le={=)
RITEERZFHIZ

IR &R

& NEX Ltsamsmae

Shanghal CFETS NEX mternationsl Mooey Broxing

[2023-03-06])

B e=

SEMFRBIRARFFRY 70 2T 7 REAER W#R1E, HARFE 2.0%, 5H 3360 {ZTiEEMEIE, Fitt#H%E% 3290 {Z7T,

m77M 21D 229953 1.65, 118D({k 1) 200009 2.19, 1.53Y 220020 2.3425-2.345, 2.72Y 220026 2.52, 3.44Y 210011 2.6375-2.64, 4.86Y 230002 2.70-
2.7125, 6.78Y 220027 2.845-2.8475, 9.7Y 220025 2.89-2.899, 29.64Y 220024 3.285-3.295

FERE(R(%) 2.1800 2.4550 2.6950 2.8275 2.9150 3.3000
2.8100

SHER(%) 2.1450 2.4500 2.6825 2.8910 3.2810

TN (%) -0.0350 -0.0050 -0.0125 -0.0175 -0.0240 -0.0190

B =as

SRR E 358D 230401 2.5275-2.5325, 1.61Y 092218005 2.69-2.70, 1.68Y 210218 2.66-2.67, 2.03Y 220202 2.6925-2.6975, 2.74Y 220412 2.785-2.80,
2.99Y 210203 2.7775-2.8025, 4.28Y 220208 2.8975-2.92, 6.5Y 220307 3.045, 8.87Y 220205 3.075, 9.64Y 220220 3.0725-3.085, 18.68Y 210220 3.37

FEBIEE SRR (%) 24725 2.7200 2.9200 3.0200 3.0950

SHIEEERR(%) 2.4400 2.7000 2.9100 3.0150 3.0760

EEN(%) -0.0325 -0.0200 -0.0100 -0.0050 -0.0190
2.9275

FEBEF=(%) 2.4300 2.7250 3.0500 3.1000

SHEFR(%) 2.3900 2.6900 2.8875 3.0250 3.0750

TEEN(%) -0.0400 -0.0350 -0.0400 -0.0250 -0.0250



B oo

SHIGRIZIZIBER TR |, MR TFEEHEZHIIR AAA AA+TERI= R,

HEES, 37D 012380176
B, $RITHLEES,; 156D 012283941

CP003 AAA FRATE 2.74%IE, RITHEES,

=

267D 012380801

22 B9 SCPO15 AAA FRAITE 2.70%ME, fRITHAES: KiBAMmE,

SR/, 23D 012380304 23 {RFUSLMl SCP004 AAA FRAITE 2.50%(IE, (R1T
23 ZRAA% SCP001 AAA FRAZTE 2.69%NE, {RITHLES,; iR/ MmE, 137D 012283907 22 E5X SCP006 AAA FRAZTE 2.76%
221D 042280448 22 HHAH

23 BMFFIR SCPO01 AA+ BRAZTE 3.30%E, RITHEES

B ERER

SHERUEIERNIIER

(BP)

B o=z

SHAEZRIBER TR, MREEEPE 1-3 TR, I/FEANESTRITEM, 1-3 558
Efh{E 2bp BAZ; 19 B MTNOO2B (AAA, 1.38Y) FYAITE 3.25%, =fh{E 4bp AE3ZL;

MTNO001 (AAA, 1.81Y)7E 3.11%k3Z, {EK{H{E 3bp i3S, 3

AA+

AA

AA-

AAA

AA+

AA

AA-

2.65

3.15

3.65

2.55 -3

2.75 -10

3.15 0

3.65 0

2.9

34

4.0

2.63 -1

3.0 -10

3.4 0

4.0 0

B% MTNOO5 (AAA, 4.68Y) 7E 3.43 B3, B=imfE 2bp AAS. 5Y LA EHARR,

CEPS LGS

SHEBWERERNIIER

(BP)

B cus

AAA+

AAA

AA+

AA

AAA+

AAA

AA+

AA

293

3.08

3.39

2.75 1

2.93 0

3.1 -2

34 -1

3.24

3.7

3.98

3.03 0

3.25 -1

3.73 -3

3.0

Tk

4.45

2.75 -5

3.02 -2

3.94 -24

4.45 0

_|_

l:l 1

343

4.04

4.27

3.25 -1

3.46 -3

4.06 -2

4.28 -1

3.05

3.99

4.65

2.87 -4

3.08 -3

3.99 0

4.65 0

FREERASIRNEER, W

3.61

None

None

3.45 -1

3.62 -1

None | None

None | None

3.11

4.18

4.9

2.95 0

3.16 -5

418 0

4.9 0

SohEE 22 chEEIE MTNO032 (AAA, 2.65Y) FRAZTE 3.55%,
23 FeEEA% MTNO002 (AAA, 1.93Y)TE 3.34%FA, {EfSH(E 1bp BAS; 21 FEEfii

2 5 SFHARR, BRAZ—AR, 22 fh0F MTNOO1 (AAA, 3.87Y) 7E 3.48%PBk3Z, {Rf&{E 2bp A3Z, 22 E#friz

None

None

None

None

None ' None

None ' None

None @ None

None ' None

SHERKmE

B TT.



SHPWRZIRKER, BE€, 55, BT, RREISHERENE2S, IENAME21 BB 15 AAA B3IE 3.15%, HEEEH, FAREXLAN. 12 XE 02
AAA BRAZTE 2.99%, EHESEH, HEIA., WISHAE, 21 A1 01 AAA BASE 3.38%, HESEH, BT, 23 FUERTFHE AA+FERTE 3.73%, S8sEH, 8

N, Ki&EAE, 19)11% 08 AAA BA(E 3.56% .

S

B—i7EMEE, ARAEEIFREIERSHRFEXRT. KEREE 0-2bps, IEHFFTARRIATE CTIH E£3K2Y 0.3pt = 100.65/100.75, EEFR R TRESRIR ALY
0.1pt, ICHFERFEFR EARBNTTY. WiRIREZRFERRZMEIE, HI—EERA T, RBEA ZHHFGR KERRZ LA LK 1-2pt = 95.25/96.3, 2-3 &

HASEE2UNESFRESF CQNANA 26, fgihipde SZCONS 25 EimimiHit. r-iRRBATFE, FiR. =k, 8l BERERZIRZEXRT.

012284277.1B 22 JoiREB ] SCP022 AAA 2.10%

9D 012380444.1B 23 %58E SCP004 AAA 2.25%
9D 012380444.1B 23 %88 SCP004 AAA 2.30%
9D 012380444.1B 23 %E8E SCP004 AAA 2.30%
10D 012284338.1B 22 E55®%A% SCP009 AAA 2.38%
14D 012284369.1B 22 B3z SCP009 AAA 2.43%
22D 012284459.1B 22 FgEE SCP019 AAA 2.25%
23D 012380304.1B 23 fRAFISEAV SCP004 AAA 2.50%
23D 012380304.1B 23 fRFIIL SCP004 AAA 2.50%
23D 012380304.1B 23 fRAFISEAV SCP004 AAA 2.50%
23D 012380304.1B 23 AFJ3Ll SCP004 AAA 2.50%
24D 012380342.1B 23 ARk SCP0O05 AAA 2.50%
24D 012380342.1B 23 fREFIsLdl SCP005 AAA 2.50%
26D(fk 2) 012282360.1B 22 FAjH SCP003 AAA 2.76%
26D({k 2) 012282360.1B 22 F55H SCP003 AAA 2.76%
29D 012380364.1B 23 FREEEEHT SCP002 AAA 2.60%
32D 012380120.1B 23 JREEEF SCPO01(&REEaRIEl) AAA 2.73%
36D 012283522.1B 22 fEsE# 0 SCP003 AAA 2.60%
37D 012380176.1B 23 ZRAnfg sCpPoo1 AAA 2.69%
37D 012380176.1B 23 ZRfinfg scpoo1 AAA 2.69%
37D 012380176.1B 23 7RARA% SCPO01 AAA 2.69%
37D 012380176.1B 23 RAnf% SCPoo1 AAA 2.69%



37D
38D
39D
39D
44D
44D
46D
46D
46D
46D
46D
46D
53D

57D({k 2)
60D
60D
60D
60D
63D
71D

76D({k 1)
77D
79D
80D
80D
84D
85D
98D
102D
102D
134D
137D
137D

137D

012380176.1B

012300211.1B

072210169.1B

072210169.1B

012284470.1B

012380283.1B

012380398.1B

012380398.1B

012380398.1B

012380398.1B

072210175.1B

012380398.1B

012380757.1B

012283842.1B

012380512.1B

012380512.1B

012380512.1B

012380512.1B

012283698.1B

012380508.1B

012282996.1B

012283258.1B

012380652.1B

012380476.1B

012380476.1B

012380715.1B

012380760.1B

012284282.1B

012380279.1B

012380279.1B

012380346.1B

012283907.1B

012283907.1B

012283907.1B

23 ZRAmA% SCP001

23 Fh3ZHg SCP001

22 [&AIE CP009

22 &Ik CP009

22 TEEFARL SCP003

23 TR SCP001

23 ;FEE}] SCP002

23 ;FEEJ] SCP002

23 ;FEE}] SCP002

23 jFEEJ SCP002

22 [ &RiES CP010

23 ;FEE}] SCP002

23 HRAZEEHT SCPO02(FIEIZE

22 EER#T SCP002
23 FHAKE scPoo1
23 HHeAkE SCcPoo1
23 FHAkE SCPoo1
23 FHAkE SCPoo1
22 E3®) SCP009
23 KFEFEEE SCP002
22 EEI& Scpoo1
22 HIGEIT SCP007
23 KR FEEE SCP003
23 dhEE$S SCP002
23 FREE$T SCP002
23 =& SCPO02(RlEIE
23 BLLI3ZF SCP002
22 Z=NUHEG SCP0O01
23 SEEHE SCP001
23 JEEHS SCP001
23 HERERIA SCPO01
22 B4 SCP006
22 B3 SCP006

22 &3 SCP006

1)

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

2.69%

2.70%

2.58%

2.58%

3.20%

2.71%

2.65%

2.65%

2.65%

2.65%

2.58%

2.65%

2.70%

3.09%

2.69%

2.69%

2.69%

2.69%

2.635%

2.79%

3.56%

4.00%

2.87%

2.62%

2.62%

6.14%

3.11%

3.15%

6.47%

6.47%

3.28%

2.76%

2.76%

2.76%



137D
137D
137D
144D
144D
144D
149D
149D
156D
156D
156D
159D (1% 2)
161D
165D
165D
165D
168D
168D
170D
173D ({k 2)
173D(fk 2)
175D
180D ({k 2)
180D ({4 2)
189D
190D
190D
221D
221D
221D
228D
234D
240D

256D

012283724.1B

012283907.1B

012283907.1B

012283794.1B

012283794.1B

012283805.1B

012380378.1B

012380378.1B

012283941.1B

012283941.1B

012283941.1B

012380454.1B

012283984.1B

012380622.1B

012380622.1B

012380622.1B

012380611.1B

012380611.1B

012380674.1B

012284100.1B

012284100.1B

012380759.1B

012284185.1B

012284185.1B

012284312.1B

012284343.1B

012284343.1B

042280448.1B

042280448.1B

042280448.1B

012380477.1B

012380406.1B

012380816.1B

012380602.1B

22 & EEH SCP006

22 B3N SCP006

22 &= SCP006

22 EZxREX SCP008

22 EzREX SCP008

22 EZRER SCP010

23 [&)A% SCP001

23 &A% SCP001

22 EgEE SCPO15

22 FEgEE SCPO15

22 FgHE SCPO15

23 JEER SCP003

22 F1R4, SCP014

23 FhEE1G SCP004

23 FREE#Z SCP004

23 FREE1G SCP004

23 EBLWgIML scpoo1

23 ELLsIMk scPoo1

23 FA AR SCP001

22 FMRE SCP015

22 FhRR SCP015

23 RLIEZ SCP001

22 EE SCP003

22 FA3XEZR SCP003

22 5&#HT SCP003

22 E5jE SCP007

22 E5& SCP007

22 ®aA3H CP003

22 HhA3H CP003

22 HfA35H CP003

23 &% SCP003

23 BEINMR SCP002

23 5% 5H] SCP005

23 L0 SCP001

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA+

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

2.70%

2.76%

2.76%

2.68%

2.68%

2.70%

2.76%

2.76%

2.70%

2.70%

2.70%

6.55%

2.85%

2.70%

2.70%

2.70%

2.87%

2.87%

3.00%

2.86%

2.86%

3.05%

3.40%

3.40%

3.02%

2.80%

2.80%

2.74%

2.74%

2.74%

2.85%

2.83%

100 &40

2.98%



266D
267D
267D
267D
267D

354D

S B
HRRE

48D
49D
49D
55D
139D
168D +2Y
173D
185D+NY
314D
355D
355D
1.01Y
1.02Y
1.05Y+2Y
1.15Y
1.22Y+2Y
1.42Y+NY
1.44Y
1.48Y
1.56Y
1.65Y
1.67Y
1.77Y+10Y

1.77Y+10Y

012380761.1B

012380801.1B

012380801.1B

012380801.1B

012380801.1B

042380103.1B

bEZa e

102000572.1B

102000793.1B

102000789.1B

102000789.1B

102000945.1B

102101362.1B

102001593.1B

102001641.1B

102001732.1B

102100067.1B

102100287.1B

102100287.1B

102100369.1B

102100437.1B

102100527.1B

102100747.1B

102100855.1B

102281712.1B

101900473.1B

101901191.1B

101901306.1B

102102176.1B

102102252.1B

131900025.1B

131900025.1B

23 3EMEEE SCP003

23 A= SCP001

23 M= SCP001

23 BN SCP001

23 PNz SCP001

23 =BE#R CP002

REAE (R1TH149)

20 #[Ekz MTNOO1

20 EEfxiE MTNOO1

20 #4N MTN002

20 N MTN002

20 hA5H MTNOOS

21 Al F MTNOO1(4R68)

20 B MTNOO1A

20 585 MTNO002

20 FHLLUEZ MTN002

21 ;IBE&E#HT MTN0O1

21 35 IE= MTNOO1

21 &I MTN0O1

271 %80 MTNOO1

21 AZZE MTN0O01

21 FiEE MTNOO1

21 7352 MTN002

21 =S MTNOO1

22 B MTN004

19 BZ3%4E MTNOO1A

19 &Lk MTN003

19 EE&# MTN0O1

21 Iimri&# MTNO003

21 {&F & MTN003

19 EXIEEL GN001

19 EXItEEL GN001

AAA

AA+

AA+

AA+

AA+

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AA+

AA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

2.86%

3.30%

3.30%

3.30%

3.30%

5.05%

2.99%

4.56%

2.76%

2.76%

2.80%

2.87%

2.88%

2.82%

3.20%

3.24%

5.27%

5.27%

2.96%

3.03%

3%

3.30%

3.80%

3.62%

2.95%

3.04%

3.55%

5.55%

3.05%

3.03%

3.03%



1.79Y 102103261.1B 21 TREER MTNOO02 (RIH54eEH) AAA 3.06%

1.8Y 102103248.1B 21 {ELEE MTN003 AA+ 3.90%
1.81Y 102103342.1B 21 EgfingE MTNOO1 AAA 3.11%
1.98Y 102280381.1B 22 [HAEJE MTN001 AAA 3.10%
2.21Y 102001047.1B 20 FEBEZ MTN005 AAA 3.81%

2.3Y 132280058.1B 2 HUSAR GNOO1(RIEIZEHE) AAA 3.82%
2.35Y 102281528.1B 22 {RF & B MTN004 AAA 3.15%
2.36Y 102281561.1B 22 thEE# MTNO21 AAA 3.11%
2.36Y 102281561.1B 22 hEE¥E MTNO21 AAA 3.11%

2.39Y+2Y 102281642.1B 22 EHEHIZ MTN003 AA 4.02%
2.39Y+2Y 102281642.1B 22 HEIZ MTN003 AA 4.02%
2.39Y+2Y 102281642.1B 22 EEEIE MTN003 AA 4.02%

2.6Y 102282223.1B 22 EAE MTN003 AA+ 5.10%
2.81Y 102282780.1B 22 ZE#ER| MTN002 AAA 4.05%
2.81Y 102282780.1B 22 E4ER MTN002 AAA 4.05%
2.81Y 102282780.1B 22 E4ERE MTN002 AAA 4.05%
2.96Y 102380231.1B 23 f@EEB O MTN0O1 AAA 3.25%
2.97Y 102380300.I1B 23 ;0 MTNO003 AA+ 3.86%
2.97Y 102380300.1B 23 Egild MTNO003 AA+ 3.86%

2.98Y+2Y 102380338.1B 23 FRAEHAET MTNOO1 AA+ 3.90%

23 KJEE MTNOO1 (RERERETS
2.99Y+NY 102380358.1B AAA 3.64%

3.67Y 102102245.1B 27 [@# MTN0O06 AAA 3.26%

22 EFRIEAE MTNOOS (BEB{R{L
4.66Y 102282430.I1B AAA 3.43%
=R

e RREEE

2022006.1B 20 IBELEE SRR 2.50%

14D 163312.SH 20 %5 02 AAA 2.50%
19D({X 2) 136342.SH 16 ji%E 01 AAA 2.75%
32D 1680115.1B 16 HH3ZIAR 02 AA/AA+ 4.00%
50D 124259.SH 13 888 02 AAA 2.89%
51D 1880104.1B 18 ¥k 11 AAA 2.46%

54D({X 5) 2028012.1B 20 EARIT 01 AAA 2.72%



92D
112D
114D
128D
168D+3Y
199D
203D+5Y
217D+356D({k 1)
222D ({4 2)
228D+2Y
234D
238D+2Y
256D
276D
276D
276D+2Y({k 1)
289D
289D
329D+NY
339D
353D
364D+2Y
364D +2Y
1.01Y
1.02Y
1.04Y+5Y
1.04Y+5Y
1.2Y
1.28Y({k 2)
1.35Y+2Y({k 1)
1.46Y+NY
1.46Y+NY
1.46Y+NY

1.5Y+NY

127433.SH

180294.SH

150499.SH

188386.SH

196940.SH

175175.SH

1828010.1B

188330.SH

114838.5Z

175261.SH

175293.SH

167966.SH

114228.SH

177324.SH

177324.SH

177322.SH

148159.5Z

148159.5Z2

1928001.IB

175741.SH

1920007.1B

178001.SH

178001.SH

2122010.1B

2128004.1B

1928004.1B

1928004.1B

1928004.1B

2120050.1B

188379.SH

1928021.1B

1928021.1B

1928021.1B

1928023.1B

PRIEXRIR

22YDAA1

18 KX7= 02

21 {BIE G4

21 5H% 05

20 1BiE G5

18 FIRIRIT 4R 01

21 $H% G3

20 1RFR

20 41X 01

20 $BiE G7

20 FgFf 03

22 K& D1

20 &5 03

20 {5 03

20 754% 02

22 % D10

22 % D10

19 FRERITKESR 01

21 /81 02

19 FE&ERAT 02

21 h% F4

21 % F4

21 iCHEA%R 02

27 FEEIRAT/IMAER 01

19 RAAERIT 4R 02

19 KAVRIT 4R 02

21 KFaEER 01

21 FARRITRBERER 01

271 i 09

19 RAFERITRERR 01

19 RAVSRITRERR 01

19 AlRITRERR 01

19 RAVSRITRERR 02

AA+/AAA

AAA

AA+

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

3.57%

3.46%

2.90%

2.64%

4.61%

2.72%

2.88%

3.38%

3.15%

2.87%

2.76%

3.72%

5.50%

2.88%

2.88%

3.20%

2.80%

2.80%

3.015%

2.81%

2.81%

2.92%

2.92%

3.07%

2.75%

2.965%

2.965%

3.11%

2.88%

3.09%

3.195%

3.195%

3.195%

3.20%



1.52Y
1.56Y(fk 2)
1.57Y+2Y
1.61Y
1.62Y+2Y({k 1)
1.66Y({k 1)
1.7Y+2Y
1.76Y({k 1)
1.81Y+NY
1.81Y+NY
1.81Y+NY
1.81Y+NY
1.81Y+NY
1.81Y+NY
1.87Y
1.88Y
1.96Y+2Y
1.97Y(fk 1)
1.97Y({k 1)
1.98Y+NY
1.98Y+NY
1.98Y+NY
1.98Y+NY
1.98Y+NY
2.03Y+NY
2.05Y+5Y({k 2)
2.15Y+NY
2.34Y+NY
2.41Y+2Y
2.53Y+5Y({k 2)
2.54Y
2.57Y
2.61Y

2.62Y

188690.SH

197243.SH

133094.5Z

149657.5Z

188878.SH

122334.SH

197427.SH

185097.SH

1928038.1B

1928038.1B

1928038.1B

1928038.1B

1928038.1B

1928038.1B

149781.5Z

196184.SH

185374.SH

2228012.1B

2228012.1B

2028003.1B

2028003.1B

2028003.1B

2028003.1B

2028003.1B

2028006.1B

2023001.1B

2028014.1B

2028023.1B

137577.SH

2028033.1B

182699.SH

182825.SH

137908.SH

182924.SH

21 $Rif] F6

21 ®f= 02

21 4T 05

271 8 15

12 KEE 02

21 @EE o1

21 & G7

19 FLIRITRERR 01

19 PLRIRITRERSR 01

19 LR1T7KER 01

19 PLIRITRERSR 01

19 ELR1T7KER 01

19 FLIRITRERR 01

22 KT 01

22 3% 01

22 5= 01
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2.66Y+5Y({k 1) 2028044.1B 20 ITRBRITZR 01 AAA 3.43%
2.69Y 175409.SH 20 %2 c1 AAA 3.47%
2.75Y+5Y 175477.SH 20 5= 03 AAA 3.31%
3.14Y+NY({F 1) 2128017.1B 21 PISIRITRER R AAA 3.75%
3.14Y+NY({k 1) 2128017.1B 21 PERITRESR AAA 3.75%
3.47Y+5Y({k 2) 2128028.1B 21 BRFEHRIT 4R 01 AAA 3.55%
3.47Y+5Y({k 2) 2128028.1B 21 BRFBIRIT "4 01 AAA 3.55%
3.72Y+5Y(k 2) 2121053.1B 21 ERE %K AAA/AA+ 4.28%
3.73Y+NY({k 1) 2128045.1B 21 FEERITIKER R 02 AAA 3.82%
3.73Y+NY({k 1) 2128045.1B 21 FRERITRESR 02 AAA 3.82%
3.97Y+NY 2228011.1B 22 FVERITIRER %R 01 AAA 3.85%
3.97Y+NY 2228011.1B 22 FAVERITIRER R 01 AAA 3.85%
3.97Y+NY 2228011.1B 22 FAVERITIRER R 01 AAA 3.84%
4.28Y+5Y 2228039.1B 22 FIZRIT " 01 AAA 3.65%
4.67Y+5Y({K 1) 092280131.1B 22 BT RAAER 02A AAA 3.66%
4.67Y+5Y({k 1) 092280131.1B 22 BT RAALRR 02A AAA 3.65%
4.81Y 2280525.1B 22 S IER® 03 AAA 4.03%
4.81Y 2280525.1B 22 NIERAR 03 AAA 4.03%
4.81Y 2280525.1B 22 X IERR 03 AAA 4.03%
6.56Y 2280414.1B 22 TSR 01 AA/AAA 6.00%
9.11Y 185650.SH 22 ;A7 02 AAA 4.03%
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