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Shanghai CFETS-NEX lnternational Maney Breking

[2024-10-15]

B A=mEmNco

&=mhhin

BA—, BHREWERSIWIIMUNEIT (#1E17: 00) :

IALFIZE (%) 1.4157 1.5736 1.8640 1.9257 1.9820 1.9000 1.9500 2.1500

K EEIR(BP) 0.44 -4.05 1.21 1.69 3.48 5.00 - -

IBO (%) 1.5045 1.7941 1.8603 | 1.8600 @ 2.0181 1.9786 2.0876 2.1950 2.0200 2.3333

HKER(BP) 0.71 3.29 6.44 -34.00 14.36 -0.63 9.57 -- -8.000 --

RERT: SHiFHT 683 1270 7 REBFEEIMEERE, PirfFlZ)s 1.50%, SEHFFE. BSHE 417 ZudRIWEIRE, ZBTIN#EH 266 {2

SHESEZEMMRL. FREXTERRMETNR, FIRRITE ofr £+10, IEFZRIRRALIE 1.85%-1.90 K&, 7 KIERFE ofr 1.95%, Zf5

FATETE 1.85%-1.88%m3%, HFIRRRMRE 1.83% (B, 14 K ofr £ 1.95%-2.00%X 8. FEEESHEAEERHRN, FRRIBFIZR ofr 7£ 1.60%MH,

IRTFEARAZTE 1.75%-1.80%X[E), REEARER, RAIRFIRRIEMARE 1.50%ME, BEFERMRE 1.75%.

SHEXNEEHBEISE: 47-46-48-50 (Lily Ye)

FEhin

HETF5/<305, 10 B 15 HE 131 AEWFELRTT, XIRA{TE/ 1085512, 10 B 16 BEHE 145 RFHITHIATT, iHHIKRITER

2078.712.

o

SB—RFERER M INERSHRIYNTIFERIEE, 3iiEER.

BRRE:

M ERRAT: 1.70%, AAAYAKE: 1.80%-1.87% (MBREETTE 1.87%EEH) ;

3M EBIT: 1.78%-1.86%, AAAIKRES: 1.90%-1.97% (FRDIARBEITE 1.94%-1.97%UEBEEE, BDBARETTE 1.95%-1.97 % &%

oM ERIT: 1.88%-1.92%, AAAIEKET: 1.95%-2.02% (EBPIKEITIE 1.97%-2.00%\[BE5#H, BKEWF) ;

IM ERRAT: 1.85%-1.92%, AAARKRES: 1.94%-2.03% (BRRIAKEITE 2.00%-2.01%UERSEE, MBIKETHE 201%UEEH) |

1Y EfAT: 1.91%-1.94% (FOERAITE 1.94%NEFERIE) , AAABKE: 1.94%-2.05% (BRDIARE1TE 1.98%-2.05% L EFEE!

NBUSEFSITIE 2.03%AIBEH) ;

(Mingjia Wang)



Bff: ERR/KTT NCD —Eif{fFI=

FEREMESHE (%) 1.92
SHENESFHE (%) 1.70 1.86 1.92 1.92 1.94

BEXIE (BP) 0 -2 2 0 2
T REFRRZHMHE:

gEWE, RE—IFE, SEERXTSHRMSIKRER RO BN T:

BR/IMERE, RARASE 1.725%M0E; 1M INEHKED, BRI 1bp = 1.80%MHf; 3M A TEL, HIER H1740.5bp 2
1.935%Mifr; 6M iRz, RIFAEAFFFE 1.94%ME; IM EiEKs), WIEHERGFE 1.94%Ma; 1Y EiEKs), BREFFRENFHE
1.94%KE. BiAKE , NEEIHERSBIT, 10 BEH, BERAKITEEMRE 1.65%-1.75%, AAA KiREEZEMIE 1.70%-1.75%; 11
BEIH, ERRAITEERMATE 1.75%-1.85%, AAA AIRETERMZIE 1.80%-1.81%; 12 BEHE, ERAITEERIE 1.75%-1.80%, AAA X
AR E R AEE 1.81%-1.83%;

PAF—=FERERERSBINT, 1 BEH, ERAITEEMRE 1.90%-1.91%, AAA KIRKENBIRAITE 1.94%; 2-3 BEIHE, ERAXITEE
BAZTE 1.93%-1.935%, AAA KIAREEEMAIE 1.95%-1.955%; BIF"FEZHI, ERXITEEMRE 1.93%-1.945%, AAA XIRKEEER
RHE 1.965%-1.97%,; BF=FEFHI, BENUNIIGEIKR, ERKITEEMRZE 1.93%-1.945%, AAA RIFKEEEMZE 1.97%-1.98%,

(Henry Chen)

fff: NCD Z{Rp3zUTaE=E

R

AAA
1.8 1.935 1.94 1.94 1.94
(Eh)
IR (%)

AAA
1.82 1.94 1.965 1.97 1.98

(FFEHR)

AAA

(EA)
SrERIT3ENIER (BP)

AAA
0.5 0.5 0.5 0 1

(FFERR)

B sErems

IBRESIRETE: SOENISTRHEDHRENE O/N SRS, ERGHR 2W-3W 196, 8EEE3M A, BEKE: O/N REmERg
B, SROSLRTEMRTA, 518 4.84%-4.86%; W BLAIERIE 4.88%-4.91%, RIAMAES; 2W Fi3cEELE 4.90%, BH 2W-3W 554&

4.95%-5.00%, BRI AITRALEAMR, 1M FEKIR 5.00%-5.05%, IREXER; 3M DEFKIR 5.05%MIT, MEZEH 5.05%; 6M 7£ 4.82%FF

/

53\5‘2 2 EHIEE_1:$ 9M 1Yx*ﬁl%l%o

IRREEOWhE: S RERSETRIWHZRESE, R,

ErfFRhE: SARRETEFREDZIRNER, EXMNAIT.

BN ERIRETIR: S REIINETIRETIZ RN O/N-1W 9%, 2W-1M &R, 3M-6M 19, I8FEEEIM A, BiREE: O/NE
KiR 4.84%-4.86%, XBHALRS; 1W SZE1E 4.88%-4.91%, AHFFEE 4.90%-4.91%; VE 2W BINEKTE 4.90%-4.91%, HARTERE
4.91%;: 1M FT3K7E 5.02%-5.04%, 3ZHS1E 5.03%$T; 3M SEE7E 4.98%-5.02%, IFEIFTELASIE 5.01%; 6M BAANERFTELE 4.80%-4.83%,

£ 4.82%EBHD 4%, IM SLEHR 4.50%-4.55%, LRSS, 1Y XULXIEF 4.65%/4.62%, 32zimk. (Kiki Huang)

BRI BIFETHIGETINR T
O/N 4.84 4.86
1w 4.88 4.92

™M 5.00 5.05



3M 5.00 5.08
6M 4.80 4.85

1Y 4.60 4.70

By : RSP DM EEIRIFENTS

UsD 4.92 5.03 5.03 4.83 4.55

GBP 4.94 5.02 4.96 4.98 5.01
EUR 3.44 3.49 3.52 3.46 342
AUD 446 4.52 4.56 4.62 4.63
YEN 0.11 0.10 0.20 0.50 0.55
CNH 2.00 2.00 2.10 2.10 2.10
HKD 4.40 4.20 4.20 4.10 4.00

3/ Lily Ye, Mingjia Wang, Henry Chen, Kiki Huang



