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Shanghal CFRTS NEX mternationsl Mooay Brosing

[2023-04-17]

B e=

RITNER, AFPRTERRHNMARIETE, 4 B 17 BFFE 1700127t 1 £57 MLF #24EH0 200 1278 7 REFAF T8 B #R1E, F4rFIE5 514
2.75%. 2.0%, Wind H#EE 7=, ZHH 1500 {27t MLF #1180 {27t B MEHA, F it H BRITAATHE AR 220 /27T,

E 77 H 49D 239913 1.83, 77D 239918 1.85, 1Y 190004 2.115, 3.3Y 160017 2.56, 4.77Y 230002 2.6675-2.6725, 6.96Y 230006 2.81-2.815, 9.88Y
230004 2.8325-2.84, 29.54Y 220024 3.20-3.209

FERE(R(%) 2.1575 2.4750 2.6600 2.7775 2.8500 3.1980
2.7950

SHER(%) 2.1700 2.4900 2.6725 2.8640 3.2099

TN (%) 0.0125 0.0150 0.0125 0.0175 0.0140 0.0119

B sas

ERMFRAE 36D 220206 1.99-2.00, 109D 220211 2.18-2.20, 218D 220308 2.27, 1.1Y 220312 2.47, 2.18Y 200208 2.6475, 2.76Y 230202 2.679-2.6825,
4.18Y 220208 2.8225-2.832, 9.03Y 220210 3.0175, 9.54Y 220220 3.0225-3.035

RERIEE SRS (%) 2.4000 2.6000 2.7800 2.9650 3.0325

O
SEIESEE%) 24200 2.6100 2.7900 2.9600 3.0460
0.0200 0.0100 0.0100 -0.0050 0.0135

LTE(%)
MR EFFE(%) 22600 2.5775 2.8145 2.9425 3.0070
(7

S EEFHE%) =" 2:5900 28350 29500 3.0200
0.0100 0.0125 0.0205 0.0075 0.0130

(%)



B oo

SHERRIRIBE R |, B EEEFEZHIR AAA AAHSRIFR. fBiR/5ME, 21D 012283701 22 BB SCP012 AAA BRAI(E 2.46% (&, XSHIRE
€, 57D 012380985 23 HiE;</F SCPO01(RICIENE) AAA BRAITE 2.58%(UE, RITHLES,; iKiw/SME, 102D 012283828 22 HfHEE SCP005 AAA FEAR

£ 2.53% 8, RITHLEES, 129D 012284086 22 EFELEH SCP003 AAA FRATTE 2.66%ME, RITHLLIRIT; KigAME, 235D 012380937 23 KR

SCP003 AAA FRATTE 2.82%VE, iR1T

SHES, 275D 042380043

23 822 CP001 AAA AT 2.82% 5 ;

RirmsE, SHERERES.

_--““-

AA+ 2.64 2.8 2.84 2.88 3.06
B EEE

AA 3.06 3.23 3.58 3.9 4.1

AA- 3.51 4.0 4.26 4.61 4.68
AAA 24 -5 2.53 2 2.63 2 2.7 1 2.76 2
SR EEIEahTER AA+ 2.65 -1 2.8 0 2.85 -1 2.9 -2 3.08 -2
(BP) AA 3.05 1 3.25 -2 3.6 -2 3.9 0 4.1 0
AA- 3.5 1 4.0 0 4.28 -2 4.63 -2 4.7 -2

B ou=me

SHPERRIBEED. 1-3 FERTE, IRFTENES, RTHEV, 22 BEKI MTNO05 (AAA, 2.3Y) 7£3.64%m3Z, RIG{E 1bp AL, 22 BkEE

MTNO004 (AAA, 1.3Y) 7E 3.36 FiA, {FAf{E 2bp AKAZ; 22 FIEE MTNO07 (AAA, 2.61Y) 1E 2.93%MAZ, BfhiE 1bp AR, 3-5 FFHAMR, ARAciR/D, 22 RE

MTNOO5 (AAA, 4.19Y) 7E 3.33%pK3Z, {EIG{E 2bp ARAZ; 21 HEMS MTNOO1 (AAA, 3.55Y) fE 3.11 pAZ, {H{ERH

& AehElGs

RINBE=%.

VERAZ; 5Y RLALHERR, MisZZE, YRS,

_-----

AAA+ None
AAA 2.83 3.12 3.39 3.52 None
Cabo Vg e
AA+ 2.96 3.47 3.79 None None
AA 3.09 3.78 4.08 None None
AAA+ 2.73 -2 3.0 1 3.17 1 3.33 0 None None
5iER T EIIER AAA 2.85 -2 3.1 2 3.39 0 3.51 1 None = None
(BP) AA+ 2.94 2 3.45 2 3.77 2 None | None @ None @ None
AA 3.1 -1 3.76 2 4.09 -1 None None None None

B cum

SHEWGFERRERNER, B2, 5@, 17, REISEZENESS. JRM5HE,20 BiE 10 AAA BEZE 2.54%, BEEEH, FEEA. 22 #28 G3 AAA

RRRTE 2.77%, (RIGSEH, RATIN, BHEITE, 19 B4 02 AAA FRASEE 3.72%, AT, AT,

20 38 01 AA+ BR3STE 2.77%, BESEH, HBTAN. Kin/AHE, 22 5% 01 AAA AT 3.40%



JE — i3RI . BT, AE ST B e 2 A Lk 3-5pt, TMT ARBRISAS 2-3bps. IRASARER, JEuG R oRHERE, 23 4F 2 IR i 0k

E7TiR

TAE 5. T2%, 23 EE WA INIMPL AL 5. 46%. Hup=hiedh, Ki&ETIE RS NEL 3-5pt, 23 3T —F LR 90/92. 5,

FIRKE

3D

7D

21D

21D

21D

22D

23D

23D

36D

39D

43D

43D

43D

46D

52D

57D

65D

71D

72D

74D

77D

81D

81D

81D

81D

81D

81D

&R RENE (R1THHE)

012380105.1B

012284378.1B

012282659.1B

012283701.1B

012283701.1B

012283701.1B

012282820.1B

012380425.1B

042380135.1B

012283025.1B

072310013.1B

012380753.1B

012380753.1B

012380753.1B

012283148.1B

042280296.1B

012380985.1B

042280285.1B

012381245.1B

012381514.1B

012381496.1B

012284079.1B

012380087.1B

012380087.1B

012283543.1B

012283543.1B

012381345.1B

012380087.1B

23 <F8 SCP003
22 733Z18 SCP032
22 FKFREZFF SCP002
22 B[ SCPO12
22 E3RJ SCP012
22 E3RJ SCP012
22 B¢ SCPO03(RIEIZEHE)
23 HIFFRk SCP002
23 HAE CP002
22 HEEE Y SCP002
23 EfFUEsS CP002
23 LLIFR#ZEE SCP002
23 LLIFRIZEE SCP002
23 LLIZRIZEE SCP002
22 [E%5 SCP001
22 E3[®] CPO10
23 7B SCP001(RIEIZEE)
22 Zrh/ A CP001
23 ZRAnA% SCP003
23 fRFISRIk SCP0O07
23 FIRLE SCP041
22 EEfY SCP021
23 RIS SCPO01
23 2RISR SCPO01
22 IREKFREE SCP0O12
22 IREKFRER SCPO12
23 TP SCP010

23 IR SCP001

IIIIIIH%%HIIIIII
AAA

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

AAA

2.35%
2.45%
2.65%
2.46%
2.46%
2.46%
2.80%
2.58%
2.50%
2.68%
2.35%
2.51%
2.51%
2.51%
2.66%
241%
2.58%
2.80%
2.45%
2.48%
2.49%
2.50%
2.62%
2.55%
2.66%
2.66%
2.54%

2.62%



81D
86D
86D
88D
88D
98D
102D
102D
117D ({4 2)
118D ({4 1)
119D
127D
129D
131D (f% 2)
132D(f% 1)
132D(f% 1)
139D ({4 1)
144D
144D
144D
144D
144D
153D(fk% 1)
157D
163D
164D
176D
176D
179D
183D
229D(fk 2)
232D
232D

232D

012380087.1B

012380305.1B

012380305.1B

012381460.1B

012283572.1B

012283751.1B

012283828.1B

012283828.1B

012380467.1B

012283962.1B

012283974.1B

012380660.1B

012284086.1B

012284096.1B

012381298.1B

012284110.1B

132280117.1B

012380908.1B

012380908.1B

012380908.1B

012380908.1B

012380908.1B

012381102.1B

012381214.1B

012381406.1B

012381404.1B

012380234.1B

012380234.1B

012381485.1B

012381115.1B

012380828.1B

012380906.1B

012380931.1B

012380931.1B

23 SIFIGHER SCP001

23 #EEER% SCP002

23 %eiE=h% SCP002

23 TS SCP013

22 5577l SCP019

22 [RFEH SCP004

22 HhiR%EE SCP0O05

22 H$F%E SCP0O05

23 2Z=E2FF SCP001

22 J||#&# SCP004

22 iF¥#E SCP003

23 £ SCP001

22 [E=F5H] SCP003

22 #F55H] SCP015

23 =% scpo11

22 JE]LFEIE SCP003

22 FEHAZ GN006

23 M3EF= SCP001

23 2= SCP001

23 3= SCP001

23 2= SCP001

23 3= SCP001

23 FI3z5§E SCP004

23 Li#i% SCPoo4

23 th#EIGFH SCP003

23 =IEFREE SCP001

23 &4 SCP001

23 et SCP0o01

23 FiBEEZ SCP003

23 EFEHS SCP007

23 FAH% SCP004

23 %0iRA SCP002

23 fin KB+ SCP001

23 finXEF SCP001

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AA+

AAA

AA+

AA+

2.62%

2.60%

2.60%

2.55%

2.63%

2.54%

2.53%

2.50%

2.91%

2.70%

2.54%

2.58%

2.66%

2.55%

7.40%

4.05%

2.75%

100 /&4t

100 &N

100 &0

100 &N

100 /&0

2.55%

2.54%

2.80%

2.75%

3.00%

3.00%

2.68%

7.60%

2.87%

2.82%

2.72%

2.72%



232D

235D

235D

235D

235D

242D

255D

255D

275D

275D

FIRKE

123D+NY

132D

133D

136D

148D

148D

157D+NY

206D

211D

213D+2Y

213D+2Y

219D+NY

276D +2Y

294D +2Y

323D

336D

336D+NY

336D+NY

340D

340D+1Y

342D +2Y

012380931.1B

012380937.1B

012380937.1B

012380937.1B

012380937.1B

012381081.1B

012381420.1B

012381420.1B

042380043.1B

042380043.1B

5L

102001552.1B

101800959.1B

102001665.1B

101800994.1B

101801063.1B

101801063.1B

102001803.1B

102002115.1B

101801321.1B

102002154.1B

102002154.1B

102103058.1B

102380117.1B

102100258.1B

101900267.1B

102100478.1B

102280553.1B

102280553.1B

102100481.1B

102280583.1B

102100538.1B

23 finKEF SCP001

23 %0iRiA; SCP003

23 XiRtEL SCP003

23 %0iRA SCP003

23 &R, SCP003

23 B #% SCP001

23 &858 SCP004

23 BIEIE SCP004

23 % CP001

23 i#Z CP001

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

2.72%

2.82%

2.82%

2.82%

2.82%

2.60%

3.00%

3.00%

2.82%

2.82%

AAA

20 #£E8 MTNO005 2.71%
18 mdbE#HT MTN002 AA+ 2.85%
20 3KKTEE MTN002 AAA 2.59%
18 HNHE MTN002 AAA 2.72%
18 BEAZHE MTNO002 AAA 2.57%
18 HAZfE MTN002 AAA 2.57%
20 BEIFL MTN004 AAA 2.96%
20 FF MTN002 AAA 3.02%
18 ZH37E& MTN003 AAA 2.76%
20 )1132#2 MTN00O1 AAA 2.76%
20 )1|3z# MTN001 AAA 2.76%
21 ZREGR MTNOO1 AAA 2.90%
23 §AP&EAsHE MTNOO1 AA 3.57%
21 IEFI%E MTNOO1 AA+ 4.73%
19 $#%2°F MTN0O1 AAA 2.80%
21 Fi 13 MTN002 AA+ 2.95%
22 &% MTN007 AAA 3.36%
22 i¥Z MTN007 AAA 3.36%
21 TR MTN0O1 AAA 2.82%
22 BILEIT MTNO0O3 AAA 5.30%
21 TR MTNOO1 AAA 2.90%



363D

1.03Y+2Y

1.03Y

1.13Y

1.15Y

1.15Y

1.3Y+NY

1.3Y+NY

1.52Y

1.53Y

1.59Y

1.63Y

1.94Y

1.94Y

1.99Y

1.99Y

2.09Y

2.09Y

2.15Y+2Y

2.19Y+2Y

2.31Y

2.31Y

2.8Y

2.9Y+NY

2.92Y

2.92Y

2.92Y+NY

3.55Y

SHEIVERKEE

RIRKE

74D

91D

94D

102100668.1B

102100694.1B

102100907.1B

102101024.1B

102101057.1B

102281226.1B

102281712.1B

102281712.1B

101901411.1B

102102144.1B

101901575.1B

101901649.1B

102000488.1B

102000488.1B

102380854.1B

102380854.1B

102281086.1B

102281086.1B

102281232.1B

102200172.1B

102281718.1B

102281718.1B

102380142.1B

102380475.1B

102380573.1B

102380573.1B

102380592.1B

102102205.1B

2020025.1B

166971.SH

166769.SH

2020041.1B

21 I MTNOO1

21 ipEiA% MTN001

21 gL B\ MTN001(ZEHE)

21 FaLltaEE MTNOO1

21 S8 MTNOO1

22 EZ=#E MTNO002

22 B MTN004

22 B MTN004

19 IM{£#= MTNOO1

21 M EE MTN003

19 BZ4FF MTN004

19 BEiE{L, MTNOO7

20 FA< =5 MTN002

20 P& &E#HT MTN002

23 =R MTN002

23 iE=E MTN002

22 BEI4&ZE MTNO0O01

22 BEI4E MTNO0O1

22 Z=FH KR MTN001

22 i A MTN0O4

22 17iERel MTN0O01

22 17iERel MTN001

23 3KZREFF MTNOO1

23 {455 MTNOO1

23 5K3EE MTN002

23 5KZEH MTN002

23 E5® MTN003

21 BEE MTNO11

=35 REEE (R1TH149)

20 BRRIT/IMMER 01

20 ERAIR

20 31 01

20 iIkERAT 01

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

AAA

AAA

AA
AA

AA+

2.87%

2.89%

2.98%

2.98%

4.28%

4.82%

3.36%

3.36%

3.17%

2.92%

4.04%

3.075%

4.41%

4.41%

3.04%

3.04%

3.06%

3.06%

3.28%

3.30%

3.33%

3.33%

3.34%

3.95%

3.17%

3.17%

3.75%

3.11%

2.26%

3.55%

4.80%

2.60%



97D({k 1)
97D({k 1)
102D
102D
102D
102D
112D
112D
116D
116D
121D
133D
133D
136D +2Y({% 1)
137D
151D
184D
189D+5Y({k 1)
189D+12Y
189D+12Y
189D +5Y({k 1)
192D
196D+5Y({k 1)
209D ({4 1)
209D ({4 1)
219D
221D+2Y
221D
226D+5Y
226D
234D
234D
241D

270D

2022026.1B

2022026.1B

167298.SH

167298.SH

163774.SH

163774.SH

167418.SH

167418.SH

111094.5Z

111094.5Z

150617.SH

175062.SH

175062.SH

175081.SH

2020049.1B

2020057.1B

143844.SH

1828012.1B

175274.SH

175274.SH

1828012.1B

149274.5Z2

1828013.1B

1820069.1B

155016.SH

114197.SH

175423.SH

175473.SH

1823009.1B

185065.SH

114394.SH

114394.SH

175415.SH

196171.SH

20 LERrE SRR 01

20 LERErE B 01

20 ;&7 02

20 &0 02

20 dhifF 15

20 iE 15

20 +1E 01

20 +1E 01

20SZMC04

20SZMC04

18 7I4 01

20 YGiE G5

20 Sk G5

20 37 01

20 7BPHERAT 01

20 KIDIRITVEIR

18 B3 02

18 PPfSIRIT 4 02

20 73/ 04

20 73/% 04

18 PfSIRIT—4R 02

20 ERiE 10

18 ZRIRIT 4K 02

18 FgiR1T 04

18 HE#% 11

22 57 D2

20 f 01

20 %2= G7

18 HEBEK

21 %88 07

22 7&¥% D2

22 7&#% D2

20 #3k G2

22 ¥4I F1

AAA

AAA

AA/AA+

AA/AA+

AAA

AAA

AA

AA

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

7.00%

7.00%

5.85%

5.85%

2.48%

2.48%

4.50%

4.50%

2.55%

2.55%

2.81%

2.53%

2.53%

2.77%

2.68%

2.50%

2.95%

2.76%

2.711%

2.71%

2.76%

2.54%

2.76%

2.57%

2.67%

3.50%

2.73%

2.54%

2.88%

2.64%

3.30%

3.30%

2.72%

2.75%



272D(f% 1)
273D+4Y (1K 2)
339D+2Y({k 2)

362D ({4 2)

363D+2Y

1.03Y ({4 1)
1.03Y+5Y({k 1)

1.22Y
1.22Y
1.24Y+NY
1.28Y+NY
1.3Y+2Y
1.33Y+5Y
1.34Y+NY
1.34Y+NY
1.36Y
1.36Y
1.36Y
1.36Y
1.39Y+NY
1.39Y+NY
1.5Y
1.56Y
1.56Y
1.58Y+NY
1.6Y+5Y
1.6Y+NY
1.65Y+NY
1.65Y+NY
1.65Y+NY
1.69Y
1.69Y+NY
1.87Y

1.92Y+NY

155131.SH

177533.SH

250431.SH

2128015.1B

178345.SH

188062.SH

1928010.1B

2122044.1B

2122044.1B

1928016.1B

1928018.1B

188464.SH

1928019.1B

1928021.1B

1928021.1B

137732.SH

137732.SH

2128027.1B

2128027.1B

1928023.1B

1928023.1B

162283.SH

162443.SH

162443.SH

1928032.1B

1928033.1B

163956.SH

1928036.1B

1928036.1B

1928036.1B

162783.SH

1928038.1B

166129.SH

2028006.1B

19 1% 02

21 |H2 01

23 Bg#R 01

271 FRAVFRAT/IMAER

21 &, 01

21 REZ C1

19 FLIRMT R

21 HIREREBR

21 HIREREBR

19 EARIRITREMR

19 TrtRIT7KER

21 Ml 04

19 ZIERIT 4R 01

19 RAVERITRERR 01

19 RAVSRITRERR 01

22 #32% G3

Zx

22 #3= G3

27 FERSRAT/IMAAR 03

27 FERSRAT/IMAER 03

19 FlRITRERR 02

19 RAVSRITRERR 02

19 &5k 04

19 FHZF 02

19 &% 02

19 ENRIRITKERMR

19 PERIT—4 03

19 EB§E Y2

19 PSIRITXER

19 PSIRITRESR

19 FRSIRITRER R

19 Fa#h 01

19 PLIRITRERSR 01

20 XX, C2

20 BRAETRITIKERR

AAA

AA+

AA+

AAA

AAA

AAA/AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA/AA+

AAA

2.70%

3.00%

3.10%

2.65%

2.96%

2.83%

2.89%

2.825%

2.825%

3.06%

3.03%

3.26%

2.93%

3.05%

3.05%

2.77%

2.77%

2.70%

2.70%

3.06%

3.02%

3.16%

3.72%

3.72%

3.11%

2.9675%

3.10%

3.145%

3.145%

3.145%

4.29%

3.35%

5.86%

3.19%



2.04Y+NY
2.04Y+NY
2.04Y+NY
2.04Y+NY
2.04Y+NY
2.04Y+NY
2.05Y+5Y
2.07Y+NY
2.38Y
2.39Y+NY
2.41Y+5Y({k 2)
2.41Y+5Y({k 2)
2.42Y+NY
2.43Y+NY
2.43Y+NY
2.44Y+5Y
2.89Y(f% 2)
2.95Y+2Y
2.95Y({% 1)
2.97Y
3.02Y+NY({k 1)
3.35Y+5Y({k 2)
3.35Y+5Y({k 2)
3.56Y+5Y({k 1)
3.58Y+NY
3.61Y+5Y
3.61Y+5Y
3.61Y+5Y
3.61Y+5Y
3.61Y+NY
3.62Y+NY({k 1)
3.62Y+NY({k 1)
3.62Y+NY({k 1)

3.66Y+5Y

2028014.1B

2028014.1B

2028014.1B

2028014.1B

2028014.1B

2028014.1B

2028013.1B

2028017.1B

137740.SH

137781.SH

2028033.1B

2028033.1B

115119.5Z

2028037.1B

2028037.1B

2028041.1B
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