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Shanghal CFETS-NEX International Money Broking

[2022-05-27]

L

BR (5827H) , SHITHE 10012 7 XEBFEMEIE, & 100 {Z¥EWEE], HARESKHNELE.
EfEAE, 333D 220009 FYASTE 1.89 , 2.99Y 220011 pASTE 2.2925 - 2.30 , 4.88Y 220007 GYAZ{E 2.465 - 2.4775 , 6.82Y 220006 Al AS{E 2.695 - 2.71, 9.73Y 220003 pAZ1E 2.7375

-2.7475, 9.97Y 220010 2.695 - 2.71, 29.89Y 220008 F{3Z1E 3.22 - 3.225,

I I N R N AT

FERE{R(%) 1.8550 2.1600 2.4650 2.6400 2.7400 3.2650
SHERR(%) 1.820 2.1650 24700 2.6325 2.7400 3.2700
TER(%) -0.0350 0.0050 0.0050 -0.0075 0.0000 0.0050

L

ERUMFRGME, 361D 220206 FEAITE 1.9425 - 1.95, 2.81Y 220202 FRA(E 2.4425 - 2.46 , 4.75Y 220203 FYASTE 2.645 - 2.665 , 9.64Y 220205 A3Z1E 3.028 - 3.0375, 9.9Y 220210 }3

£ 2.925 - 2.9375,

FEEIEEFE£REME(%) 1.3000 2.3300 2.7200 2.7600 3.0625
SBIEEHERER(%) 1.3000 2.3300 2.6800 2.7600 3.0625
(%) 0.0000 0.0000 -0.0400 0.0000 0.0000
FEEEFHE(%) 1.895 2.4800 2.6500 2.9100 3.0300
S HEFR(%) 1.8900 2.4800 2.6500 2.9100 3.0350
BH (%) -0.0050 0.0000 0.0000 0.0000 0.0050

B eeuns

SHRIERMIRIBEILRIEIR, R EEEPEZHR AAA AA+JERY M. fEimJ3E, 11D 012105335.1B 21 EFE SCP002 AAA pi3ZTE 1.70% &, RITHIEESE, 84D
012281148.1B 22 FBE(S SCP007 AAA FRAITE 1.92% N8, SUAIAES,; Ki%/ME, 109D 012280725.1B 22 EBR] SCP007 AAA FRAITE 1.92%MIE, RITHAES, 171D 012281713.1B
22 FAI 1% SCP004 AAA FRASTE 2.04%NIE, RITHASHAE, KiR/AmE, 197D 012281422.1B 22 #i555F] SCP007 AAA FRAITE 2.09%NIE, RITHAES, 266D 012281877.1B 22 HRE

JSHE SCP003 AAA FRAZTE 2.33%UE,; S2HAMS, SHERMKEE .



I T T T T T

B EEER

SHEBWRERNIIER

(BP)

AA+

AA

AAA

AA+

AA

AA-

1.8

2.05

24

2.05

2.4

1.97

2.18

2.65

3.45

2.25

2.65

3.45

2.1

2.39

2.8

24

2.8

2.3

2.46

3.1

4.15

2.46

3.1

4.15

2.55

3.5

4.45

2.35 -1

2.54 1

35 0

4.45 0

B ou=s

SKPERIIEEET, FEEFE AAA TFRFPE, 1Y-3Y BinPE, 21;C& MTN002 (AAA, 1.4Y) BRAITE 2.37%, WREHT4T 1BP; 21 J%¢BH MTN003 (AAA, 2.21Y) RN

2.66%{T; 22 HREEFE MTNO09 (AAA, 1.9Y) FRAZFE 2.57%. 3 E 5 FHFR, 22 {SEH MTN002A (AAA, 4.73Y) 1E 3.17%pR3AZ; 20 P T MTN001 (AAA, 3.2Y) 1E 2.87%pR3%. 5

FLAEHARR, #& 22 B#% MTN0OO1 (AAA, 6.99Y) FEEREMUIEER 3.46 %A%, 20 RS MTNOO1B (AAA, 7.79Y) £ 3.51%pRR. SRS, $HPENGmRINERS T,

_-----

AAA+ None
AAA 2.36 2.89 3.32 3.58 None
UL EER
AA+ 2.51 3.18 3.59 None None
AA 2.74 3.53 3.87 None None
AAA+ 2.29 -1 2.72 -2 3.22 0 3.46 0 None | None
S51ERIRESEENIR AAA 2.37 -1 2.9 -1 3.33 -1 3.58 0 None | None
(BP) AA+ 2.52 -1 3.2 -2 3.59 0 None | None @ None @ None
AA 2.76 -2 3.54 -1 3.88 -1 None @ None None None

B cus

SHEWERRRRER, €, 58, 117, REISHEENESS. AIRMIIHE 20 Rk G2 AAA BIAITE 2.24%, BEEH, HFEEN. 18] 7T 02 AAA RIiRZTE 2.40%, BEE

SR, FEIN. BIRTTE, 16 TEFHR AA/AAA FIAFE 2.38%, AR, HEEN. 20 MR 01 AA+ BIRFE 3.32%, HEEH, FEXIA. KinJHE, 2155 02 AAA BRE

3.57%, HFEEN, RIEIA.

L

FARRIEMNADBS K RRIESF, FEMALTE 100.85, TMT HRERIKE 3-5bps, SRIRIR, SKWEIIRBATAL, 18355, AT, T2 IWHERITENE. PRIRRIERX, RINEFTFR

RIE 3.88%, 3 FRAERENEFLENERS., Bk, Stz GRNLGR 6.75 06/25/22 ZEIRHBHESNE, —E X 35pt 7£ 30-35 X[ABTYELAE, 4ith GRNLGR 5.9 23 &5

(E7E 22-23 BRI, BiFSWE, T7EENTAR, GRNLGR 6.75 06/25/22 IMHEREE 40.5/46.5, EfHiF=Z=Ek 1-2pt £H

% HEfRRL3Z
52D 229915 1.50
56D 210010 1.51

56D 210010 1.53



59D
231D
333D

358D({k 2)

358D({k 2)
1.81Y
1.81Y
2.75Y
2.75Y
2.99Y
2.99Y
3.41Y
4.19Y
4.21Y
4.53Y
4.88Y
4.88Y
4.88Y
4.88Y
4.88Y
4.88Y
5.02Y
5.02Y
5.02Y
5.02Y
5.02Y
5.02Y
5.06Y
5.96Y
5.96Y
6.38Y
6.38Y
6.38Y
6.38Y
6.49Y
6.82Y
6.82Y
6.82Y
6.82Y

6.82Y

229916

220001

220009

210008

210008

220005

220005

220004

220004

220011

220011

200013

160017

210011

190016

220007

220007

220007

220007

220007

220007

200008

200008

200008

200008

200008

200008

2000002

210007

210007

210013

210013

210013

210013

180027

220006

220006

220006

220006

220006

1.50

1.82

1.89

1.94

1.95

2.1725

2.175

2.28

2.285

2.2925

2.30

2.38

2.49

2.475

247

2.465

24675

247

24725

2.475

2ATT5

2.5325

2.535

2.5375

2.54

2.545

2.5475

2.545

2.635

2.64

2.6725

2.675

2.68

2.685

2.65

2.695

2.696

2.6975

2.7025

2.705



6.82Y

6.82Y

6.82Y

7.98Y

7.98Y

8.14Y

8.14Y

9.48Y

9.48Y

9.48Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.73Y

9.97Y

9.97Y

9.97Y

9.97Y

9.97Y

9.97Y

9.97Y

9Y

9Y

9Y

9Y

QY

26.41Y

27.8Y

28.88Y

28.88Y

28.88Y

28.88Y

29.39Y

29.39Y

220006

220006

220006

200006

200006

2000004

2000004

210017

210017

210017

220003

220003

220003

220003

220003

220003

220003

220003

220003

220003

220010

220010

220010

220010

220010

220010

220010

210009

210009

210009

210009

210009

180024

200004

210005

210005

210005

210005

210014

210014

2.706

2.7075

2.71

2.785

2.79

2.79

2.795

2.775

2.7775

2.78

2.7375

2.738

2.74

2.7405

2.7425

2.745

2.746

2.7465

2.747

2.7475

2.695

2.6975

2.70

2.7025

2.705

2.7075

2.71

2.7925

2.795

2.7975

2.80

2.8025

3.2925

3.30

3.2925

3.295

3.296

3.2975

3.2675

3.268



29.39Y 210014 3.27

29.39Y 210014 3.2725
29.89Y 220008 3.22
29.89Y 220008 3.225

SHEREMER

43D(1k 2) 120232 1.55
51D(K 1) 190407 1.55
63D 210211 1.56
63D 210211 1.57
67D 210407 1.57
67D 210407 1.58
75D 200312 1.57
75D 200312 1.58
88D 2203676 1.60
158D 210411 1.72
161D 190308 1.68
161D 190308 1.70
162D({k 2) 210216 1.75
263D 220401 1.9175
263D 220401 1.92
309Dk 2) 200402 2.00
315D 200303 1.95
361D 220206 1.9425
361D 220206 1.945
361D 220206 1.9475
361D 220206 1.95
1.04Y 200217 2.13
1.16Y 092118003 2.14
1.22Y 180211 2.1375
1.62Y 210202 2.265
1.77Y 210402 2.34
1.78Y 220302 2.32
2.04Y 140215 2.35
2.06Y 210207 2.35
2.1Y 190208 2.365
2.1Y 190208 2.37
2.1Y 190208 2.375

2.22Y 190409 240



2.44Y

2.44Y

2.46Y

2.46Y

2.62Y

2.62Y

2.63Y

2.76Y

2.78Y

2.78Y

2.78Y

2.81Y

2.81Y

2.81Y

2.81Y

2.81Y

2.88Y

3.07Y

3.07Y

3.13Y

3.13Y

3.41Y

3.42Y

3.46Y

3.61Y

3.61Y

3.77Y

3.77Y

3.77Y

3.82Y

4.15Y

4.21Y

4.25Y

4.29Y

4.29Y

4.29Y

4.29Y

4.29Y

4.67Y

4.75Y

210313

210313

210218

210218

200203

200203

180401

200305

220403

220403

220403

220202

220202

220202

220202

220202

150210

200208

200208

200212

200212

200315

180214

180411

160405

160405

210203

210203

210203

210403

190408

210408

160213

210208

210208

210208

210208

210208

220305

220203

24325

244

2.4075

2415

2.445

2.45

248

2.49

24875

249

2.495

24425

2.445

245

2.455

2.46

2.50

2.525

2.53

2.53

2.54

2.61

2.62

2.6325

2.66

2.665

2.6275

2.635

2.64

2.68

2.73

2.74

2.74

2.66

2.6625

2.665

2.6675

2.67

2.755

2.645



4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.75Y

4.87Y

5.12Y

5.69Y

5.83Y

6.11Y

6.21Y

6.62Y

6.62Y

6.98Y

6.98Y

6.98Y

6.98Y

6.98Y

7.13Y

7.32Y

7.79Y

7.79Y

7.82Y

7.89Y

8.42Y

8.4Y

8.4Y

8.76Y

8.76Y

8.76Y

8.76Y

8.76Y

8.76Y

8.76Y

9.03Y

220203

220203

220203

220203

220203

220203

220203

220402

220402

220402

170210

200209

092118001

180310

180210

092118004

190205

190205

190210

190210

190210

190210

190310

190406

190215

200205

200205

200310

200404

200410

200215

200215

210205

210205

210205

210205

210205

210205

210205

210210

2.6475

2.65

2.6525

2.655

2.6575

2.66

2.665

2.7475

2.75

2.755

2.78

2.80

2.90

2.87

2.895

2.95

2.9425

2.9475

2.965

2.9675

2.97

2.9725

2.98

2.985

2.98

3.025

3.03

3.035

3.035

3.065

3.055

3.06

3.058

3.06

3.0625

3.063

3.064

3.065

3.0675

3.0575



9.03Y 210210 3.06

9.03Y 210210 3.0625
9.03Y 210210 3.063
9.03Y 210210 3.064
9.03Y 210210 3.065
9.03Y 210210 3.0675
9.3Y 210215 3.0575
9.3Y 210215 3.06

9.3Y 210215 3.0625
9.3Y 210215 3.065
9.3Y 210215 3.0675
9.44Y 210410 3.0625
9.44Y 210410 3.065
9.44Y 210410 3.0675
9.64Y 220205 3.028
9.64Y 220205 3.03

9.64Y 220205 3.0305
9.64Y 220205 3.0325
9.64Y 220205 3.033
9.64Y 220205 3.035
9.64Y 220205 3.037
9.64Y 220205 3.0375
9.79Y 220310 3.0625
9.9Y 220210 2.925
9.9Y 220210 2.926
9.9Y 220210 2.9275
9.9Y 220210 293

9.9Y 220210 2.932
9.9Y 220210 2.9325
9.9Y 220210 2.933
9.9Y 220210 2.935
9.9Y 220210 2.936
9.9Y 220210 2.937
9.9Y 220210 2.9375

11D AAA

012105335.1B 21 EF SCP002 1.70%
12D 012281271.1B 22 =% SCP010 AAA 4.50%

17D 012280988.1B 22 [&ias SCP002 AAA 1.86%



34D
41D
41D
56D
59D
62D
63D
75D
84D
92D
102D
109D
118D
123D
138D
154D
171D
172D
172D
185D
185D
196D
196D
241D

266D

FIRKE

25D
67D
67D
67D
71D(#% 2)
71D(#% 2)
83D
93D(fk 1)
93D(fk 1)
108D({F 1)

203D+NY

042100270.1B

012281359.1B

012281359.1B

012105504.1B

012103928.1B

012280773.1B

042100300.1B

042100318.1B

012281148.1B

042100368.1B

012280919.1B

012280725.1B

012281616.1B

012281285.1B

012281001.1B

042100475.1B

012281713.1B

012281840.1B

012281847.1B

012280814.1B

012280814.1B

012281422.1B

012281422.1B

012281709.1B

012281877.1B

fRERE

101560022.1B

101900834.1B

101901019.1B

101901019.1B

101901019.1B

101901031.1B

101901031.1B

101756028.1B

101760050.1B

101760050.1B

101901241.1B

101901707.1B

21 BEARE CP001

22 E5®EA% SCP003

—_

22 E5j5EA% SCP003

21 EgEE SCP016

21 BEZEH SCP010

22 &4 SCP001

21 EBxJ CP007

21 ZEEZ CP001

22 FEHS SCP007

21 EFER CP001

22 fhgEfF SCP003

22 EB}J SCP0O07

22 Fafinf& SCP009
22 Hhimig A SCP003

22 7AEE SCP023

21 BB} CP018

22 HAJ#% SCP004

22 EzZ51=h% SCP002

22 Egei 7 SCP006

22 55k SCP002

22 57k SCP002

22 #F55H] SCP007

22 #FEEEH] SCP007

22 #f3Z#% SCP001

22 TREiEAE SCP003

REAEE (R1THI43)

15 |BEE MTN002

19 EgEE MTNOO5

19 &8EJ&E MTNOO1

19 £88/E MTN0O01

19 E85JE MTN001

19 £55[H4=R& MTN003

19 £5E#E& MTNOO3

17 ;A]$M%E MTNO12

17 BMIEE MTNO0O1

17 & MEEE MTNOO1

19 5346 MTN002

19 #HfR MTNOO1

AA+/A-1
AAA
AAA
AAA
AAA
AA+
AAA

AA/A-1
AAA
AA+
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+/AAA
AA+/AAA
AA+

AAA

2.20%
1.94%
1.94%
1.90%
1.95%
2.09%
1.90%
2.20%
1.92%
2.08%
2.05%
1.92%

100 &4
2.03%
2.80%
2.03%
2.04%
2.10%
2.10%

100 &4

100 &40
2.09%
2.09%
2.45%

2.24%

1.80%
1.68%
2.02%
2.02%
2.02%
2.00%
2.00%
2.07%
2.07%
2.07%
2.07%

2.25%



283D
330D({k 2)
338D+1Y
349D +NY
1.17Y+NY({k 2)
1.31Y({k 1)
1.34Y
1.4Y
1.46Y({k 1)
1.66Y
1.95Y
1.99Y
2Y
2.06Y
2.64Y
2.77Y
2.77Y
2.77Y
2.77Y
2.77Y
2.77Y
2.8Y(fk 1)
2.98Y
3Y+NY
3.2Y

4.92Y

SHEIERR

RIRKE

27D
27D+1Y

30D
30D
112D
155D
155D
164D

176D({k 2)

202D

102000281.1B

102000788.1B

102100931.1B

102000991.1B

102001429.1B

102101881.1B

102001846.1B

102102093.1B

101800912.1B

101900104.1B

101900682.1B

101900730.1B

102100995.1B

101900821.1B

102280090.1B

102280425.1B

102280425.1B

102280425.1B

102280425.1B

102280425.1B

102280425.1B

102280536.1B

102281091.1B

102281126.1B

102001466.1B

102281004.1B

&R

151650.SH

166729.SH

149155.5Z

143127.SH

143127.SH

122456.SH

167990.SH

167990.SH

155827.SH

1280405.1B

197926.SH

20 BiEESR MTN001

20 355 MTNOO1

21 E3z# MTN003

20 3ZFHET MTNOO1

20 A<= H MTN008

21 HHeH ] MTN004

20 SMFEIGE MTN002

21;C& MTNO02

18 ERRfIRRER MTNO003

19 EF#%AE MTNOO1

19 EBfHEEIE MTNO0O1

19;C%& MTNO10

21 FhELRE MTNO002

19;C& MTNO12

22 gl MTNOO1A

22 %£BE MTNO002

22 H8E MTN002

22 HEE MTN002

22 88 MTN002

22 H8E MTN002

22 HEBE MTN002

22 FEE#; MTNOO3A

22 FREE% MTNO13

22 [RFEASE MTNO02A

20 ;FPzET MTNO001

22 1RMFEE MTNOO3

AL (&1T7H43)

19 L 01

20 ZpiEiE

20 ££% 01

17 XX, 01

17 XX, 01

15 43435 03

20 285 02

20 2832 02

19 E=F 01

12 BERIRAR

213E 4, D1

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

AAA

AA+

AA
AAA
AAA
AAA
AAA
AA+
AA+
AAA
AAA

AA+

2.40%

2.50%

2.42%

2.90%

3.86%

2.80%

2.55%

2.37%

2.80%

2.52%

2.93%

2.51%

2.59%

2.52%

2.87%

2.74%

2.74%

2.74%

2.74%

2.74%

2.74%

2.74%

2.77%

3.13%

2.87%

3.31%

2.07%

2.58%

2.48%FI|8A

2.00%

2.00%

2.56%

3.30%

3.30%

2.17%

2.32%

2.45%



286D

288D

315D

326D

326D

327D

335D+5Y

335D+NY

351D

356D

1.16Y

1.16Y

1.4Y+5Y

1.68Y

1.68Y

1.88Y

2.01Y+2Y

2.05Y

2.06Y+2Y

2.06Y+2Y

2.08Y

2.08Y

2.15Y+NY

2.16Y

2.16Y

2.24Y

2.32Y+NY

2.32Y+NY

2.34Y+6Y

2.34Y+6Y

2.47Y

2.47Y

2.88Y

3.22Y+5Y

3.25Y+5Y

3.33Y

3.47Y

3.5Y+NY

3.88Y+NY

3.5Y+NY

1680085.1B

149052.5Z

136232.SH

139095.SH

1680160.1B

188015.SH

1828002.1B

149108.5Z2

163525.SH

166830.SH

143739.SH

143739.SH

1828012.1B

2128005.1B

2128005.1B

2128015.1B

149494.57

149512.5Z

149517.5Z

149517.5Z

112921.5Z

112921.5Z2

155905.SH

149562.5Z

149562.5Z

188612.SH

1928025.1B

1928025.1B

149647.5Z

149647.5Z

091900027.1B

2128041.1B

149092.5Z

2028024.1B

2020048.1B

091501005.1B

149293.5Z

2028052.1B

115123.5Z

2028052.1B

16 REFHE

20 iFREX G2

16 ENME

PR llitkfR

16 kiR R

EFE#% 03

18 AARIT 4R 01

20BOEY3

20 i 01

20 758k 01

18 I FF 02

18 IFF 02

18 PfSIRIT—4R 02

21 SFLRIT/IMAER 01

21 IR T/IMAAR 01

21 LRARIT/IMAIR

21 BRKE 02

21 =hifg 01

21 J7EB 02

21 T H 02

19 M 01
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