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Shanghai CFETS-NEX lntermnational Maney Breking

[2024-07-11])

B A=m@mmNe

&mthin

A, BHREEERSTIIIUNET (&1 17: 00) :

IBFIZE (%) 1.6734 1.8013 1.8091 1.8094 1.8935 1.8900

JkExig (BP) 3.04 0.22 -0.23 -1.74 0.07

IBO (%) 1.7229 2.0050 1.8907 1.8987 2.1238 1.9804 2.2697 2.2200 2.4580 2.3656
JkEkiE (BP) 3.13 11.54 -3.10 1.87 16.97 3.04 5.01 -- 40.80 19.56

(RFFH7EE] PERT: SHIET 2027 7 REIBEIMEERE, TR 1.80%, SitteiFF. BSHEE 20127 7 REAEEWERIEE, =
ASSMERWERE. SHREEBMIERE. BAKE: REXTERESNORE. RRFFIZERIM+5bps a3z, 7R 1.80%-1.83%K2,
(S 1.82%-1.85%pk38, 7 KIBFIZR 1.80%-1.83%A%3%, IHIFER 1.81%-1.82%F43%, S 1.83%-1.85%F32, 14 KIBFIFRFERSH ofr &
1.85%. BEEFRAZIMSENE 1.80%-1.82%m32. BIMRIFIIERINETEWE. TREBSEELTANSSE, BRIRFIZR 1.70%-1.73%p3Z, %7
B 1.78%-1.80%m%38, ISR 1.82%M32. IMAREBRIFFRRRMIZE 1.65%-1.70%, HERREMRZE 1.78%, BIMRIFIEEWE.

(Anqgi Zhang)

SHEXNEREHIBEISE: 49-48-48-46

FEhis

BEETF 55304, 78 11 BE 86 RENWERATT, ERKRTEN 656612, 7 B 12 BEHE 180 RERITHIATT, itkl&kiTE/ 2435.2
1Z.
SB—REFRLMRYATIFREE, BAIRIBERY.

BirRE:
TMERRAT: 1.78%, AAAERET: 1.80%-1.84% (EBDIRIETIE 1.82%-1.83%UBHERE) ;

3M EBT: 1.81%-1.85% (FRDERAKITE 1.85%UBRLVEFE) | AAAKRE: 1.86%-1.90% (MBIEKRETE 1.87%. 1.90%UERE

£)

6M ER&1T: 1.90%-1.92%, AAAYEARET: 1.94%-1.98% (EROIHAREITE 1.95%-1.98%IBE ) ;

OM EHR&IT: 1.94%-1.96% (EBRERRAITIE 1.95%-1.96% (U EFEH) , AAATRKE: 1.98%-2.02% (EBDIHARETE 2.00%-2.02% A EE5E
)

1Y ER1T: 1.96%-1.97% (ERRAITIE 1.97%RIBERNAR) , AAAKRES: 2.00%-2.15% (EBOIHRESTE 2.00%-2.04%, 2.15% (B

i#%) ; (Brian Zhang)

Bft: EBR/ATT NCD —RifnFI=R



1.83 1.92 1.93 1.95

ERAMRSFE (%) 1.80
SHINMERESTE (%) 1.78 1.85 1.92 1.96 1.97
BKEKIE (BP) 2 2 0 3 2

SHEMRARKN@RRIFAIE, FEEAEN T, FERRKRIREETT, #EWE, 1M BEXFFE 1.82%Mik, 3M EARHE 1.86%

B, 6M 4729 1bp & 1.92%Ffir, IM EARIFFEE 1.96%MIr, 1Y EXFFEE 1.97%Ph.

BickE, =FEIH, SSMRIER, 7 BRI, ERAITERRRE 1.73%-1.75%, KIAREEZNIE 1.75%-1.77%; 8-9 BEIH,
ERAITEEME 1.80%, AAA KIREEERRZE 1.80%-1.82%; MWEEFHI, SRIWERER, ERAITEEMRE 1.85%-1.87%,
AAA R ARBEEIIE 1.87%-1.88%; BBF—FFERH, SIS, 1 BEIHE, ERRKITERMRME 1.92%-1.9275%, 2-3 BEIHE,
BRAAITERRIIE 1.93%-1.95%, AAA KRR EEMALTE 1.96%-1.965%; BAF_FEEIHY, JIRIWIARERK, ERAITERRRE 1.955%-
1.97%, AAA XHREFEERMIIE 1.99%-2.00%; BB 7 BEIHR, BERKITEEMRE 1.96%-1.9725%, AAA XHEKREFERMIIE 2.00%-

2.01%. (Qi Zhang)

fft: NCD —{RpkasUzs=R

AAA
1.82 1.86 1.92 1.96 1.97
(Eb%)
EITUIEEEE (%)
AAA
1.83 1.87 1.95 2.00 2.00
(AEERR)
AAA 0 0 1 0 0
SrER T RIRIEg (ERR)
(BP) AAA 0 1 0 2 0
(AEERR)

B swErEms

IBRESIFETR: SHENETREDRD R O/N-1S B, 6S-1Y 191, IRETER 3SH., BIREE: O/N IGEHTE 5.39%-
5.41%: 1W 3L#27E 5.44%-5.45%, FRARIEXEIA; 2W 3S4S7E 5.48%-5.50%; 58 3W SLE1E 5.52%-5.54%, 7E 5.54%Zp53s: 1S BIANTERK
£ 5.57%-5.60%, XBHNA3Z; 3S SLETE 5.68%-5.70%, 1E5.70%/VERK3T; 6S VEFKTE 5.80%-5.82%, MNISEEIRE 5.80%, [RTFEFR

BERKAZ; 9S BAAFEKIE 5.80%-5.85%, MXEEZE; 1Y LEFKIRIE 5.85%, HAHIR, KiEX.
IRREEEMEGE: SRRRETRIWHTRMNESERR, MR,
IRREEFREDE: SAERETEREDNZRAER, ELHRINKRIT.

IRIERIREIE: SRIRINSSTREDZRNME 1S Wiw, 1S 198 RR, 3S RULEPKEIRFERRD, IKEERE 3SH. BISkEE: O/N
SCERTE 5.30%-5.34%, XBEWER, MIESHERIFE; 1W LERIRTE 5.34%-5.38%, RIGFETE 5.38%; 2W HIA7E 5.41%, FHK(EEK; 1S HRE
5.48%-5.50%, AAKFE(E 5.49%-5.50%; 3S DELETE 5.60%-5.65%, HLE7E 5.65%-5.68%, 1£ 5.65%VEMAL; 9S MalIFEKTE 5.54%, B

REHE; 1Y LESLERIRIE 5.53%-5.65%, SEFE 5.54%-5.60%, DFEIMIHARACIE 5.54%kHA, (Kiki Huang)

IRRSMBIFETHIAETIN RS

O/N 5.39 5.42
1w 5.43 5.45
™ 5.57 5.60
3M 5.65 5.70
6M 5.70 5.80
1Y 5.80 5.95

Bt: IRSPSHFpHABRIFIEE

UsD 5.39 5.50 5.58 5.60 5.55
GBP 5.31 5.34 5.38 5.34 5.32

EUR 3.95 3.98 4.01 3.98 4.00

AUD 4.53 4.55 4.62 4.70 4.69



YEN 0.05 0.07 0.10 0.11 0.12
CNH 3.05 3.05 2.95 2.95 2.95

HKD 4.30 4.40 4.50 4.65 4.80

X / Angi Zhang, Brain Zhang, Qi Zhang, Kiki Huang



