2 BT
RITEIRM™HIZ

ERREFYY

G NEX LEamsmee

Shanghai CFETS-NEX lnternational Maney Breking

[2024-04-10]

B A=mEmsNe

&mthis

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

DR0O01 DR007 DR014 DR021 DR1M

IRFIZE (%) 1.7176 1.8388 1.8728 1.8632

JkiktE (BP) -0.15 1.05 1.19 -0.77 -3.92

IBO (%) 1.8023 2.0761 2.0932 2.0176 2.258 2.35 2.5098 2.15 2.66 2.7075
BKEkiE (BP) 1.08 0.04 16.39 -9.04 15.15 0.73 9.4 -55.67 30 -4.25

[AFFHE] S B#HT 20 {Z7T 7 REBERIMEIE, PIRFIZEA 1.80%, SittaET. BASHSE 20 {27t 7 REBEEMEEE, HHTMERIE
[E7E.

SHRASTEERELTINSS. BICEE. BEAEXT, BRTROTTRERER TR, FRIZRRRAEINNEII +15bp fiix, RERiRE
BARYRSTENI +15bp i1, 7d IRFIZRARTE 1.90%, IMSFERACIE 2.0%, SHRASMHERE, BT KREEIHRE, AFAHFRER, &2
EREEENSE, BEMRMNERHNTT, FZRRBRAIMIEINN +10bp (&, HFRERBEMRE 1.85%-1.90%. 7d HFER{ERAAKAL 1.90%-
1.95%. Fia, BEMANBELTEINEE, RRIRFEMAITE 1.85%-1.90%X(E, IBFIZMAT 1.85%-1.75%, 7d HFEE 1.90%. FERRE,
IRFERRRRMNAE 1.85%, FIRBREEAE 1.70%, BLSEEFFNSHEZE. (George Shang)

SHEXNEEHIBEISE: 44-45-45-45

FEmhin
HETF 52309, 4810 BE 183 RENEFERATT, SEr&k{TE 2066.612, 4 B 11 BIEE 106 REFRITHIATT, HRIATEN 74212,
—RFRELHE, SH—KFER 3m, em INIAREHRINE, SZRHARF AR,
BirkE,
™M ERR4T: 1.85%, AAAIEKRES: 1.96%-2.00% (MNBUEESTE 1.99% M BEKKLF) ;

3M ERAT: 1.95%-2.00% (MBURRHHITE 2.00% (I EFKREF) , AAAKE: 2.03%-2.08% (BRI 2.03%. 2.05%. 2.06%.

207T%NEREE) ;
6M ERS(T: 2.05%, AAAIEKRES: 2.08%-2.13% (ZFMRASTE 2.08%BEEEFE) ;
OM ERRTT: 2.10%-2.12%, AAAIRE: 2.14%-2.20%:

1Y Ei1T: 2.13%-2.15%, AAARKRE: 2.18%-2.28% (BRDIAKETE 2.23%., 2.24%. 2.26%\EFEERYF) . (Brian Zhang)



Bff: ERR/KTT NCD —Eif{fFI=

FERIMRSFE (%)
SHENERSFE (%) 1.85 2.00 2.05 2.12 2.15

BkixiE (BP) ° ° * 2 *

“HfFEnHE, SHIHRARKGEFRIFAREERND, S8EBE, TM T4 1bp £ 1.95%, 3M EXGFEE 2.03%, 6M EAFEE

2.07%, 9IM T34 1bp & 2.155%, 1Y L1349 0.5bp &= 2.1675%.

BiAkE: 4 BEH, EEXLENRITNES, ERXITR AAA KIBREEEME 1.83%-1.90%; 5-6 BEIH, HRENWORIGER, ERX
ITEZNRIE 1.92%-1.96%, AAA RIREEEMRZIE 1.96%-1.98%; =ZFFEZH, BEIWIRIRREER, ERRAITEZNIRE 2.00%-2.03%,
AAA RIFARFEEEPLIZE 2.04%-2.06%; TUZERIHE, SENWIRIRRNIER, ERAITERMIRE 2.06%-2.07%, AAA KRB EBRMAE
2.09%-2.10%; BAF—ZFEZIE, FENTRIGER, ERAITEZERRE 2.15%-2.175%, AAA KIKREEEMRE 2.18%-2.20%; BHF 4 BE|
HY, SEVNIAISER, ERAITEERE 2.16%-2.1775%, AAA KIRKREEERAIE 2.20%FHE. (Qi Zhang)

Bif: NCD ZZRpy3iiaa=e

‘ VER ‘ ™ ‘ 3M ‘ 6M ‘ oM } 1Y
AAA
1.95 2.03 2.07 2.155 2.1675
(ER%)
BITUIERER (%)
AAA
1.97 2.03 2.08 2.18 2.20
(FEERR)
AAA
-1 0 0 -1 0.5
SR ERERIXIEE (ER%)
(BP) AAA
-1 -1 -2 -1 0
(FEERR)

B smEwEms

IBRESIFETG: SHERSSTRETDRNERE&IYE, TWIISERE, 2W 5%, 1S{wRE, 3SI9EmE, 6S-9S fwia, 1Y 159, Rk
hfE 3S . BIRKE: O/N FKREFTE 5.42%-5.45%, IGEXEN; TW BINEKTE 5.48%-5.55%, 3G FEIE 5.54%-5.55%; 2W FEKE
5.55%-5.62%, 33 FEELE 5.58%-5.62%; 1S LR, RIE 5.60%-5.72%, XENHAS; 3S EKIRIE 5.70%-5.75%, 33GEEE 5.70%; 1Y

STAHE 5.65%-5.75%, SERRD, SHREX.
IBRESEMEE: 0BRSS TOEHATEIEE, KR,
BRESFEEE: SRBNSTERERRNE., SRR,

IRrERIRET: SHEISSTIRETIZRNMER®R-1W 196 R, 2W (mef), 1S-2S 159, 3S 19%win, 6S RUAEKEARIRIY, RietkE
h7E 3S N, BiRkE: O/N ERIBIE 5.33%-5.37%, 3SREER 5.35%-5.37%; 1TW BAINERIE 5.40%-5.42%, NEISERRIE 5.40%, FAEMR;
1S ETREEFE 5.55%, AR ; 2S SLEBIRTE 5.55%-5.62%, 3THRFE 5.62%; 3S. 6S FEKDBBRIE 5.60%-5.68%F 5.62%-5.70%, 3S FRAFE

5.68%ftir, 6S PRISERIRHE 5.70%; 1Y TESLERIE 5.70%, LERIHRTE 5.68%, KigidEK. (Kiki Huang)



RPN HIFfETHIAETIR NS

O/N 5.42 5.45
1w 5.50 5.55
™M 5.65 5.70
3M 5.70 5.75
6M 5.75 5.80
1Y 5.80 5.90

B: IRSbSHHEHRIFENTE

I N I I I
UsD 5.42 5.58 5.68 5.66 5.60

GBP 5.18 5.32 5.38 5.37 5.20
EUR 4.00 4.10 4.16 4.08 3.80
AUD 4.38 4.48 4.60 4.66 4.63
YEN 0.03 0.10 0.15 0.23 0.20
CNH 4.55 4.15 3.65 3.25 2.95
HKD 3.90 4.10 4.50 4.60 4.70
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X / George Shang, Brian Zhang, Qi Zhang, Kiki Huang, Yu Qiu

2.34~1.80

2.40~ 1.80
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2.56~ 2.35

2.60™ 2.30
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1.84~1.50

1.90~ 1.50

1.95~1.85

2.06™ 2.00

2.10~1.95

2.23~2.05
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2.90~2.70

3.00~2.75

3.30~2.90



