITRBANR 02A
22 HRITRBANR 02A
22 HRITRBANR 02A
22 5,01
22 TAT &AM R 03B
22 FAT_RBANR 028
20 ;g PPNOO1

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

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

3.33%
2.82%
3.00%
2.745%
2.78%
2.78%
2.76%
2.95%
2.81%
2.82%
2.82%
2.83%
2.86%
3.03%
3.03%
3.03%
2.82%
2.82%
3.06%
3.08%
3.05%
3.15%
3.23%
3.30%
3.22%
3.35%
3.25%
3.40%
3.40%
3.44%
3.38%
3.43%
3.44%
3.44%
3.44%
3.30%
4.30%
3.31%
3.68%
3.68%
3.30%
3.30%
3.31%
3.35%
3.50%
3.45%
3.45%
2.58%



BRA: Yolondo Fong
88§: Yolonda Fang@cfets-nex.com.cn

BRTHS SHREXTRURBIFRESHR

empy:
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