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Shanghai CFETS-NEX lnternational Maney Breking

[2024-06-11]
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DIAFIZE (%) 1.684 1.8093 1.8167 1.8352 1.917
SKELIE(BP) -4.26 3.75 -0.03 -1.06 15

I K )
IBO(%) | 1.7443 | 2.0022 1.9019 1.94532.20861.99682.35962.32222.4664
AKER(BP) | -3.24 1254 388 -7.31 21.12 -7.46 10.08 32.62 -25.54

[(FFERITAFHHS BFREZE 20 1Z7T] PERTSHBT 20 27T 7 REBERMEERE, P 1.80%, SitiEFT. $HE 40 2T
[ ZILA,

SHESEBMIGEE R, BICKE:

BEXTEREIO/MY, BYE, FRRIRFIZRIIN +5bps-1.80%m%3z, 1R1FER 1.83%-1.85%m38, IBSH 1.85%m38, 7 KIFFIZR 1.80%
3T, 1RIFER 1.82%-1.83%3c, (S 1.83%-1.84%M3%, BEEIRIEIERINETaE.

FRRAESEAEFIIGRAES, BRAFIZR 1.75%F 1.80%mM32, IHFHERA 1.80%M32. IGTEEMRKRIFFRERMRZE 1.76%, #FHRE
RAAZE 1.80%, BEIKRIHIEHEILER.

SHEXRNESHEIBETEE: 50-50-49-50 (George Shang)

FEhin
BETF5R30%, 6 511 BH 121 REMFELRTT, LR&k{TEN 1833.912, 6 B 12 BI5E 190 RFREIRIALT, iHIRITEN 2354.5

1Z.
SH—RFHRR 1m MR TIERRIHE, BIGIRBERT.
BikkE:
™M Ei&1T: 1.83%, AAAIKES: 1.90%-1.93%;

3M ERRAT: 1.87%-1.88% (BBDERRAITIE 1.88%UBEESE) , AAARLKE: 1.90%-1.95% (EBDIRKRETE 1.90%-1.93% I E5EE K

)
6M ERR1T: 1.90%-1.92%, AAAIRKES: 1.94%-2.00% (ZROEKESTE 1.95%-1.98%BEEE) ;

OM ERTT: 2.01%-2.04% (BPREKITE 2.03%-2.04%E5E ) , AAAKE: 2.05%-2.13% (ZBRIREE 2.06%-2.09% U E5EE

BR9F)



1Y EfRIT: 2.02%-2.05% (ERDERRKITE 2.04%-2.05%VEEEE) . AAAIKE: 2.06%-2.14% (ERDIRAIETE 2.08%-2.13%(UEBEE
£) ; (Brain Zhang)

Bff: EBR/KTT NCD —Hif{fFI=

) 1.83 1.88 1.90 2.03

FERBANMESFE (% 2.04
SHENESFHE (%) 1.83 1.88 1.92 2.02 2.05

BKEKIE (BP) 0 0 2 3 1
T REFRRXZHMHE:

& HZHARA AR FERWEREIEEDIRE LT, #&EUEE, 1M L1724 1bp = 1.90%KE, 3M L1747 1bp = 1.90%HiE, 6M L1749
0.5bp Z= 1.94%fE, IM 4747 0.5bp Z= 2.035%KHE, 1Y 1741 0.5bp &= 2.0525%Hir, BifckE, 6 B2, ERAITEEIE 1.62%-
1.65%, AAA XKIEREEEMRRE 1.63%-1.67%; =ZFEZH, FEIWERIGER, ERKITEERRE 1.88%-1.90%, AAA KIFREEEMRI
£1.90%-1.92%; MUZEZIE, ZRYWEIIREGER, ERAITEERIRE 1.92%-1.94%, AAA KIEREFERIE 1.95%-1.96%,; BPBFE—ZE
EUHE, BRASIEER, BAEE 1 BEIHE, ERRAKITEERMAIE 2.00%-2.03%; BAE 2-3 BEIHE, ERAITEEMAIE 2.02%-2.04%, AAA Xi
KWERAZTE 2.05%-2.07%; BASF 4-6 HEIHE, BRWEAIEK, ERRKITEEMRE 2.04%-2.055%, AAA RIFREFEEMRE 2.07%-2.08%.

(Qi Zhang)

fff: NCD Z{Rp3zUTaE=E
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B saErEms

IRAEEIRETE: SERENETRETZRNERREEIIERE, Faifki, B 1SI19ERE. BISKE: O/N ZEIRIE 5.40%-5.43%,
RIBRZE, BN EEEN,; T/N HHAER, 19ERE, TR 5.41%-5.43%, TSI 5.42%-5.43%; 1W HEARRK, HWERS, BMAER
£ 5.42%-5.46%, FRRIEXAA; 2W (@S, ESLHETE 5.48%-5.50%, IREXER; B 1S TKAIE, NMMETE 5.60%-5.70%, 3TRIE
5.62%-5.70%; 3S 19, RINTERIE 5.68%-5.75%, BXAZHE 5.70%-5.75%; 6S. 9S NBIESRTE 5.65%7H 5.85%, LB, MREE,; 1Y VE

SEARIE 5.67%-5.85%, RULES, 3B,
BRZEEMESE: S OENSTENTEREEE, KRR
ErGEnE: SOBNETRETERASE, SERNET.

IBbERIRETIE: S HBEISTIRETIRREMERRISERN, 1S & 3SBHE, TR, BINMRE., BIAKE: O/N FKE 5.32%-
537%, XAMMKER; TW I9E1RIS, SCHTE 5.38%-5.41%, 3HRTE 5.40%-5.41%; 2W (RS, MNBIEKRTE 5.45%-5.47%, TE 5.47%ERHHE; 1S
BARRIUANTIE 5.62% (/0 8)/5.58%-5.62%, AR, 3S LARTE 5.64%-5.69%, STEUWD, RILE,; 6S. 9S 196, BMNERDEIE 5.62%-
5.69%7%0 5.65%-5.70%, RIS BITE 5.75%%0 5.69%, 9S ARAIIE 5.69%MHr; 1Y 198, LEHRIE 5.66%-5.75%, 1E 5.69%EEH35H. (Kiki

Huang)

RSN hiFETHIASETIR S

O/N 5.40 543

W 542 5.45



™M 5.65 5.70

3M 5.70 5.75
6M 5.70 5.80
1Y 5.80 5.95

By : RSP DM EEIRIFENTE

usb 5.40 5.58 5.64 5.65 5.66

GBP 5.23 535 5.34 5.34 5.38
EUR 3.83 3.83 3.81 3.77 3.73
AUD 4.32 442 4.45 4.53 4.69
YEN -0.02 0.02 0.02 0.10 0.25
CNH 1.70 240 2.80 2.80 2.80
HKD 3.60 4.40 4.60 4.70 4.90

X/ George Shang, Brain Zhang, Qi Zhang, Kiki Huang



