KRBT
RITERZFTHIS

BHBERY

G NEX Lesmsmee

[2022-05-24])

L

B= (5 A24R) , SARTHRE 10012 7 RERFEMEE, B 100 (ZFEWRE, JSEHRSTRNFEE.
EfR75ME, 361D({K 2) 210008 FEAZFE 1.995 -2.00; 1.11Y 200009 2 F{3ZTE.065 -2.07 ; 1.81Y 220005 BEAIFE 2.20 -2.2025; 1.82Y 220005 FE3Z 2.2025; 6.83Y 220006 FEAZTE 2.7625 -

2.7775; 9.73Y 220003 FY3Z1E 2.793 -2.8; 29.4Y 210014 B}327E 3.32 -3.325,

I N R N B TN T

FERERR (%) 1.8300 2.1800 2.5150 2.695 2.7975 3.3225
SHERR(%) 1.8300 2.1800 2.5150 2.6950 2.7940 3.32
BT (%) 0.0000 0.0000 0.0000 0.0000 -0.0035 -0.0025

I

SRYMRISE, 320D(fK 1) 200202 FEAITE 1.99 -2.00 ; 2.31Y 210409 FEAZTE 2.58 -2.5875; 2.79Y 220403 B3Z{E 2.515-2.53; 3.78Y 210203 F3Z7E 2.653 -2.67; 1.63Y 210202 F¥3Z

7£2.26; 1.75Y 092218001 B3Z7E 2.32 #1 2.325; 4.3Y 210208 B3Z{E 2.70-2.7125 ; 4.76Y 220203 B{3Z{E 2.695 -2.709 ; 9.91Y 220210 FYAZ{E 2.971 -2.98,

MERIEE£REMR(%) 1.3000 2.315 2.7300 2.7300 3.0975
SHIEEERME(%) 1.3000 2.3150 2.7300 2.7300 3.0975
BTE(%) 0.0000 0.0000 0.0000 0.0000 0.0000
FEEEIFFE(%) 1.92 2.5 2.698 2.91 3.0575
SHEFHR(%) 1.9200 2.5000 2.705 2.9100 3.0580
(%) 0.0000 0.0000 0.007 0.0000 0.0005

B s

S HEMAIRIBELLERIEER, AR FEEHTEZHIR AAA AA+F SR GR. FRim/SE, 5D(K 1) 12280479.1B 22 7T SCP004 AAA FRAZTE 1.69%IE, XUHI9H8RTT, 73D 012281777.1B 22
HEHEEE SCPO14 AAA FRASTE 1.90%AIE, (RITHAES; 7S E, 99D 042100383.1B 21 EBR CP010 AAA FEASTE 1.90% IS, $RITHLES, 175D 012280586.1B 22 fHA{Y, SCP006
AAA FATTE 2.05%E, ESHLAIRIT; KiR/SME, 216D 012281288.1B 22 B3 SCP001 AAA FAYTE 2.19% 5, A HES, 262D 012281841.1B 22 FHE{LS SCP002 AAA AT

E228%0E; RAMS, SHERMKZES.



I T T R T R T
AAA 1.8 1.93 2.07 2.27 2.33

LS VGRS

SHERWESERNIIER

(BP)

AA+

AA

AA-

AAA

AA+

AA

AA-

1.7

2.0

2.35

3.0

2.05

2.35

3.0

10

1.93

2.2

2.65

3.45

2.2

2.65

3.45

2.03

2.35

2.8

4.0

2.35

2.8

4.0

245

3.1

415

2.25 2

245 0

3.1 0

4.15 0

2.53

3.5

4.45

2.32 1

2.53 0

35 0

4.45 0

B ou=s

SRPERRIBERYF, FEM 1Y-3Y HiR AA+LA BTFRAE, 1Y-3Y fBimPEE, 20 51ESHT MTNOO1 (AAA, 1.05Y) ARAXTE 2.38%; 21 RS MTN002 (AAA, 1.43Y) FRAR7E
2.40%471; 21 HBEI MTNO06 (AAA, 2.41Y) FRAIFE 2.69%, 3 Zl 5 FFEHAPR, 21 BEIGEEHF MTNOO7 (AAA, 4.35Y) 7E 3.51%MS; 22 BIRZE MTN001 (AAA, 4.68Y) 7E 3.32%FK3Z. 5

FULHIR, RRZXZE. Birms, SHYFREaRNERZ, FaHe L.

I N T B S B
2.29 2.77 3.23 3.47

AAA+ None
AAA 2.38 2.93 3.35 3.58 None
P S
AA+ 2.52 3.25 3.57 None None
AA 2.78 3.55 3.89 None None
AAA+ 2.27 2 2.76 1 3.2 3 3.46 1 None ' None
S51ERIRESZE IR AAA 2.37 1 2.91 2 3.34 1 3.57 1 None ' None
(BP) AA+ 2.51 1 3.22 3 3.56 1 None < None | None @ None
AA 2.77 1 3.55 0 3.89 0 None | None < None ' None

B cus

SHEWERIGER. BT, BEE, 58, REAEFHEENESS. nREMGHE, 20CHNE04 AAA FASTE 2.35%, 21 753Z 02 AAA BRAZTE 2.60%., 21 HEES 08 AAA FRAZTE 2.69%. HRIHR
B, BEET., WISAE,. 21 TRE 02 AAA FRASTE 2.75% . 21 Z5 01 AA+ FASTE 2.83%. 21 EE SRR AA+ BATE 3.73%. KimAE, 21 RIEAIRE AA+RLASTE 3.68%, 22 EHIF 02

AAA BEATE 3.52%.

W e
SKIEERFMIFI[PMEEF, BRIKE 2-5bps, SRIRIRIEATWAKR, T TITHARAKE; AT1 75K 0.15pt A£G, ERIRIR, 3Y I callable BYZKER(RAN 5Y WAYSHKIBIER S,

IR, AKX, [INES GZINFU 24 BRME 3.75%, IRiEHEA ZHHFGR 25 BAXME 4.39%. FBHEFIRER, fBIE. #iik. S5ZFE LK 0.5-1pt, ERIHERKIE, JLFRIERRFTE,

SHERRER
167D 229917 17
200D(fk 2) 200018 1.65



336D
361D(fk 2)
361D({k 2)
361D({k 2)
1.11Y
1.11Y
1.11Y
1.41Y
1.45Y
1.81Y
1.81Y
2.76Y
2.76Y
3.07Y
4.22Y
4.2Y
4.53Y
4.89Y
5.07Y
5.07Y
5.07Y
5.97Y
5.97Y
5.97Y
6.39Y
6.83Y
6.83Y
6.83Y
6.83Y
6.83Y
6.83Y
7.5Y
7.99Y
7.99Y
9.01Y
9.01Y
9.01Y
9.49Y
9.49Y

9.49Y

220009

210008

210008

210008

200009

200009

200009

210015

200014

220005

220005

220004

220004

2000001

210011

160017

190016

220007

2000002

2000002

2000002

210007

210007

210007

210013

220006

220006

220006

220006

220006

220006

190015

200006

200006

210009

210009

210009

210017

210017

210017

1.94

1.995

1.9975

2.065

2.0675

2.07

2.115

2.1

2.2

2.2025

231

2.315

2.39

2.515

2.54

2.515

2.5175

2.5975

2.6

2.605

2.69

2.6925

2.695

2.74

2.7625

2.765

2.7675

2.77

2.7725

2.775

2.7975

2.845

2.85

2.8475

2.85

2.8525

2.82

2.8215

2.8225



9.73Y 220003 2.793

9.73Y 220003 2.794
9.73Y 220003 2.795
9.73Y 220003 2.7975
9.73Y 220003 2.8
9.98Y 220010 2.7625
9.98Y 220010 2.765
9.98Y 220010 2.7675
27.16Y 190010 3.34
27.81Y 200004 3.34
27.81Y 200004 3.3425
28.31Y 200012 3.34
28.31Y 200012 3.345
28.88Y 210005 3.34
28.88Y 210005 3.3425
28.88Y 210005 3.345
29.4Y 210014 3.32
29.4Y 210014 3.3225
29.4Y 210014 3.323
29.4Y 210014 3.325

SHERMERMS

54D({K 1) 190407 1.61
70D 210407 1.61
70D 210407 1.62
234D 220201 1.92
266D 220401 1.945
266D 220401 1.95

277D(1K 2) 160207 2

320D(fk 1) 200202 1.99

320D(fk 1) 200202 2
1.2Y 200407 2.16

1.38Y 210322 2.2

1.72Y 190305 2.365
2.07Y 210207 2.34
2.07Y 210207 2.35
2.11Y 190208 2.37
2.31Y 210409 2.58

2.31Y 210409 2.585



2.31Y

2.45Y

2.45Y

2.45Y

2.45Y

2.47Y

2.63Y

2.64Y

2.64Y

2.79Y

2.79Y

2.79Y

2.81Y

2.81Y

2.81Y

291Y

3.42Y

3.42Y

3.42Y

3.75Y

3.76Y

3.78Y

3.78Y

3.78Y

3.78Y

3.78Y

3.78Y

3.78Y

3.97Y

3.97Y

4.15Y

4.25Y

4.3Y

4.3Y

4.3Y

4.3Y

4.3Y

4.3Y

4.64Y

4.68Y

210409

210313

210313

210313

210313

210218

200203

180401

180401

220403

220403

220403

220202

220202

220202

200405

180214

200315

200315

160303

190204

210203

210203

210203

210203

210203

210203

210203

210305

210305

190408

160213

210208

210208

210208

210208

210208

210208

200204

220305

2.5875

2.4525

2.46

2.465

247

24225

2.465

2.49

2.495

2.515

2.52

2.53

2.465

247

248

2.54

2.64

2.64

2.655

2.71

2.7

2.653

2.6575

2.66

2.6625

2.665

2.6675

2.67

2.73

2.795

2.76

2.77

2.7

2.7025

2.705

2.7075

2.71

2.7125

2.8

2.7975



4.75Y

4.76Y

4.76Y

4.76Y

4.76Y

4.76Y

4.76Y

4.76Y

4.76Y

4.88Y

5.63Y

5.63Y

5.63Y

5.84Y

6.12Y

6.63Y

6.63Y

6.99Y

6.99Y

7.33Y

7.33Y

7.79Y

8.07Y

8.41Y

8.41Y

8.77Y

8.77Y

9.04Y

9.04Y

9.04Y

9.04Y

9.31Y

9.31Y

9.31Y

9.45Y

9.45Y

9.65Y

9.65Y

9.65Y

9.8Y

220402

200307

220203

220203

220203

220203

220203

220203

220203

170210

210204

210204

210204

180310

180210

190205

190205

190210

190210

190215

190215

200205

200210

200215

200215

210205

210205

210210

210210

210210

210210

210215

210215

210215

210410

210410

220205

220205

220205

220310

2.785

2.79

2.695

2.6975

2.7

2.7025

2.705

2.7075

2.709

281

2.9035

2.905

291

2.93

2.93

2.98

2.9825

3.01

3.0125

3.015

3.02

3.06

3.075

3.0875

3.09

3.0925

3.095

3.0925

3.095

3.0975

3.098

3.0925

3.095

3.0975

3.0975

3.1

3.059

3.06

3.0625

3.095



9.8Y
9.91Y
9.91Y
9.91Y
9.91Y
9.91Y
9.91Y
9.91Y
9.91Y

13.67Y

SHERE
FIRKE
5D(fK 1)

59D
77D
99D
99D
99D
115D
140D
143D
143D
144D
144D
144D
144D
175D
181D
216D
235D
262D
262D
266D
266D

269D

FIRKE

220310

220210

220210

220210

220210

220210

220210

220210

220210

160205

5B

&R

3.1

2971

29725

2973

2974

2.975

2977

29775

2.98

3.27

012280479.1B

012281870.1B

012280490.1B

042100383.1B

042100383.1B

042100380.1B

012281495.1B

012280222.1B

012280543.1B

012280543.1B

012281497.1B

012281497.1B

012281497.1B

012281497.1B

012280586.1B

012280676.1B

012281288.1B

042280026.1B

012281841.1B

012281841.1B

012281862.1B

012281862.1B

012281873.1B

101900763.1B

RAE (R1TH13)
22 3148 SCP004
22 ;T4E##% SCP0O03
22 fRgEjJE SCPO01
21 B8 CP010
21 B8 CPO10
21 B/ CP009
22 [E7FT4% SCP001
22 fRY&E1L SCP0O01
22 Fafiii% SCP0O01
22 FaMLA% SCP001
22 4k T SCP005
22 #i{¢ T SCP005
22 H{¢ T SCP005
22 F{¢ T SCP005
22 A1k SCP006
22 =il SCP001
22 BELEE SCP001
22 THIELFF CP001
22 T34k SCP002
22 J5 4k % SCP002
22 =2 7% SCP004

22 Jin=EZ=Fx SCP004

22 E{E 3 SCPO01

AN (R1THI3)

19 £45N%k MTN001

IIIIIIH%%!IIIIIII
AAA

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

AA+

IIIIIIE%%IIIIIII
AAA

1.69%
1.99%
1.92%
1.90%
1.90%
1.90%
1.92%
2.08%
2.03%
2.03%
2.09%
2.09%
2.09%
2.09%
2.05%
2.08%
2.19%
2.89%
2.27%
2.27%
2.30%
2.30%

100 %y

1.86%



25D(fk 2)
56D
56D
62D
70D

96D({k 1)

213D+NY

265D
293D
307D
307D
310D
328D
339D
1.34Y(tk 1)
1.34Y(tk 1)
1.4Y
1.62Y
1.88Y
1.89Y(k 2)
1.92Y
1.99Y(tk 1)
2.23Y
2.52Y
2.76Y
2.9Y
2.91Y+NY
2.93Y
2.95Y
2.95Y
2.97Y
2.97Y
2.97Y

2.97Y

FIRKE =35

50D

101900813.1B

101900953.1B

101900956.1B

101773014.1B

101901019.1B

101901168.1B

101901734.1B

101800130.1B

102000333.1B

102000524.1B

102000530.1B

102000549.1B

102000705.1B

101660041.1B

102101951.1B

102101951.1B

101801160.1B

102002363.1B

102100630.1B

102280758.1B

101900597.1B

102281094.1B

102101556.1B

102103128.1B

102280353.1B

102280807.1B

102280896.I1B

102281000.I1B

102281055.1B

102281055.1B

102001002.1B

102001002.1B

102001002.1B

102001002.1B

196130.SH

143169.SH

19 )& MTNOO1
19 /A& MTNOO1
19 BEZE3H MTNOOS

t£5HEHh MTNOO1B
19 £4EJE MTNOO1
19 #14L T MTNO03

19 f£8EHTHE MTNOO1
18 )&% MTN001
20 % =% MTN0O1

20 FR3E MTNOO1

20 BRE S MTNOO1

20 REgE ¥ MTN0OO1

=M 3ZiE MTN0O02

16 %% MTNOO1

21 HREE I MTNOO1
21 HHEF A MTNOO1
18 &84 MTN002
20 EWEEI MTN002
21 K-8 MTN0O1
22 fEFHFM MTNOOS
19 £ #k35%% MTN002
22 L4 MTN002

21 JREEIERE MTNOO3
21 JI/4£F MTN0O1

22 BEHS A MTNOO1
22 #rE %2 MTNOO1
22 &5 MTN003

22 I MTNOO1
22 1L MTNOO2
22 H{k & MTNOO2
20 BE#E4L MTNOO2
20 BrIE{L MTN0OO2
20 PEE{ MTNO02

20 1L MTN0O2

RHAB (R1THHE)
22 3% D1

17 =3 05

e

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

1.94%

2.16%

1.95%

1.93%

2.01%

2.00%

2.31%

2.25%

2.29%

2.34%

2.31%

2.30%

2.63%

2.42%

2.84%

2.84%

2.66%

2.67%

2.57%

3.50%

2.77%

2.51%

2.73%

3.29%

3.07%

3.17%

3.07%

3.25%

100

100

3.13%

3.13%

3.13%

3.13%

5.05%

1.85%



51D
62D(fk 1)
65D+1Y
69D
74D
77D
78D+2Y
79D
90D+2Y
118D
156D
156D
168D+5Y
171D+3Y
229D({K 1)
250D
254D
254D
273D
273D
359D
1.02Y
1.26Y
1.26Y
1.27Y
1.41Y+5Y
1.47Y
1.5Y+NY
1.69Y
1.7Y
1.81Y+2Y
1.82Y+5Y
1.87Y
1.87Y
1.87Y
1.89Y
1.9Y
2.01Y
2.01Y

2.24Y+5Y

143178.SH

143197.SH

163723.SH

1280219.1B

151881.SH

078042.1B

143244.SH

1580198.1B

155631.SH

112587.5Z

143355.5H

143355.SH

1728021.1B

175396.SH

1624001.1B

124152.SH

150129.SH

150129.SH

163156.SH

163156.SH

150402.SH

163584.SH

175089.S5H

175089.SH

127449.SH

1828012.1B

149294.57

197057.SH

2128006.1B

2120005.1B

178030.SH

1928004.1B

149440.5Z

2128013.1B

2128013.1B

114463.5Z

127477.SH

188150.SH

188150.SH

1428011.1B

17 #i% 01

20 E# 01
12 #i& 03
19 K7F 03
07 EXRIBMR
17 XK 02
15 #E R
19 ~5f 05
17 ##H 01
17 Bz 01
17 E#= 01
17 TrHRI7=% 01
20 IREK 07
16 G0ZRAARUIN B fiR
13 7#kH
18 W% 01
18 M7 01
20 HE G1
20 i G1
18 &k 01
20 I 09
20CHNE04
20CHNE04
PR K#7 02
18 FISERTT =2k 02
20 83 02
21 1 Y3
21 PERTT 01
21 LR RI7/ ViR 01
21 §&/ 01
19 R ERFT %R 02
21 R 05
21 BRI T/ VR
21 ZZBERTT/ MR
19 &k 02

PR &R 7

21 /518 04

14 #7228 01

AAA

AA/AAA

AAA

AAA

AA+

AA/AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AA/AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA/AAA

AAA

AAA

AAA

1.94%

2.40%

1.90%

1.87%

4.60%

2.03%

1.95%

2.30%

3.10%

2.08%

2.10%

2.10%

2.12%

2.30%

2.40%

2.30%

2.39%

2.39%

2.25%

2.25%

2.75%

2.26%

2.35%

2.35%

2.39%

2.44%

2.43%

3.13%

2.47%

2.48%

3.00%

2.55%

2.55%

2.48%

2.48%

3.08%

2.73%

2.58%

2.58%

2.68%



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

2.45Y

2.46Y+7Y

2.48Y

2.48Y

2.5Y+NY

2.5Y+NY

2.55Y

2.82Y+NY

2.88Y

2.92Y

2.95Y

2.99Y+5Y

2.99Y+5Y

3.13Y+NY

3.26Y+5Y

3.31Y+5Y

4.21Y+2Y

4.74Y

4.74Y

4.76Y+5Y

4.76Y+5Y

188961.SH

184113.SH

2128041.1B

2128041.1B

163956.SH

163956.SH

197675.SH

2028006.1B

2228021.1B

194452.SH

2221018.1B

2028018.1B

2028018.1B

2028023.1B

2020048.1B

2028033.1B

149588.5Z

2280056.1B

2280056.1B

2228014.1B

2228014.1B

BRA:
88#: Yolonda Fong@cfets-nex.com.cn

BRTHS BHEBEXZRURBITRES AR

Yolanda Fang

REM:

CLEAERMNOAAEL (CITHEER") (UACUER, BXEENH/ REGANEE, NORFRRF DIDEATRCHRRELY (LT DIREST") RESS, "SR ARG FERERRESSEGMTA.
RAREOXRRBAROMOT. L. RUCRAR, "SR FIYENAMEE, SFERIDUEESE, NAMTIRAMSRR, ATRZBOHRGGEN. AAREORESESHRSNSY,

WWW.CFETS-NEX.COM.CN

21 H75 03
21 7 01
21 I RRIT/ MR
21 - KRBT/ VR
19 BE Y2
19 B3 Y2
21 ##x 01
20 HRAEER 1Tk L2
22 RERTT 01
22 B 04
22 MR & e R
20 XBHRIT-R
20 WBHRIT AR
20 B RITKELAR 01
20 dE/ERTTZ4R 01
20 BRBRIT-R
21 75 06
22 $iE 01
22 $%iE 01
22 ATBRIT 4R 01

22 ZIBIRIT—2R 01

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA

AAA

AAA

AAA

AAA

AAA

2.73%

2.92%

2.65%

2.65%

2.84%

2.84%

3.40%

2.94%

2.93%

3.13%

2.83%

2.92%

2.92%

3.08%

4.13%

3.01%

3.31%

2.87%

2.87%

3.37%

3.38%



