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Shanghai CFETS-NEX lntermnational Maney Breking

[2024-04-26]

B A=mEmENeD

&mthis

AR, BREWERSTWIIMUNEIIT (&1 17: 00) :

IRFIZE (%) 1.8730 1.9315 2.0072 1.9500 1.9570 2.0500

JkEkig (BP) 1.71 1.54 2.06 -0.22 -1.70 0

IBO (%) 1.9211 1.9845 2.0412 1.9934 2.2669 2.3396 2.4977 2.0180 2.9684
ke (BP) 0.39 -1.23 3.70 6.48 18.57 -24.71 -3.85 -11.20

[RFFHI7EE] PERTSHEHT 20 27T 7 REBZEWERIE, FiarlZn 1.80%, SittaiiFE. BSHEE 20 {27t 7 REAEEWEIEE, =8

STRTIRIERZE.

SHREEBMKYE, BACKE: REXTEREESRIL, RT9E, IHRRIR. 3 RIFFIEE 1.95%-R007 JIARR, IHFEREHATE 1.95%F
1.98%pk3Z. 7 K 14 REERHRIZFERSH 1.98%-2.00%p32. BIMRFIIEETEMNE. TRISMOFREENR, 3 KiFFRFREAME
1.91%-1.95%., =/ 3 REIHIES, HFRIZFE 1.88%E 1.90%MR. IRIAREMRAIRFERITMARE 1.85%, HFREINMIRIE 1.85%, ik
RSB RIRERER. (Anqgi Zhang)

SHREEBEISE: 48-47-47-44

FEhis

BETHF 5309, 4526 A5 93 RAWFRAIT, LIRRITE 1539.71Z, 4 B 28 BiA 82 REFRITIALT, iHHIKITEN 11708
1Z.

& E—RIFE I SN TIERRIE, BUSIRIREL.

BifRE:

M ER&1T: 1.80%, AAAYRAKES: 1.90%-1.95% (BROIRETE 1.90%-1.93% U EBEERT) ;
3M ER&1T: 1.88%-1.90%, AAAELKRE: 1.90%-2.00%;

6M ERR1T: 1.94%-1.96%, AAAIREKRES: 1.95%-2.08% (EROIRKESTE 2.04%-2.06% M BEERYF, MNEUHATE 2.02%., 2.08%BH /2

BE) ;
OM ERE1T: 1.95%, AAAIERES: 2.00%-2.18%:;

1Y ERAT: 2.07%-2.10% (ERRAKITHE 2.09%. 210%EBEEE) . AAAKE: 2.08%-2.26% (BRDIKRETE 2.14%-2.18% U EHFE

£) (Brian Zhang)

Bff: ERR/KTT NCD —Hif{RFI=



MERBNEEFIZE (%) 1.80 1.86 1.94 - 2.06
SHENERESFE (%) 1.80 1.90 1.96 1.95 2.10

BKEXIE (BP) ° : 2 - 4

SHBIRARK@ERIFAREZAEN LT, PR ETHE, &EWE, 1M EXFFE 1.90%, 3M E1749 5bp £ 2.00%, 6M E1749

8.5bp = 2.05%, IM 154 6bp Z= 2.11%, 1Y 4747 5.5bp & 2.12%,

BirkE, 4 BEEIAREE, ERAITIBINELE 1.50%; 5-6 BRIHE, REHWIRIGER, ERAITEREMRZE 1.85%-1.91%, AAA Ki
WREEEMNATE 1.88%-1.92%; =Z=ERHA, SEIUWIRIGER, ERAITEEMIRE 1.93%-2.00%, AAA XFREEEME 1.96%-2.05%;
TUZ=EZIEE, SIMEIGER, ERKITEERIE 1.95%-2.05%, AAA KIKEEERAIE 2.05%-2.07%; BBFE—Z=ERH], FIHESE
EX, 1 BEIHE, ERRAKITERRIIE 2.05%-2.12%, AAA RIKEEEMIE 2.15%; 2-3 BEIHA, ERAITEZEMIIE 2.04%-2.12%, AAAKX
AR E AT 2.12%-2.17%BRF 4 BRI, SRTWIRIGEIR, ERKITERMRZE 2.05%-2.15%, AAA KIREEEMNIE 2.10%-

2.17%, (Qi Zhang)

Bif: NCD ZZRpy3ciiaa=e

‘ 155 ‘

AAA
1.90 2.00 2.05 2.11 2.12
(ERR)
EITUEER (%)
AAA
1.92 1.97 2.00 2.12 2.17
(AEERR)
AAA 0 5 8.5 6 5.5
SRR ERIXIEE (ER%)
(BP) AAA 2 1 0 7 6
(AEERR)

B sarEms

IBRESIREDTH: SHENETIRETIZRINMIE/RITE, TW-2W HWERS, 1S-9S 196, 1Y WEHRS, RISEHIE IS, BiREE:
O/N FEREERTE 5.43%-5.45%, ASEXEN; TW LEHRIE 5.70%-5.75%, XEAE3S; 2W BINTERERIE 5.70%, BHEIR, 38R0
1S. 2S Tk BURTE 5.67%-5.70%%0 5.70%-5.75%, I7E 5.70%/VDERKAT; 3S. 6S LB HIMRAE 5.72%-5.80%7F0 5.70%-5.75%, 3S HiRTE

5.75%-5.85%, R{3ZELD; 9S RANTEKTE 5.70%-5.75%, FH3ZZZE; 1Y SLEIRTE 5.70%-5.85%, SEEZIFHKRD, TIRER.
IBEREEOAEHEE: S RENETRWHZRaNESE, B3I,
IBEREEFEDG: SHERSTEERRRAER, ELMNET.

IBSbERIRIBTIE: S HEIETIRETIZTEMBREEIYE, FEIERL, TWINERS, 2W 196, 1SI19E&mN, 3S-9S 191, 1Y
EiRE, KIREFEISH. BIKE: O/N FZRIEEA 5.34%-5.37%, IREXBEA; TW EREFTE 5.55%-5.57%, HREERE 5.56%; 2W
TKIE 5.55%-5.57%, X[AINELHE; 1S SLRIRIE 5.58%-5.60%, SEEZAHTE 5.58%-5.65%, £ 5.58%ZPAkAS; 3S. 6S BAATERTE 5.70%-
5.75%, BRHDBITE 5.73%-5.76%%H0 5.75%-5.78%, 3S ZHRIE 5.75%; 9S LERFEIE 5.70%-5.75%, HAEHEIR, WAAZTE; 1Y EKIRIE 5.70%-

5.76%, BRHTE 5.75%-5.77%, X#&iEX. (Kiki Huang)

IRRSNHIFETHIAETIR NG

O/N 5.43 5.45
1w 5.65 5.73
™ 5.65 5.75
3M 5.75 5.80
6M 5.75 5.85
1Y 5.85 6.00

B: IRSpSHHERARIFHENTE

uUsD 5.55 5.62 5.73 5.74 5.75
GBP 5.33 5.38 5.46 5.41 5.34

EUR 4.09 4.11 4.14 4.10 4.08

AUD 4.39 4.44 4.61 4.62 4.65
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X / Angi Zhang, Brain Zhang, Qi Zhang, Kiki Huang, Yu Qiu
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