WEBiT
RITRRZFHIZ

BB SR

G NEX Lsamsmee

[2023-04-07]

B e=

®77HE 14D 239904 1.7, 287D 230001 2.18-2.19, 1.95Y 230005 2.4-2.4025, 4.78Y 230002 2.67-2.685, 9.9Y 230004 2.847-2.862, 29.56Y 220024

3.231-3.246
e e s e s s
FERE(R(%) 2.1800 2.5000 2.6820 2.8100 2.8800 3.2415
SHER(%) 2.1800 2.5000 2.6700 2.8050 2.8675 3.2310
ETN(%) 0.0000 0.0000 -0.0120 -0.0050 -0.0125 -0.0105

B =us

ERMFRAE 50D 220206 1.94, 116D 220211 2.14-2.15, 280D 210202 2.37-2.38, 2.28Y 200212 2.635-2.655, 3.9Y 220203 2.805-2.83, 4.93Y 230403
2.8875-2.90, 7.91Y 210205 3.02, 9.56Y 220220 3.035-3.055

e s e s e

FEBIEEERR (%) 2.4100 2.6250 2.8200 2.9825 3.0650
S BIEEERLR(%) 2.4100 2.6250 2.8200 2.9900 3.0565
TER(%) 0.0000 0.0000 O 0.0075 -0.0085
FEREFFR(%) 2.2750 2.5600 2.8365 2.9800 3.0325
SHEHER(%) 2.2600 2.5850 2.8175 2.9700 3.0250
TER(%) -0.0150 0.0250 -0.0190 -0.0100 -0.0075

B oo

SHERBIRIBEER | BRXEEEPESHIR AAA AA+IERI M. Eim/mE, 19D 012380618 23 544t SCPOO3(RIEIZEHE) AAA RAZTE 2.45%

B, SEHEES, 62D 042280296 22 EBW CPO10 AAA FRAITE 2.37%(UE, HRHEES,; KimA®E, 130D 012381236 23 BN



SCPO05 AAA FRAZTE 249%IE, fRITHEES, 149D(K 1)

196D 042280456 22 iGiEEZE CP002 AAA FARTE 2.88%(UE, HadeESE, 259D 012381195

BRMES, SRERIKNERE.

132280117 22 FAE&N3Z GNO06 AAA FAXTE 2.80%E, RITHEES, Kim/SH,

23 R SCP002 AAA BRAZFE 2.80%fUE, fRITH

_“““““

AA+
SIS
AA
AA-
AAA
SEBYzEZEa TR AA+
(BP) AA
AA-
B cume
SERES R EREH,

1-3 Sl

245

2.86

3.04

3.54

2.85

3.05

3.53

2.56

2.82

3.25

4.0

2.82

3.25

4.0

2.86

3.63

428

2.7

2.88

3.64

4.3

2.72

2.94

3.92

4.63

2.94

3.92

4.63

3.05

4.1

4.7

2.79 -1

3.03 2

4.16 -6

4.7 0

=, IATENESTRTIEN, 22 b MTN034 (AAA, 2.63Y) 7E 3.37%H3s, {HEMNEMKAS; 22 hTae

MTNOO1 (AAA, 1.85Y) BARTE 3.02%, {Kf&H{E 1bp mZL; 223C& MTNO04 (AAA, 2.6Y) 7 2.94%p%3%; 22 FPE1 MTNOOT (AAA, 2.02Y) 7 2.96%F%3Z,

EA5{E 3bp BAE. 3 B 5 FEHARR, BiaciR/>, 22 EBR MTNOOT (AAA, 4.3Y) 1£ 3.11%A%3%, {Rf4E 1bp 3L, 22 EF5H MTN003 (AAA, 4.55Y) £ 3.46%

3%, {ih{E 3bp B3s. 5Y RUALEARR, B3Z

AAA+
AAA
BIFULERER
AA+
AA

AAA+
5ieER =3x8 AAA
(BP) AA+

AA

B cus

==

=ZZ0 I

2.86

2.97

3.19

2.76 -3

2.88 -2

2.99 -2

3.21

SN

4 BB

3.1

35

3.81

2.98

3.09

3.5

3.8

EE!""'

}E/i]

3.41

3.82

4.1

3.18

3.42

3.83

4.08

migE ™.

_-----

None

None

3.54

3.35

3.55

None

None

-1

None

None

None
None
None
None
None @ None
None | None
None

None

None @ None

SHEUGFERRERNER, B2, 58, 17, RRISHZENESS. JRMSH, 20 KR 01 AAA BRfE 2.59%, Bk, IRITEN. 20 KE Y1

AAA BREZTE 2.70%, $RATSEH, fRITSEAN. 22 ZRRE 01 AAA BRRTE 2.97%. iiR7oMHE, 16 #BERR

AAA BR3ZTE 3.11%., 22 EiRIR{ER 01 AAA pRTE 3.28%, Kim/oE, 22 JLilfR

FIRKE

AA+

AAA BATE 4.02%,

tkn

3.00%, HEsEH, EEXA, 23 B KT



5D

5D

7D

17D

18D

19D

38D

41D

42D

42D

60D

62D

62D

75D

89D

98D

103D

105D

126D

130D

131D

137D

139D

145D

149D(fK 1)

157D

157D

171D

186D

196D

221D

242D

259D

259D

012283544.1B

012283544.1B

012284264.1B

012380278.1B

012282676.1B

012380618.1B

012283953.1B

012380311.1B

012282972.1B

012282972.1B

042380058.1B

042280296.1B

042280299.1B

012283390.1B

132280099.1B

012380991.1B

072210112.1B

012380600.1B

012283935.1B

012381236.1B

012381263.1B

012380660.1B

072210136.1B

012380795.1B

132280117.1B

012381007.1B

012381007.1B

012381061.1B

012380235.1B

042280456.1B

012380551.1B

012380927.1B

012381195.1B

012381195.1B

22 [Elgerass SCP005

22 ElREFEE SCPO05

22 TP SCP045

23 Elik SCP003

22 BENF# SCP003

23 JFHefr= SCPO03(RIBIELR)

22 =% SCP034

23 1ERstEO SCPOO1

22 HrEER SCPOO03

22 fh$E£E SCP003

23 fBEiE) CPOO1

22 B3 CPO10

22 E3jJ CPO08

22 hREE SCPO04

22 FEH3Z GN005

23 [EFRZE T SCP002

22 fRiAIEsS CPO09

23 =2fE%E SCPO03

22 2 SCP040

23 EERJ SCPO05

23 7R SCP003

23 B2 SCP001

22 1BiEss CP005

23 Efr#EsS SCP001

22 FEH3Z GN006

23 E7K55 SCPOO01

23 E7Kk55 SCP001

23 EHE SCPOO1

23 #555H SCP003

22 iEgiEERE CP002

23 ;73 SCPOO01

23 #MiEk#z SCP002

23 iRk SCP002

23 R\ SCP002

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AA+

AAA

AAA

2.35%

2.35%

2.40%

2.46%

2.34%

2.45%

7.20%

2.48%

2.48%

2.48%

2.66%

2.37%

2.37%

2.45%

2.65%

4.43%

247%

2.80%

5.10%

2.49%

2.70%

2.60%

2.50%

2.70%

2.80%

2.98%

2.98%

2.71%

2.63%

2.88%

2.60%

2.78%

2.80%

2.80%



259D

262D

266D

266D

266D

313D(fk 2)

313D(fk 2)

FIRKE

17D

20D

52D+1.99Y

60D

98D

103D

104D +2Y

104D +2Y

118D

118D

118D

118D

125D

136D+NY

139D

168D

173D

195D+NY

195D+NY

199D +NY

199D +NY

222D

236D+NY

012381195.1B

012381288.1B

012381353.1B

012381353.1B

012381353.1B

042380067.1B

042380067.1B

102100701.1B

102000838.1B

102000843.1B

102000537.1B

101800666.1B

102100534.1B

102101321.1B

101800783.1B

101800783.1B

101800837.1B

101800837.1B

101800837.1B

101800837.1B

101800862.1B

102001564.1B

101800928.1B

102001812.1B

102101953.1B

102001923.1B

102001923.1B

102001955.1B

102001962.1B

102102296.1B

102103133.1B

23 Rk SCP002

23 EREZ SCP005

23 j#IEdE SCPO03

23 A3 SCPO03

23 B SCPO03

23 EEiks CPOOT

23 HEfEtEig CPOO1

21 FEFE MTNOO1

20 ki MTNO02

20 73/ 4% MTNOO1

20 7NEEFF MTNOOT1

18 #rE%EEis MTNOO3

21 #%ekA4T MTNOO1

21 F{ig MTNOO3

18 Jtiz7k55 MTNOO2B

18 Jt#z7k5s MTN002B

18 Xi&E#S MTNOO1

18 K& MTNOO1

18 Ki&E#E MTNOO1

18 A&EH MTNOO1

18 FEME#E MTNOO1

20 %288 MTNOO3

18 JErgll- MTNOO3

20 &RtfEr MTNOOTA

21 E3ENF MTNOO1BC

20 F3z5E MTNO002

20 #1355 MTN002

20 %efFigk MTNOOS

20 FrEgtEsE MTNOO1

21 EfesEE 7 MTNO13

21 E=IEE MTNO002

AAA

AA+

AA+

AA+

AA+

AA+

AA+

AAA

AAA

AA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

2.80%

2.92%

2.79%

2.79%

2.80%

3.18%

3.18%

2.40%

2.37%

2.45%

3.21%

2.61%

3.29%

2.56%

2.71%

2.71%

2.71%

2.71%

2.71%

2.71%

3.51%

2.76%

2.72%

2.79%

2.86%

2.80%

2.80%

3.15%

3.05%

2.81%

3.82%



249D

282D+1Y

283D

325D

326D

329D

333D

345D

345D

347D+2Y

347D+2Y

350D+2Y

351D

1.01Y

1.02Y+NY

1.03Y

1.06Y

1.06Y+2Y

1.06Y+2Y

1.13Y+1Y

1.13Y+1Y

1.14Y+2Y

1.17Y

1.3Y+NY

1.33Y

1.33Y

1.34Y

1.39Y+NY

1.39Y

1.39Y

1.56Y+2Y

1.56Y+2Y

1.62Y+NY

1.7Y

101801465.1B

102280104.1B

102100077.1B

101900235.1B

101900234.1B

101900252.1B

102100338.1B

102100455.1B

102100455.1B

102100490.1B

102100490.1B

102100504.1B

102100518.1B

101900483.1B

102100669.1B

102280810.1B

102100871.1B

102100889.1B

102100906.1B

102281120.1B

102281120.1B

102100855.1B

102281211.1B

102101378.1B

102101446.1B

102101446.1B

101901055.1B

102101698.1B

102101704.1B

102101704.1B

102102162.1B

102102162.1B

101901505.1B

102103281.1B

18 XKiFE#HE MTNO002

22 HE&BI MTNOO1

21 FKKSS MTNOO1

19 %425 MTNOOT

19 LIP3z MTNOO1

19 EFiE MTNOO1

21 7MEFT MTNO002

21 bR MTNO0O2

21 #ELERIE MTNO0O2

21 FE75F MTNOOT(ZA3HR%

21 FHE7H MTNOOT(Z 1K)

21 ERtfiT MTNOO1

21 {T7a3%iE MTNOO2

19 B MTNOOT

21 FrXPRte MTNOOT

22 ITRFEE MTNOO2

21 FRFEEZR MTNOO1

21 B34 MTNOO1

21 A RE MTNOO1

22 E[EiA MTNOO1

22 A& MTNO0O1

21 =155 MTNOO1

22 g MTNOO4

21 e MTNOOS

21 izt MTNOO1

21 izF0E3EE MTNOO1

19 KB MTN002

21 ;T753$% MTNOO7 (FarE X)

21 JtE MTNO02

21 8 MTNO002

21 FEEEZE MTNOOT

21 EEER MTNOO1

19 BRIEH MTNO11

21 jaENEE MTNOO8

AAA

AA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA

AA

AA+

AAA

AAA

AA

AA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

3.06%

3.45%

2.80%

2.85%

2.97%

2.76%

2.85%

4.52%

4.52%

7.31%

7.31%

2.95%

2.76%

2.90%

3.04%

4.50%

2.91%

3.10%

2.98%

4.95%

4.95%

3.57%

2.83%

3.08%

3.86%

3.86%

2.81%

3.18%

2.82%

2.82%

3.21%

3.21%

3.24%

3.47%



1.7Y
1.75Y+2Y
1.77Y
1.88Y
1.93Y+2Y
2.04Y
2.17Y+2Y
2.25Y
2.34Y
2.63Y+NY
2.9Y
2.98Y

4.59Y

SHEIERRZ

FIRKE

10D
14D
20D +5Y
41D
45D
48D
59D +NY({k 2)
122D+2Y
122D+NY({k 1)
132D+5Y
134D({% 2)
134D({k 2)
140D+NY
140D+NY
164D
171D+2Y
171D+5Y

187D +5Y

102103281.1B

102280033.1B

102280071.1B

102380264.1B

102280489.1B

102000745.1B

102281201.1B

102281479.1B

102281732.1B

102282568.1B

102380367.1B

102380723.1B

102282483.1B

112678.5Z

112678.5Z

2028011.1B

1828002.1B

163537.SH

112712.5Z

149126.5Z

1980179.1B

163741.SH

163906.SH

1823006.1B

163927.SH

163927.SH

175008.SH

175008.SH

175146.SH

175215.SH

1828010.1B

1828011.1B

21 jAlENEE MTNOOS

22 B[HAE MTNOO1

22 JiEEE ] MTNOO1

23 ERYIAR MTNOO1

22 FE3EZEH MTNO02

20 AL EHT MTNOO3

22 HREE MTNOO1

22 @4 MTNO04

22 [ HEE MTNO12

22 FhEEE; MTNO34

23 FR5E/K55 MTNOO1

23 Mk MTNOO2

22 HaEiERE MTNO02

AR RENE (R1THHT)

18 #g 01

18 88 01

20 AMlERIT/IVMfR 01

18 AlRIT—4R 01

20 B5HE

18 ALl 01

20 fxae 01

19 SRR AT EHAfR 01

20 i 17

20 EB#% Y6

18 ARG

20 K& 01

20 Zxfx 01

20 KE Y1

20 KFE Y1

20 )11 02

20 552 01

18 EIRIRIT—4K 01

18 ERIT 4K 02

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

AAA

AAA

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

AAA

3.47%

4.05%

2.93%

4.80%

3.53%

4.55%

3.66%

2.98%

2.98%

3.37%

100

3.09%

3.24%

2.65%

2.65%

2.20%

2.48%

2.72%

2.65%

2.56%

3.08%

2.80%

2.77%

2.82%

2.59%

2.59%

2.70%

2.70%

2.80%

2.93%

2.75%

2.76%



187D +5Y

189D

205D({% 1)

205D(fx 1)

234D +5Y

234D +5Y

244D

289D({ 1)

293D

296D({K 1)

296D({% 1)

304D

320D +2Y({k 2)

338D+2Y

339D +4Y({k 2)

339D +4Y({k 2)

346D

347D+5Y

347D+5Y

353D

356D

1.01Y+5Y

1.02Y (4% 1)

1.02Y

1.06Y+5Y({k 1)

1.14Y+2Y

1.26Y+5Y

1.26Y+5Y

1.36Y

1.36Y

1.36Y

1.36Y({k 1)

1.37Y+NY

1.37Y+NY

1828011.1B

1680406.1B

149650.5Z

149650.5Z

180217.1B

180217.1B

177324.SH

155165.SH

175675.SH

167872.SH

167872.SH

2120005.1B

138930.SH

149400.5Z

152773.SH

152773.SH

2128007.1B

1928004.1B

1928004.1B

2128012.1B

151291.SH

1928009.1B

178355.SH

175987.SH

1928010.1B

188149.SH

1920046.1B

1920046.1B

188583.SH

151975.SH

151975.SH

2122050.1B

1928021.1B

1928021.1B

18 FEIRIT "4 02

16 £RERIR

217k 16

217k 16

18 EF 17

18 EF 17

20 &5 03

19 #4702

21 %= 01

21 x4z 01

21 iz 01

21 JEEERIT/IMMER 01

23 Ehg 02

21 T 8E G1

21714t 01

21714t 01

21 BT 01

19 All3RIT 4Rk 02

19 RIVRIT 2K 02

21 AT 01

19 B84 02

19 RAR1T "4 04

21 BAts 01

21 @& G1

19 FLIRMT R

21 &% 01

19 FRIRIT R

19 FRIRIT R

21 El#% 05

19 #= 01

19 #r= 01

21 AR SR 01

19 Al 3RITKER R 01

19 RAVRITKERR 01

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AA

AAA

AAA

AA+

AAA

AAA

AAA

AA

AA

AAA

AAA

AAA

2.76%

3.00%

2.58%

2.58%

2.78%

2.795%

2.70%

2.73%

2.65%

3.08%

3.08%

2.66%

3.13%

4.04%

2.91%

2.91%

2.66%

2.85%

2.86%

2.67%

3.40%

2.87%

3.41%

2.68%

2.945%

3.20%

2.98%

2.98%

2.82%

4.05%

4.05%

2.87%

3.085%

3.09%



1.37Y+NY

1.38Y

1.39Y

1.45Y+5Y

1.45Y+5Y

1.47Y+5Y

1.54Y

1.59Y+NY({k 2)

1.63Y+5Y

1.66Y+NY

1.72Y

1.8Y+2Y

1.89Y+NY

1.95Y+NY

1.97Y

1.97Y

1.98Y({k 1)

2.03Y+2Y({k 1)

2.06Y+2Y

2.1Y+NY

2.1Y+NY

2.1Y+NY

2.12Y+5Y

2.15Y

2.15Y+2Y

2.35Y+5Y

2.38Y

2.44Y+2Y

2.45Y+5Y

2.47Y+5Y

2.48Y+5Y({k 2)

2.54Y

2.61Y+NY

2.61Y+NY

1928021.1B

155636.SH

148042.5Z

1928026.1B

1928026.1B

1928028.1B

197160.SH

137753.SH

1928033.1B

1920076.1B

139403.SH

196321.SH

2028003.1B

2028006.1B

148227.5Z

148227.5Z

194057.SH

194327.SH

133243.5Z

2028017.1B

2028017.1B

2028017.1B

2028018.I1B

2228033.1B

185826.SH

2028024.1B

182476.SH

148064.5Z

2028034.1B

2028041.1B

2020065.1B

2228050.1B

2028048.1B

2028048.1B

19 RAVRITKERR 01

19 #L 01

22 K14 05

19 3VR17 4% 02

19 FkRIT—4R 02

19 ERIT—4K 01

2118 01

22HDGJY3

19 FERIT—4K 03

19 HFEIRITXRER

PR A 01

22 =32 01

20 FLRITKEE}R 01

20 HPHEsRITIKEE R

23 [EHE 03

23 [EBIE 03

22 42 01

22 |3z 01

22 jllIEE 01

20 ARMERITRERSR 01

20 ARIVRITRERSR 01

20 AMIRITRERSR 01

20 RZIERIT—4

22 T3R4T7 01

22 {RFl) 03

20 PERIT—R

22 7538 02

22 = 02

20 JHAIRIT—4 03

20 TEfRT—4% 01

20 FFERIT =4 01

22 FERIRT

20 PERITKELfR 02

20 FRERITKEESR 02

AAA

AA/AA+

AAA

AAA

AAA

AAA

AA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AA+

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

3.07%

3.31%

2.93%

2.99%

2.99%

2.97%

3.63%

3.16%

3.00%

3.77%

4.30%

3.45%

3.45%

3.20%

2.94%

2.94%

3.80%

3.40%

4.10%

3.23%

3.23%

3.23%

3.09%

2.82%

2.98%

3.18%

4.06%

3.12%

3.21%

3.16%

3.53%

2.83%

3.33%

3.35%



2.66Y 2220080.1B 22 B IEPRMRIT AAA 3.05%
2.68Y(fk 2) 222280001.1B 22 33474 fR 02 AAA 2.81%
2.77Y 138824.SH 23 3T1% 01 AA+ 3.78%
2.88Y+NY 138938.SH 23 BRIE Y1 AAA 3.75%
2.96Y 115118.SH 23 Bl 01 AAA 3.29%
2.96Y 115118.SH 23 Bll#Z 01 AAA 3.29%
2.96Y 115118.SH 23 Bl 01 AAA 3.29%
2.97Y({k 2) 2328007.1B 23 HRIFITHREERR 01 AAA 2.85%
2.97Y({k 2) 2328007.1B 23 BRIRTREERR 01 AAA 2.85%
2.98Y+5Y({k 2) 2123006.1B 21 SREBRATE 01 AAA 3.43%
3.31Y+5Y 2123013.1B 21 3RAE 02 AAA 3.50%
3.33Y 149579.5Z 21 E%= 06 AAA 3.175%
3.38Y+5Y({k 2) 2128028.1B 21 HRAEERTT 4% 01 AAA 3.34%
3.56Y+NY 188942.SH PARCE ) AAA 3.60%
3.59Y+5Y({k 1) 2128033.1B 21 #RIT "R 03 AAA 3.37%
3.59Y+5Y({k 1) 2128033.1B 21 BRRIT "4 03 AAA 3.37%
3.64Y+5Y 2128042.1B 21 RIT 4R 02 AAA 3.50%
3.8Y({k 1) 2226001.1B 22 ’EERYT 01 AAA 3.23%
4.19Y+5Y 2228039.1B 22 ERIRIT "4 01 AAA 3.49%
4.27Y 1780144.1B 17 #5813 AAA 2.97%
4.4Y 152566.SH 20 EFElE AA/AAA 5.65%
4.48Y+5Y 92280098.1B 22 FUMERIT & A& 01 AAA 3.66%
4.59Y+5Y 92280134.1B 22 TITREASE 04A AAA 3.53%
4.96Y+5Y 232380004.1B 23 RATZRZARKR O1A AAA 3.52%
4.96Y+5Y 232380004.1B 23 RIT_FAARR 01A AAA 3.52%
4.96Y+5Y 232380004.1B 23 RIT-RHEAZ 01A AAA 3.535%
4.96Y+5Y 232380004.1B 23 RITREARZ 01A AAA 3.535%

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

EE&A : Yolanda Fang
BR#E: Yolanda Fong@cfets-nex.com.cn

PRETHR BRI FHRURBTRESHR

SEEER:

ELEFERMIEAAES (CIFMEEeT) ALEHER, BAEEND  REFHNEE, ANAFIRT LAEFETSCHRRILT (DTFER" LSERET") NE20, “ER FRETEEREY SETERMTA.
REREHIERREERORT. Bit. BURAR. “ERFEMFENARRE, HTRIEARET. NAERIRESER, BTRSENMATEN. FARENREEEARANME,

WWW.CFETS-NEX.COM.CN



