R BT
RITENRZFHIZ

HRRERN

& NEX Lsamsmae

Shangral CFETS NEX mtersationsl Mocey Rrosing

[2023-02-02]

B ==

SHRITHRE 4710 {2 7 REBFEEIMHRE, 1#EMEIEE 3010 12, HRBSFIREL 1700 12,
E{=75m 84D 229960 F3: 1.78,268D 220023 A3z 2.04-2.045,350D 230001 B3z 2.13-2.14, 1.9Y 220028 ff3z 2.3875-2.41, 2.32Y 220011 5§
3z 2.455-2.465, 2.57Y 220018 F§3z 2.49-2.50, 4.48Y 220016 f{3z 2.695-2.715, 6.37Y 220012 3z 2.84-2.845, 7.3Y 200006 B3z 2.875-2.88, 9.54Y

220017 B3z 2.9175-2.93, 9.79Y 220025 A%3Z 2.895-2.9125, 29.21Y 220008 #3Z 3.2825-3.2925

2.6775
EXQ)
HREIEER(%) 2.055 2.43 2.815 2.908 3.29
SHERR(%) 2.0400 2.4300 2.6600 2.8100 2.8950 3.2825
TE (%) -0.0150 0.0000 -0.0175 -0.0050 -0.0130 -0.0075

B =us

ERFSE 67D 200303 #f3z 1.85, 179D 220211 B3k 2.15-2.16, 270D 220216 Ff 3z 2.265-2.28, 1.09Y 210213 53 2.485, 2.13Y 220202 p{ 3z 2.62-

2.625,2.95Y 230202 3z 2.705-2.715, 3.09Y 210203 i} 3Z 2.74-2.765, 4.07Y 220203 53z 2.84-2.88, 4.38Y 220208 3z 2.8425-2.88, 4.95Y 230203 {3z 2.86-

2.8975, 8.62Y 210215 % 3.075-3.085, 9.46Y 220215 52z 3.0675-3.0875, 9.73Y 220220 73z 3.05-3.0725

I I N N R

= 0,
FMEBIEEERR (%) 2.315 2.665 2.9 3.01 3.09
S BIEESRE%) 23050 2.6650 2.8800 3.0100 3.0900
(%) -0.0100 0.0000 -0.0200 0.0000 0.0000
EJQ)
FFRIEFHER(%) 2.285 2.635 2.87 3.1 3.0825
& BEEFE%) 2.2700 2.6200 2.8400 2.9975 3.0725

TR (%) -0.0150 -0.0150 -0.0300 -0.1025 -0.0100



B oo

SHITRIRIGIBER TR |, AR TEESEZHIIR AAA AAHSRIFTR., 5Fi%75M@E, 15D 012282797 22 FhEEIZ SCP022 AAA FRA(E 2.30%0E, EE&H
£5¥R1T, 56D 012380342 23 {RFISLMV SCPO05 AAA BRATE 2.40%(UE, RITHLEES,; FKim/E, 103D 012380270 23 JLiJEFEJ] SCP001 AAA REARTE
247%NE, RITHEES; 155D 012283472 22 5L SCP006 AAA FRANTE 2.64%(0E, RITHLEES; Kif/SE, 186D 012283888 22 Fgsuithik

SCP004 FRAZTE 2.55% 1 E, {RITHLBES, 280D 072210184 22 ZRWAIESS CP013  AAA FXAZTE 2.70%0E,; BEAMS, SHEMKEES.

I T T T T R T

AA+ 2.7 2.82 3.1 3.22 34
B EEE

AA 3.3 3.58 3.95 4.18 4.3

AA- 3.72 4.02 4.51 4.67 4.9
AAA 24 -3 2.5 -2 2.66 -2 2.78 16 2.95 3
5ERIRERIEThRIER AA+ 2.73 -3 2.86 -4 3.2 -10 3.19 3 34 0
(BP) AA 3.32 -2 3.63 -5 3.85 10 4.18 0 4.3 0
AA- 3.72 0 4.02 0 4.51 0 4.67 0 4.9 0

B o=z

SEPERRIBERIER.

1-3 F18in

=, LEIEER, 1.0Y-2.0Y LUBREH,

ch$kR% MTN004 (AAA, 1.54Y) 7E 2.90%F%3z, SHERZE;

7 3.18%F3%; 23 dLRER MTNO01 (AAA, 2.96Y) 7E 3.24%p3Z 2 &£, WAEH T 3bp. 3

2, SHEEEFF, 22

4T 1bp, 5Y RUALEHABR, ARASH/D, 22 (@3 MTNOO7 (AAA, 9.57Y) BXAZFE 3.665%.

21 FPEKRE MTNO002 (AAA, 1.32Y) 7E 2.84%PkAZ 2 %, WHEHTYT 1bp; 21

AT,

SHPERm@mE

22 1KEE MTNOO1 (AAA, 1.93Y) FRARTE 2.97%, RHEETT 3bp; 22 753328 MTNOOS (AAA, 2.54Y)
B 5 FFHAPR, ARAZER], 21 A MTNOO1 (AAA, 3.48Y) 7E 3.20%Pk
£5H MTNOO1 (AAA, 3.98Y) 7E 3.31%p%38, {If&{E 2.5bp; 22 EHTIEAE MTNOO6(RERREIGFAIR) (AAA, 4.78Y) 7E 3.48%pkA 3 &, KAEH

}E/ZJ CF}:‘L(

AAA+ None
AAA 2.9 3.27 3.51 3.78 None
P
AA+ 3.27 3.92 418 None None
AA 3.72 416 4.6 None None
AAA+ 2.75 -1 3.04 -1 3.29 -1 3.58 -2 None  None
SRR IERNXIER AAA 2.91 -1 33 -3 3.56 -5 3.82 -4 None = None
(BP) AA+ 33 -3 3.94 -2 419 -1 None @ None None None
AA 3.7 2 4.2 -4 4.62 -2 None None None None



B cus

SHPWRZIRRER, BE€, 58, BT, RRIISHEENESS. OJRNAME,22 468 01 AAA BRITE 3.11%, B, SN, 19 &5 02AAA
BRASTE 3.20%, {REGSEH, SAETA. WIRAE, 21 7% 01 AAAFASTE 3.13%, HEEH, HEETA., 20 26T 01 AAA FASTE 3.29%, IEMASEd, SRESEA.

KiE75HE, 22 HEE 02 AAA BARTE 3.79%.,

L
N EIEKN—XK, REREBINLEE 2-4bps, EZREEM CHGRID/H{t, HAOHUA RIMEIF, ERUCE 5-15bps, AT1 {EIEASLEAVERN TR 3K 0.125-0.25pt, 15

IRHRIRSEEMKI RS, HRBERIUFREEXEFRIAITGER, BXELFGSE 5. 2% TKN, MEiRERaIAK, BR-0.5/+1pt i Fa, il CENCHI 23 7ERE

ALK, SR/INETEX 0.5-1pt,

L3
15D AAA

012282797.18 22 FRERFG SCP022 2.20%

19D 042280079.1B 22 5He{HE CPO05 AAA 2.30%
24D(fk 1) 012380165.1B 23 YERHY SCP001 AAA 3.10%
24D(fk 1) 012380165.1B 23 HERHY SCP001 AAA 3.10%
24D(fk 1) 012380165.1B 23 HEERH% SCP001 AAA 3.10%
24D({k 1) 012380165.1B 23 FERHY SCP001 AAA 3.10%
24D({k 1) 012380165.1B 23 HEERH% SCP001 AAA 3.10%
24D({k 1) 012380165.1B 23 ZE&RHE SCP001 AAA 3.10%
26D 012284468.1B 22 thff SCPO11 AAA 2.45%
33D 012282761.1B 22 L A5) SCP003 AAA 5.50%
39D 012282130.1B 22 &= SCP006 AA+ 4.25%
41D 012284336.1B 22 ;TPHEEf] SCPOO1(R=1BIR) AAA 2.73%
47D 012282236.1B 22 837 SCP001 AA+ 2.81%
48D 012380332.I1B 23 iBERE SCP001 AAA 2.80%
50D 072210220.1B 22 EfSiE CP019 AAA 2.20%
54D 012284087.18 22 [EEER SCp013 AAA 2.46%
54D 012284087.1B 22 [EEFR scpo13 AAA 2.46%
54D 012284087.1B 22 [BEER SCp013 AAA 2.46%
55D 012380304.1B 23 BRIl scPoo4 AAA 2.40%
56D 012380342.1B 23 fAFISLAV SCPOO5 AAA 2.40%
56D 012380342.1B 23 AFsIk SCP005 AAA 2.40%

56D 012380342.1B 23 fRFIIL SCP005 AAA 2.40%



57D

68D

69D

85D

103D

106D

117D

117D

117D

117D

127D

127D

133D

139D

139D

139D

139D

144D

144D

144D

151D

155D

155D

155D

166D

167D

167D

169D

183D

183D

186D

211D

223D

249D

012380339.1B

012380141.1B

072210217.1B

012282751.1B

012380270.1B

012282951.1B

012284330.1B

012284330.1B

012284330.1B

012284330.1B

012283202.1B

012283205.1B

072210086.1B

012380146.1B

012380146.1B

012380146.1B

012380146.1B

012283398.1B

012283398.1B

012283415.1B

012380016.1B

012283472.1B

012283472.1B

012283472.1B

012283664.1B

072210130.1B

012380352.1B

012283714.1B

012283875.1B

012283875.1B

012283888.1B

012284162.1B

042280417.1B

012380179.1B

23 R4 SCP014

23 th#EIGFH SCP001

22 PEERIES CP0O10

22 #F53%18 SCP002

23 JREES] SCP001

22 $EiTiHEE SCP007

22 HEk5H SCP012

22 ek 5 SCP012

22 He kR EH] SCP012

22 Rk M SCP012

22 3K;T %5 SCP004

22 7B SCP006

22 EFIEE CP002

23 FAZH% SCP001

23 FEaz#% SCP001

23 FAH% SCP001

23 EAZHE SCP001

22 f&/MgET SCcP0o03

22 #=/M#ET scpoo3

22 =7 SCP004

23 KR SCP001

22 %)l SCP006

22 %)l SCP006

22 7%l SCP006

22 FEE SCP003

22 TRk CP001

23 EB}J SCP003

22 {e A SCP010

22 &5 SCP009

22 &5 SCP009

22 FEmitEk SCP004

22 BAFNREEE SCPO10(4RE)

22 JUERISER CP0O01

23 HERZHE SCP002

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AA+

AA+

AA

AA

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

2.45%

2.79%

2.40%

2.48%

2A47%

3.70%

3.75%

3.75%

3.75%

3.75%

2.50%

2.78%

2.38%

2.96%

2.96%

2.96%

2.96%

3.42%

3.42%

2.94%

3.70%

2.64%

2.64%

2.64%

2.55%

2.51%

2.48%

3.89%

3.00%

3.00%

2.55%

2.94%

3.85%

3.04%



FIRKE

26D+NY

26D+NY

35D

61D

67D+NY

67D+NY

81D

84D

86D

106D+NY

113D

171D

171D

179D

206D

238D+NY

238D+NY

252D

256D +NY

259D +2Y

264D

284D +NY

293D+NY

319D+2Y

352D+2Y

1.06Y+1Y

1.37Y

1.37Y+NY

1.37Y+NY

1.48Y

1.57Y

102000189.1B

102000189.1B

102000280.1B

101800352.1B

102000610.1B

102000610.1B

101800487.1B

101800557.1B

102000915.1B

102001009.1B

102001069.1B

101800791.1B

101800791.1B

102001437.1B

101800959.1B

102001843.1B

102001843.1B

101801142.1B

102001911.1B

102001917.1B

101801199.1B

102002138.1B

102103058.1B

102002319.1B

102100116.1B

102280329.1B

102101135.1B

102101129.1B

102101129.1B

102101391.1B

102101694.1B

20 BFF MTNOO1

20 5FF MTNOO1

20 EAnA& MTNO006

18 iE5FE MTNOOSB

20 F¥EI=FT MTNOO1

20 FEaEH MTNO0O1

8 EEEIR MTNO002

8 )118k#& MTNO003

20 jArEE4s MTNO0O1

20 =% MTNO003

20 E& MTNOO5

18 ;= MTN0O01

18 EIXMEF= MTN0O1

20 jEFE MTNOOS

18 Tdt=s MTNO002

20 FEat3Z MTN002

0 %32 MTN002

18 R & MTN003

20 5% MTNOO1B

20 ;1%575% MTNOO1

18 [EEE MTN003

20 FhEEEE MTN004

21 THEGE MTNO0O1

0 &M% MTNO0O1

21 HLHFEE MTNOO1

22 HEAX MTN0O1

21 [BE%RE MTN004

21 717535 MTN004

21 ;17538 MTN004

21 #rE%R MTN002

21 FEd< MTNOO1

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA/AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AA

AAA

AA+

AAA

AAA

AAA

AA+

AA+

AA

AAA

AAA

AAA

AAA

AAA

3.75%

3.75%

2.26%

5.27%

3.27%

3.27%

2.55%

2.55%

3.30%

3.00%

3.20%

2.75%

2.75%

7.26%

3.02%

3.33%

3.33%

4.00%

2.83%

3.76%

2.58%

3.23%

3.04%

3.45%

3.77%

5.22%

3.69%

3.33%

3.33%

3.42%

3.16%



1.57Y

1.57Y

1.69Y+2Y

1.72Y+2Y

1.72Y

1.72Y

1.75Y

1.96Y

1.98Y+NY

2.07Y

2.08Y

2.1Y

2.14Y+2Y

2.15Y+2Y

2.15Y+2Y

2.16Y

2.19Y+NY

2.28Y

2.31Y+NY

2.46Y+NY

2.5Y

2.63Y

2.64Y

2.75Y+NY

2.75Y+NY

2.75Y+NY

2.81Y+NY

2.81Y+NY

2.96Y

3.11Y

3.11Y

3.9Y

4.48Y

102101694.1B

101901186.1B

102102028.1B

102102101.1B

102102056.1B

102102056.1B

102102234.1B

102280142.1B

102280224.1B

102280386.1B

102000240.1B

102000296.1B

102280612.1B

102280649.1B

102280649.1B

102280709.1B

102280766.1B

102001002.1B

102281117.1B

102281580.1B

102281636.1B

102282108.1B

102282144.1B

102282446.1B

102282446.1B

102282446.1B

102282576.1B

102282576.1B

102380126.1B

102100433.1B

102100433.1B

102103345.1B

102281662.1B

21 Frs#Z& MTN0O1
19 {87 H#Z MTNOO2
21 EMERT MTNOO1
21 =S MTN002

21 E5E MTN007

21 &5 MTN007

21 FrEf& MTN002

22 #%Zz MTNOO1

22 BRIE MTN002
22 HWFEERH MTNOO1

20 EEfiA& MTN0OS

20 LT (& 1B

F)MTNOO5B
22 BFF MTN004
22 ERIMNIEE MTNOO1

22 BEMIIE MTNOO1

22 FREEIGER MTNOO1 (4R ER)

22 fh[REIE MTN001

20 BiE{L, MTN002

22 fhE3G MTNO14

22 THREE MTN002

22 #HEIE MTN007

22 735 MTN0O1

22 [BBER MTN004

22 ;FEE) MTN002

22 jFE8J] MTN002

22 ;FEE] MTN002

22 E5®& MTN008

22 &5i%E MTN008

23 JtEEHRE MTN001

21 S 33 MTN003

21 SB3HIZ MTN003

21 &M MTN002

22 BBy MTN0O05

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

3.14%

3.45%

3.95%

3.80%

3.14%

3.14%

3.24%

3.34%

4.26%

3.30%

3.18%

3.25%

5.35%

4.22%

4.22%

3.49%

3.95%

3.56%

3.69%

3.65%

3.52%

4.09%

3.20%

3.90%

3.90%

3.90%

4.18%

4.18%

3.24%

4.05%

4.05%

3.70%

3.29%



4.65Y

4.78Y

8.69Y

FIRKE

16D(fk 2)
18D+NY
18D+NY
39D+NY
40D
56D
67D
81D+5Y
85D+NY
120D
133D+5Y
133D+5Y
133D+5Y
145D
171D({% 1)
171D({% 1)

191D(fk 2)

200D +1.99Y

215D+5Y

215D +5Y

287D +NY

305D+NY(fk 1)

358D

1.09Y
1.14Y({K 1)
1.14Y({KX 1)

1.14Y({K 1)

102282165.1B

102282514.1B

102102022.1B

163152.SH

149039.5Z

149039.5Z

149058.5Z

136286.SH

143544.SH

2028009.1B

124285.SH

188052.SH

149134.5Z

1828003.1B

1828003.1B

1828003.1B

151738.SH

163743.SH

163743.SH

163919.SH

163794.SH

1828006.1B

1828006.1B

175420.SH

175514.SH

149370.5Z

2122007.1B

2128010.1B

2128010.1B

2128010.1B

22 EFriEg MTNOO06(BE

22 EFTEEE MTNOO3 (RS E{RLt

21 &% MTN002

20CHNEOZ2

20 [E#% Y1

20 Ei% Y1

20 528 Y1

16 &f& 02

G18 4R 1

20 HARIT/IMAER 02

13 EIEAR

21 i Y1

20 =1 01

18 HERIT =4 01

18 #tRIT—4R 01

18 HEERIT =4 01

19 %fH 05

20 B 01

20 B 01

20 &FH 04

20 ¥lp 01

18 FRERIT 4R 01

18 ERIT 4R 01

20EF Y2

20E€£ Y1

21 & 01

21 BRiEBR®R

21 FERIRT/IMAUR

21 FERIRAT/IMAIR

271 FERIRAT/IMABR

IRRAL

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

3.46%

3.48%

3.78%

2.35%

2.64%

2.64%

3.65%

2.48%

2.98%

241%

2.87%

2.72%

3.04%

2.92%

2.92%

2.92%

3.44%

2.57%

2.57%

3.26%

2.85%

2.76%

2.76%

3.12%

3.08%

2.64%

2.90%

2.68%

2.68%

2.69%



1.22Y({k 1)
1.44Y
1.48Y({k 1)
1.49Y
1.49Y
1.49Y
1.5Y
1.5Y+2Y({K 1)
1.5Y+2Y({k 1)
1.77Y(1K 1)
1.77Y(1K 1)
1.78Y+5Y
1.87Y({k 1)
1.87Y({k 1)
1.9Y+NY
1.9Y+NY({k 2)
1.94Y(fX 1)
2.08Y
2.08Y
2.08Y
2.17Y(1k 1)
2.17Y(1k 1)
217Y(1K 1)
2.19Y
2.19Y
2.3Y+5Y
2.3Y+5Y
2.32Y+5Y
2.43Y+2Y
2.48Y
2.52Y+2Y
2.56Y+NY
2.63Y+5Y({k 2)

2.7Y+NY

185688.SH

149546.5Z

2128024.1B

188458.SH

188458.SH

188458.SH

196718.SH

152979.SH

152979.SH

2128035.1B

2128035.1B

1920066.1B

185093.SH

185093.SH

1928038.1B

185194.SH

185229.SH

152402.SH

152402.SH

152402.SH

2228022.1B

2228022.1B

2228022.1B

2220031.1B

2220031.1B

2028018.1B

2028018.1B

152490.SH

149975.57

163764.SH

185535.SH

137718.SH

2028038.I1B

2028042.1B

22 185 61

21T C2

21 HREERT 02

21 38 06

21 88 06

2138#% 01

21574 01

21 7% 01

21 L£EiRT 02

21 HERIT 02

19 EBRIT R

21 EjE 01

21 @ 01

19 PLRIRITRERSR 01

21 3552 Y5

22 By, G1

20 £f3z 01

20 Zf3% 01

20 33z 01

22 3V5R1T 03

22 FIVERAT 03

22 3V5R1T 03

22 s tRAT/ MR 02

22 HEtRAT/IMAER 02

20 3BT 4

20 ABIRIT R

20 X#% G1

22 /%L 05

20 Fik 03

22 #f3Z 01

22 R Y4

20 FRERIT”4R 01

20 FMIRATIKERR

AAA

AAA/AA+

AAA

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

AAA

AA+/AAA

AAA

AAA

AAA

3.58%

3.48%

2.72%

2.90%

2.90%

2.90%

4.32%

3.15%

3.15%

2.81%

2.79%

3.27%

3.32%

3.32%

3.81%

3.51%

3.07%

3.29%

3.29%

3.29%

2.83%

2.83%

2.83%

2.89%

2.89%

3.30%

3.30%

3.50%

3.96%

3.58%

4.00%

4.03%

3.47%

3.89%



2.73Y+2Y
2.78Y
2.78Y
2.97Y+5Y
2.97Y+5Y
3.12Y+5Y
3.15Y+5Y({k 2)
3.24Y+5Y
3.52Y+5Y(fk 1)
3.57Y({x 1)
3.87Y+5Y
3.96Y+NY
3.96Y+NY
4.04Y
4.05Y+NY
4.05Y+NY
4.09Y+5Y
4.09Y+5Y
4.09Y+5Y
4.09Y+5Y
4.09Y+5Y
4.09Y+5Y
4.19Y+NY
4.19Y+NY
4.19Y+5Y
4.19Y+5Y
4.19Y+5Y
4.19Y+5Y
4.38Y+5Y
4.58Y+NY
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