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Shanghai CFETS-NEX lnternational Maney Breking
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B A=m@mmNe

&=mhhin

=, BRIl RIEEERSEIUN ST (&E17: 00) :

DIATFIZR(%) 1.7068 1.7905 1.8064 1.8272 1.8199
SKELIE(BP) -2.91 -1.04 -1.03 -1.45 -2.97

N K
IBO(%) 1.7656 = 1.9877 1.9004 1.9020 1.9940 2.0800 2.4336 2.2000 2.7800
BREX(BP) -3.55 5.19 1.47 095  -9.04 - 25.03 | -48.00 15.29

FERTSHFFRE 20 {27t 7 REBEEIMERE, PirfZRA 1.80%, SittaiiEE, FSHE 3000 27t 7 KEBYEMZEIRE, 23HCHN4%EI%E 2980

{ZjTGO

SHERESHEELFNSE . BEIFRIBRIFFZERBEIMENMN +5bp ML, 1HFRERMAE 1.88%-1.90%X[E), 7d HAFRMIE 1.83%-
1.85%[X|8], 14d HAPRMLLATE 1.90%fi, BEEEMIIMER E—RZZHTT. AFHHFHRES, REEIFEENSE, BEMMEHETT,
1RZE (= FPRRAACE 1.85%MHE, 14d HEAMIEER 1.88%MH iR, AT, BARIFEREHEMRZE 1.83%MIT.

FRRAESEELENESS, IFRRBRASIERTER 1.80%MiT, FRAIFFERMRZE 1.65%-1.75% XA, =RMHL, FRRFEFRMIE 1.75%-
1.78% X (8], SELREEMRARNRRTMARE] 1.60 %, BERENZHEEE 1.80%, AEEHEFENVTEEEIE.

SHERNEESHEIBLEIEE: 48-44-43-45 (Lucas Yuan)

FEHin

HETF5/R30%, 7H2H861 RAWFREERIT, LRERITEN 216612, 7 B 3 BEE 64 RFRITHAT, itHIAITERN 339.912,
SH—RFER 1y IMIAKREBEE, REX,

BIRKE:

M BB T: 1.75%, AAAIRKES: 1.75%-1.82%;

3M ERR(T: 1.80%, AAAIRKAES: 1.82%-1.85%;

6M ERZ1T: 1.85%, AAAIRKES: 1.90%-1.95%;

OM ERRIT: 1.90%, AAAIRKES: 1.94%-2.03%;

1Y ERAT: 1.93%, AAAIRKES: 1.95%-2.11% (EBOIERAGIE 1.98%-2.11%(BHEEE) ; (Brain Zhang)

Bff: ERR/KTT NCD —Hif{RFI=



) 1.75 1.80 1.85 1.92

FERBANMESFE (% 1.92
SHENESFHE (%) 1.75 1.80 1.85 1.90 1.93

BKEKIE (BP) 0 0 0 2 1
T REFRRXZHMHE:

SHEERARKERRIEANE, BEEBEAET™T, FRETREH—FS T, BEWE, M T4 1bop = 1.80%MHir, 3M EXFFFE

1.85%pffi, 6M 4729 3bp = 1.90%pffix, 9IM 4729 3bp = 1.95%pffix, 1Y T17£9 3bp = 1.95%Pffif.

BicRE, =FEIH, SRNWIER, 7 B2, ERXITR AAA XKIRREEERRE 1.73%-1.80%; 8-9 AEIHE, ERAITEERR
£1.78%-1.81%, AAA KIKEIEZEMIZIE 1.80%-1.82%UZ=FERIHE, HENRIRER, ERAITEZMRZE 1.84%-1.86%, AAA RIEKREE
BRAITE 1.86%-1.87%; BBF—=EEIH, SRNEIREEEIR, BBF 1 BRI, ERKITEEME 1.90%-1.92%, AAA XIRE NBIRETE
1.93%-1.94%; BALF 2-3 BRI, ERKITEEMIIE 1.92%-1.96%, AAA RIEREMNBIRLAITE 1.95%-1.98%; BELFE 4-6 BEIHE, BENUORIE
EEk, ERRKITEEMIIE 1.94%-1.98%, AAA KINKEIEEMRZE 1.97%-1.99%; BBE 7 BEHA, BERAITEZENRE 1.94%-1.96%. (Qi

Zhang)

Bif: NCD ZZRp3ciaa=e

R

AAA
1.80 1.85 1.90 1.95 1.95
(Eh)
IR (%)
AAA
1.81 1.87 1.93 1.99 1.97
(FFEAR)
AAA
1 0 -3 3 3
(Eh)
SERWERERIER (BP)
AAA
2 1 -3 1 3
(FEEAR)

B @R

IBRESIRETE: SAENETRETIZREIME O/N-1W 196, 2W 18R, 1S R EHPKERISE, RIEFERE 3SW. BikkE:
O/N FE3KTE 5.39%-5.41%, XIEIHMAS; TW F3KTE 5.43%-5.45%, FAEXEIA; 2W., 1S TR I 5.45%-5.50%7%0 5.60%-5.61%, 3335
BIFE 5.48%-5.50%%F 5.60%-5.61%: 3S SLAITE 5.68%-5.73%, XEIRAEAS: 6S HABRXGORTIETE 5.80%-5.90%/5.80%, B3z HEMR: 9S. 1Y B

RS BIZE 5.85%F 5.70%-5.90%, MR, SHTEL.
BNESENHE: S0 ENETEI RN R, R,
e SOENETFRDHRNES, TRAhET.

IBobERIRMETIR: < BEIISSTREMNHRENME O/N-1W 15, 2W I9EHR, 1S REAEPKEIIRIGER, KEARBIHIGN, Bk,
BffskE: O/N ERTE 5.33%-5.36%, XIANAMR, FEEROTE/MERN; 1W BNERTE 5.40%-5.43%, SMTE 5.40%-5.42%, £ 5.40%-
5A1%EB 3L, 2W EEFEIRIE 5.40%-5.44%, HEER/ND, STRIE 5.44%; 1S SLRIRIE 5.55%-5.60%, XEAZIR; 3S. 6SBAFNKIE
5.65%-5.71%#0 5.65%-5.72%, BAHIRIE 5.71%-5.73%H0 5.70%-5.72%, 3IRTE 5.71%F0 5.72%MHfT; 9S SLARTE 5.65%-5.72%, HHATE 5.71%-

5.72%, WriEITIAREIAE 5.71%MIT; 1Y BAATFTRIE 5.65%-5.75%, DESZRIRA 5.73%, RTME, RKi\EX. (Kiki Huang)

BRI BIFETHIGETINR T
I N
O/N 5.39 5.42
1w 5.43 5.45
1M 5.60 5.65
3M 5.68 5.73
6M 5.70 5.80



1Y 5.80 5.95

By : RSP DM EEIRIFENTE

usb 5.40 5.56 5.67 5.69 5.70

GBP 5.23 5.34 532 5.30 5.32
EUR 3.65 3.49 3.78 3.69 3.67
AUD 4.52 4.52 4.61 4.72 4.95
YEN -0.02 0.02 0.06 0.07 0.29
CNH 2.25 2.80 2.80 2.80 2.90
HKD 4.10 4.30 4.60 4.70 4.80

3/ Lucas Yuan, Brain Zhang, Qi Zhang, Kiki Huang



