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CFETS-NEX Money Broking

[ 2026-03-12]

B A=mEmmNco

Uitk

JEAVY, i = AR R AU i an s (B 17: 00D :

DR0OO1 DR0O07 DRO14 DR021

TR 2 (%) 1.3274 1.4704 1.5027 1.5525

Tk L 1 (BP) -4.21 0.59 -0.69 3.25

AR IBO001 IBO007 | IBO014 [IBO021 IBO1M IBO2M IBO3M IBO9M IBO1Y
IBO(%) 1.3795 1.4904 1.5251  1.5815 1.5796 1.6406 1.6710 1.9600 1.8650
15k 2 (BP) -3.69 -0.24 2.47 5 -0.77 6.00 -4.52

[ AT EREY P ES T S HITR 245 270 7 KGRI HAE, bR 245 1270, ThniE 245 1470, BAEFIZE N 1.40%, SILEiE-F. 3 230 12
TG, {#HON 15 147G.

A H % 4 THI AE SRHE H 3 A 3

B IR A R AT AE AN +6 A1 1.45%-1.48%, A7 BATE 4 S AE 1.47%-1.50%, #1115 FH ofr ££ 1.50%-1.52% 11T . 7d $FF| R BATLE 1.47%-1.48%, 17
R4 1.49%-1.51% 858, {5 ofr 7£ 1.51%-1.53%. 14d #FIZ/DERZTE 1.51%. 5 H 1m #IFIZECTE 1.54% i, FE44E A 21-28dofr 1£
1.60%. AN HHIEIERE, REMRZTRZRENAK. mTTE, BBEFZMRZETE 1.44%-1.45%, AEHRETE 1.47%-1.48%, 115 ofr £ 1.50%-
1.51%. 7d #1175 ofr 7F 1.49%/b & . 14d M DL EHARREAZ 2T,

TJam e AR SR, AR FZREF S TE 1.43%-1.45%, BAKRAZ R 1.40% 00 B, A7 HTE 1.47%-1.48% IS . 7d FlttE#070, ofr #1177
B 1.49%., TS 1.52% 000 . IRIECE:, FRTIIR R AR R ACAE 1.40%, A7 EA NS E 1.46%-1.47%[X 8], ¥ 4 1M 4EFr5 4T E 2 Wt .

A H R LT EE: 50-49-48-48

- Njp7
AHE SR, RIT5HAF L EERR, BEiEhs B T 245 12750 7 RIS RIEEAE, #REFRR 1.40%, S HA 230124707 KA
WG, 4 H SR 15 1270, RO01 F4T 2bp & 1.4041, R007 A 1.5120, SHHEHIEARFEFE.

AAE Gy A7 ARG IR, IS4 HIFR/INME R L, TR R R G R PUE T AT 20 . i as R R ST A, HNBON R, Kl
R BT FATRZ . o aM B AT HZ&URTE 1.51%Mix, SHEHRE; 3M B AT H&URTE 1.51%Mix, SHEH#F; eM B AAT H 4K
£ 1.52%[fir, #HEH TAT 1bp; OM i KAT HZALE 1.53% L, 4HEH 47 0.75bp; 1Y B KRAT HZ&URHE 1.55% i, #HEH 4T 0.75bp. 1Y 5
OM #HZ 2bp, HWEHFEF; oM 5 6M HZ 1bp, BHEHNTE 0.25bp; 6M 5 3M FHZ 1bp, #HEH YA 0.75bp; 3M H1 1M F5°F, Bl H kA
0.25bp. 1Y-1M HHZEF]Z K 4bp, HEHEHULAE 0.75bp. 1Y-3M HIZEF) 2K 4bp, #EHE H UL A 0.5bp.

PS4 H R R AT, 852l B, YUl T aE s, #ub HarHEEGUCT 1.8070 ML, #IEH TAT 0.7bp, =k
F2.2730, BHEH F4T 1.4bp. S HA RN TAEH BN, SHARAIT KR, 1y BB AAT 1.55 7 B 5EH . IS8 B S A7 3V Hu i Il S AR
17— RAT B RS AE B T N RS I S

Bif: NCD AW AR

R 1M 3M 6M 9M 1Y
AAA
1.51 1.51 1.52 1.53 1.55
CIE B
XTI R (%)
AAA
1.515 1.52 1.53 1.54 1.555
(AEERD
AAA
0 -0.25 -1 -0.75 -0.75
CIE B
e HUL A% (BP)
AAA
-0.5 0 -0.25 -0.5 -1.5
B
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BAXRERETY: S RENECHRETZRSIME O/N BT, 1w-3M 4T, HAMRFRMmD, SSHREREIM N. BERE: o/N B4
WEH WSS, F5aRMERN, WA IXTEAL T 3.63%-3.65%; 1W LHLfw/D, 08K AE 3.67 %lffir; 2w SERLMGE, mNFE Kk 3.65%-3.68%, midmmiss T X [a]
Wi IM L4507 T 3.66%-3.70%, SLAELHK 3.65%-3.70%, TiIHTE 3.66%-3.70% 4 {35 ;: 3M 7RIk 3.62%-3.65%, TiIHIAIER: 6M T R1E 3.85%, A [H]
AT

BRAERFET I, 1w-2w BIRFERSIE, 1M BIPR A TE 3.72%-3.73% X 8] . HH-KHARR 5T, 3M HIFR s AS7E 3.80% 11T, 6M HARR /D& pliss 1E
3.78%, 1Y MR /NG KRACTE 3.65% 1T

HARESEWTS: S RENRITEEIET I HEREL, REKL.
4 BB N ARRSE T T 37 38 BRI

BARETET: A HEAMRAT RIS CIRMETS O/N-2W 17T, 1M-3M B)f7iR 'S, HAMRMSET, HRERE M N BAAKRE: o/N 22 #% E
17, T 3.66%-3.67%; 1W /DESEHALT 3.70%M1T, BN RAT 3.70%-3.73%, T BNIHER0 CHAE 3.70%; 2W LT, FRAT 3.72%-3.73%,
KEEAS: AW 3W 1E 3.80%58: 1M ELAERRNKR, TR 3.75%-3.81%, A X [AITE 3.75%-3.80%; 2M 7E 3.85% A X 4%: 3M Ht4A1K 3.82%-
3.95% %8 X [A], FFoKRAZT 3.80%-3.90%, MIAHTE 3.82%-3.90%7C 4% ; 6M LHEZ2, LR 3.85%-3.85%, LD ; 1Y 45T 3.90%, TR, 1
ARF AL -

BASE ST TR A%
I N
O/N 3.64 3.65
1w 3.67 3.70
iMm 3.70 3.70
3M 3.70 3.70
6M 3.70 3.75
1y 3.70 3.75
4125 T Al IR A5 AN A
_---_-
GBP 3.68 3.87 3.92 3.99 4.10
EUR 1.93 2.09 2.13 2.25 2.40
AUD 3.96 4.12 4.29 4.46 4.72
YEN 0.55 0.65 0.75 0.85 1.03
CNH 1.55 1.55 1.55 1.55 1.75
HKD 1.60 1.90 2.30 2.50 2.70

FTi A ARHVPH L EPR It T4 '{Jl LSUEAE (BURRERR “ BigEBrITm” O #I/E, M m g E bR m) )\(J AREVFA], ARATHIAFIAN NS DR B . &l &,
RFEWGIHHTAR . HIPE 0GB ER A AT SR AL AL R, (5 EARW AR MR S T, HE ”kfﬂ‘L/U\H{MH)\UHW HA LLXDQ‘LJFT‘*’ ANA]
TE AT, AR L E BRI AR EOW A, ARUEH 5B VE . B s e P SR R, i [ PR wlﬁ/) 4\XJHT%FH7T<HLTE BN 51 & 8 n] B 51 & 4 2k Bl e 4y A 4H
BRI Ea



