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Shanghai CFETS-NEX lntermnational Maney Breking
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B A=mEwrNco

&mthis

AR, BREWERSTWIIMUNEIIT (&1 17: 00) :

IFIZE (%) 1.7127 1.8336 1.8779

Jkiktg (BP) -0.96 0.97 -0.36 15

IBO (%) 1.7903 1.9998 1.9322 2.417 2.3939 2.473 2.43
JkEkiE (BP) -1.02 -23.7 -8.65 - -0.45 22.11 -9.54 -2

[(2FFMH%] FERITSHHIT 20 1278 7 REBPERIWERE, PiRFEN 1.80%, SitaiF. $BATEEWEILA,

SHREEEXREEENSSE, BRRE: BEFEXT, ERTRIOEITRERR TR, HFZRBREGEIMEIN+15bp Mfif, BRHEF
SRR 1.9%E, 7d HFIZREIIE 1.87%-1.90%, SHRESMHERE, FEFRIREEEHRE. ATFHITIRFEE, BSEYEEEN
BB, BERZMTBIBATT, FIERBRAIMNEINR+5bp (&, HFRERRRAMR 1.80%-1.90%, 7d IHFREEMAAM 1.90%-1.95%., F
&, BEMZMTESELRTEINES, RRIBFERMNEIE 1.83%-1.90%X(8), FFIZMEZ 1.75%F=0ML, 4d, 7d HEFERZ 1.90%., FLERE, HFH
PRAREIEREITE 1.80%, FIZIBRERRMIZ 1.70%, HEMAERENSEEZERIER. (George Shang)

SHEXRNREHIBEIEE: 42-45-46-44

FEhis

BEETF 55309, 48 12HE 161 RAWEFRRTT, ER&EITE 2392.71Z, 4 B 15 BEE 139 RERIHRIRT, itk&{TE5 2083.6
2. .

—RFESH, SA—RFRSHRISATERRE, £XRTRKHA.

BIRKRE,

TMERRTT: 1.80%, AAAKE: 1.90%-1.94% (1M BUKESE 1.90%, 1.93%. 1.94%(E5EH) ;

3M ER T 1.88%-1.90%, AAAIRAKE: 1.94%-2.03% (BRoIEETE 2.00%., 2.01%. 2.02%. 2.03%fIEBHE#) ;

6M ERIT: 1.95%, AAAREKES: 1.99%-2.07% (BRRDIRETE 2.00%., 2.04%. 2.06%. 2.07%\EHi#H, £2.01%. 2.03%. 2.05%&

BEE) ;
OM ERRIT: 2.00% (MBIRMDHITE 2.006UEBEE) , AAAELKE: 2.03%-2.20% (EBRIRAETE 2.09%. 2 10%UEEEE) ;

1Y ERR1T: 2.00%-2.08% (SEERRAITIE 2.04%. 2.05%. 2.07%. 2.08%N(BEEH, TXKRTF) , AAAKE: 2.07%-2.30% (ERoihK

BE2.11%. 2.12%. 2.13%. 2.14%{IEEH, 1E 2.08%. 2.30%fIBEELE) . (Brian Zhang)

Bff: ERR/KTT NCD —Hif{RFI=



FERIMRSFE (%)
SHENERSFE (%) 1.80 1.90 1.95 2.00 2.06

BkEkiE (BP) -5 -5 -5 -10 7

“RFERLHE, SHSHRMAIEREERRE, REBICKIETT, FEEREF, &2WE, "M ERFFFE 1.93%, 3M EXFFHE

1.97%, 6M T74 1bp & 2.00%, IM T 6bp E 2.06%, 1Y T34 Sbp = 2.08%.

BAKRE: 4 BEIE, FEXBMNRTNES, ERXITEERRE 1.75%-1.81%, AAA XIKEEEMZE 1.80%-1.85%; 5-6 BEIHI, &=
FNVIRIGEER, ERAITEEMRE 1.88%-1.93%, AAA KIREEEMIRE 1.93%-1.95%, =ZFEFH, FETWZRRERK, ERAITER
FY3ZTE 1.93%-1.97%, AAA RIRFEEERIZE 1.97%-2.00%; UZEERHA, SENWIRRBEER, ERAKITERRIZIE 1.97%-2.01%, AAA
KA EERIZTE 2.02%-2.04%; BIF—FEZIH, REHMTIGERK, ERKITERMIZE 2.00%-2.09%, AAA RiKEEERIIE 2.08%-
2.12%; B 4 BRI, SINWEAIGER, ERKITEEMIE 2.05%-2.10%, AAA KIKREEEMIZE 2.10%-2.11%. (Qi Zhang)

Bif: NCD ZZRpy3ciiaa=e

‘m&‘

AAA
1.93 1.97 2.00 2.06 2.08
(EB%)
BIJUIERER (%)
AAA
1.96 2.00 2.02 2.08 2.10
(FEERR)
AAA
0 0 -1 -6 -5
SRR (ER%)
(BP) AAA
0 -2 -4 -8 -7
(FEERR)

B sarEms

IBRESIREDE: SHERNESTRETZRIMERRIIERL, TW-2W 156, 1S I9ERE, 2S 19ER, 3S 194, 6S-9S (REak, 1Y1Y
B, IEPEIS KW, BIRkE: O/N FRKEFE 5.41%-5.44%, IREXEA; TW BATKAE 5.48%-5.52%, BREETE 5.50%-5.52%;
2W LERTE 5.55%-5.60%, KBNS, 1S ERKIBIE 5.60%-5.70%, 7E 5.66%-5.70%EBS3E; 3S LAFTELE 5.70%-5.75%, IGEPTE

5.70%; 6S. 9S DEFKTE 5.70%, HLER/D, BREMR; 1Y L 5.75%-5.80%, BiHIRAE 5.80%-5.85%, RIGHER.
IBREEOBEHEE: S RENSETRWHZRaNESE, B3Iy,
IBRESEFETEG: SHENSTFREHHRAER, ELMAT.

IENESIRETE: ©REINETRETE ARG RN, 1W-2S 191, 3S ERE, 6S RUAEFIKEIREERIYE, IRERTE 3S
W, BAEE: O/N FBKEHRHE 5.34%-5.36%, 3REXEN; TW LEIRIE 5.35%-5.43%, VESLFEAE 5.42%, HZBIR; 2W FREFE
5.42%-5.46%, 3BT 5.44%-5.46%; 1S, 2S EEFFELE 5.54%-5.55%F1 5.59%-5.66%, RiHIBITE 5.63%-5.65%F]1 5.67%-5.70%, A3
BD; 3S. 6S HBKDBHRAE 5.60%-5.65%7F 5.60%-5.68%, HEMNHRPRSEETE 5.70%-5.75%%0 5.70%-5.71%, 3BIR; 9S FHIRHE 5.60%-

5.73%, BATEZ; 1Y SLETE 5.65%-5.78%, BAHIRTE 5.72%-5.80%, 3&#&%i&EiK. (Kiki Huang)

RSN HIFfETHIGETIR N

O/N 5.41 5.44
1w 5.48 5.55
™ 5.65 5.70
3M 5.70 5.75
6M 5.75 5.80
1Y 5.75 5.90

B: IRSpSHHERARIFHENTE

I N I I I
UsD 5.42 5.55 5.65 5.65 5.50

GBP 5.20 5.34 5.43 5.40 5.18



EUR 4.00 4.10 4.12 4.01 3.64

AUD 4.35 4.48 4.60 4.65 4.58
YEN -0.04 0.05 0.13 0.19 0.13
CNH 4.25 4.25 3.75 3.25 3.00
HKD 3.80 4.05 4.35 4.45 4.65

B sussirssnesmn

AEZTASZHIRRBBRINS: 7K 1.50%-1.84%, 14X 1.50%-1.70%, 118 1.75%-2.00%, 3 1A 1.83%-2.06%, 6 1B 1.80%-

2.13%, 15 1.90%-2.27%.

2024/04/12 FHhia S HIPRTUBINS

Tw 2.34~1.80 1.84~1.50
2w 2.40~1.80 1.90~ 1.50
Tm 2.45~2.10 1.95~1.75
3m 2.50~2.18 2.00~1.83
6m 2.55~2.20 2.05~1.80
1y 2.60~2.25 2.11~1.90

2024/04/12 ERIFFA S HABRMUBNE

Tm
3m
6m
1y 3.20~3.00 2.90~2.70
3Y 3.20~2.90 3.00~2.75
5Y 3.50~3.00 3.30~2.90

X / George Shang, Brian Zhang, Qi Zhang, Kiki Huang, Yu Qiu
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