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Shanghai CFETS-NEX lsternational Maney Breking

[2024-06-19]

B A=mEwrNco

&mthis

A=, BREWERSTWIIMUNEIIT (#1E17: 00) :

IRFIZE (%) 1.8621 1.8762 1.9973 2.0025

ikEktg (BP) 2.55 -1.09 1.79 -0.20

IBO (%) 1.9125 1.9631 2.0215 2.0000 2.1348 2.0271 2.1766 2.3450 2.3700 2.2667
FkEkiE (BP) 2.59 -12.21 2.24 5.00 15.09 -29.79 -7.01 - - -44.33

SYTESEBT 2780 127t 7 REBEEIMRE, irflE) 1.80%, SitaFFE. $BA 201Z7T 7 REFFRIWRIEE, SRLIFRI 276012
7t. BEAXTEREHORY, EREMIERESE. RBERIFFIER 1.92%ZE 101 +10bps B3z, HFRSH 1.95%mM32. 7 KIBFIZRIF 1.90%5%
X, IEFRER 1.90%-1.91%K32. BEAE. 12 F 14 XIBFZERFE 2.05%F 2.08%61H, HEMH 2.15%8 . FEESHESIERESE,
PRRIFFIRIFER(SHE 1.90%-1.93%RH. 7 KIFFRER 1.90%6H. FSHEFIEREZWE. (Yilun Ma)

SHEXNREHIBEIBE: 53-49-49-52

FHhis

BETTF5R307, 6 B19HE 116 REFRLIT, ERRITEN 1411412, 6 B 20 BEA 94 RERITHIALT, iHHIA1TE5R 1903.6
1Z.
SH—RFEE Im INIHAREREER, Im HARRSEBLERYT,

BIRKkE:

™M EBR1T: 1.83%, AAAIRKES: 1.88%-1.93% (MNBUEEKETE 1.90%, 1.93%MBEELE) ;

3M EBRIT: 1.86%-1.88% (ZBHEBRAITIE 1.88%UBHEHLE) , AAALRKAES: 1.88%-1.93% (EBOYRKREIE 1.89%-1.93%BERE) ;
6M ERRIT: 1.89%, AAAINKRES: 1.92%-1.94%;

OM ERR1T: 2.01%-2.04% (BRRERRAITE 2.01%-2.02%. 2.04%MNEFKXIR) , AAAKRE: 2.04%-2.08% (PO 2.04%-

2.08 W ERERYT) ;

1Y ERAT: 2.02%-2.04% (M RIERRATIE 2.04%UEBEEE) , AAAKRES: 2.06%-2.13% (MBIKEHE 2.09% BB/ ESE) (Brian

Zhang)

Bi: EIRZ/KXTT NCD —HigffiF=e

ERSMEERE (%)

SHENERSTE (%) 1.83 1.88 1.89 2.02 2.04

BkEkiE (BP) 0 2 0 1 1



SHSMRARKERRIFANE, REEIBETT, FREPRKRHE—ETT, #EWE, 1M EHRFFE 1.92%ik, 3M TT4 2bp £

1.87%MIT, 6M T4 Tbp Z 1.92%PfHi, 9IM 1729 1.25bp Z 2.02%PfHix, 1Y 1749 1.75bp = 2.0275%0H1F.

BiRskE, 6 BEIE, ERKITR AAA KIKEEEMRRE 1.78%-1.82%; =ZEEH, SENEILERK, ERAITEEMRZE 1.87%-
1.92%, AAA XIAREEERIIE 1.91%-1.93%,; WEERHY, SRIWYAREX, ERAITERMRE 1.91%-1.93%, AAA KIKEEEMAL
£1.93%-1.94%; BAF—Z=EEE, SRHaSEER, B 1 BEER, ERAITEZEMAIE 2.00%-2.02%, AAA ARREEENIIE 2.02%;
BT 2-3 B2, ERAITEEMSIE 2.01%-2.03%, AAA RIKEIEERIIE 2.04%-2.05%; B 4-6 BEIHE, [ETWIIGERK, ERKT

FEMAE 2.02%-2.045%, AAA KR EERMIE 2.05%-2.07%. (Qi Zhang)

Bi: NCD ZZRpy3ii e

VTR

AAA
(Eli%)
AAA
(IEERR)
AAA
S EU3ERIRTER (=2159)
(BP) AAA
(IEERR)

1.92 1.87 1.92 2.02 2.0275

BN (%)
1.93 1.88 1.94 2.04 2.06

0 -2 -1 -1.25 -1.75

B smwEss

IERERIFEDG: SHESTRE, BRSSTIRETIDRNMEER 1TW-2W ARk, BiRRE, 1S KA EP<ERY%E. BikkE: T/N
8, TRFEELE 5.41%-5.42%, KBHAZ; A 1TW SLEHRE 5.60%-5.65%, RINLEIRIEHIYSE, LEWS, REHEKAE 5.42%-
545%, XIS, 2W LR, R 5.60%-5.67%, £ 5.67%/VEAHE; 1S BAINGEKTE 5.65%-5.68%, XBHALAS; 3S. 6S LEDFIFE

5.70%%05.80%, FRZEZE; 9S. 1Y FKFE 5.85%7F0 5.90%, XIZiE K.
IRAEEREGE: SRRASSTRIWETRANESE, KRR,
RRAREFRGE: SARASTEFREMERAER, EXKIT.

IRIMEEIRETE: SBRISSTRETGRNEER 2W-1S 198 RE, 3S R EPKERISE, BACRE: T/NISERE, FKE 533%-
5.38%, EEHEL; 1TW BRAEKRKLD, MNIARERSLEIRIE 5.38%-5.40%, 3IRIE 5.40%; 2W EXKK S, INMETE 5.55%-5.59%, RHABR, 3
REEIE 5.57%-5.58%; 3W DESTETE 5.55%-5.60%, HHAKHRER, 1S BINTERTE 5.62%-5.65%, SERTE 5.63%-5.68%, TIRFELE 5.63%-
5.65%; 3S. 6S SLERRTE 5.66%-5.67 1 5.65%-5.69%, SEETE 5.69%-5.73%%0 5.69%-5.70%, FRAZEZ; 9S. 1Y BAAFERIRIE 5.69%-5.71%

#0 5.65%-5.70%, 31&iER, (Kiki Huang)

RSN HIFETHIGSETIR NS

O/N 5.41 5.42
1w 5.42 5.45
™ 5.65 5.68
3M 5.70 5.75
6M 5.70 5.80
1Y 5.80 5.95

B: RGPS HHERARIFHENTE

@ [ w ] E s s ]
uUsD 5.40 5.64 5.71 5.70 5.70

GBP 5.31 5.34 5.36 5.42 5.39
EUR 3.92 3.95 3.99 4.02 3.99
AUD 4.45 4.48 4.55 4.60 4.65
YEN 0.02 0.05 0.10 0.13 0.18
CNH 2.00 2.45 2.70 2.85 3.05

HKD 3.95 4.55 4.70 4.80 4.90



X / Yilun Ma, Brain Zhang, Qi Zhang, Kiki Huang



