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Shanghai CFETS-NEX lntermnational Maney Breking

[2024-05-30]

B A=mEmENeD

&mthis

AR, BHREEERSTIIMUNEIT (&1E17: 00) :

IRFIZE (%) 1.7318 1.9177 1.9078 1.9500

JkEkig (BP) -11.32 0.27 -4.93

IBO (%) 1.8041 1.8680 1.9310 2.3100 2.0022 2.0886 2.3300 2.5000
JkEkiE (BP) -8.41 -0.11 -0.89 13.73 -9.78 -21.24 -17.00

[AFFHI7] S R#H{T 2600 Z7T 7 REBHEIMIRIE, FIRFIZRA 1.80%, SitanEFE. RSHE 2025t 7 REGEEMEHEE, 25 HSCILSR
2580 1Z7T. S HRASEEBRER. RRIFRBRIARRMIEIM, BERREMAIE) 1.95%ME, PRI 1.88%-1.90%XE, ¥R ofr i
TAE 1.95%-1.97%, FEEEBEMR. FREEENSE, IHRIBRIEITE 1.83%Mir, HFIZEE ofr [ 1.70%UE, REFFERIMRE 1.65 %,
IFERRERE 1.78%, HEFETEIMEEWER. (Lily Ye)

SHREEBEEE: 49-44-41-40

FHhis

HETFT5/<30%, 58 30H851 REWFRERTT, XIfRA1TE 28412, 5 A 31 BEHA 80 RFRITIIRIT, iHRIAITEN 911812,
SH—RFR2MRYNTIFRZIE, £XRBE—RK.

BXE:

TMEBRIT: 1.82%, AAAYEKRES: 1.85%-1.90% (MNBUMLKETE 1.87%. 1.90%UBELVEEE) ;
3M ERR1T: 1.88%, AAAIRKRES: 1.91%-1.96% (EBOBKRAITE 1.94% I BEHE) ;

6M ERR1T: 1.94%, AAAIEKRE: 1.96%-2.05% (EBOBRATTE 1.98%-2.04% I BHEHEE) ;

OM ERRIT: 2.04%, AAAIRKRE: 2.08%-2.19% (MNBIAKRTE 2. 14%NEERE) ;

1Y EfR1T: 2.06%-2.08% (FOERRAITIE 2.06%-2.07%EEEE) . AAALKE: 2.08%-2.20% (BRDIKESTE 2.13%-2.16 %\ EBS

£) (Brian Zhang)

Bff: ERR/KTT NCD —HifnFI=

ERSMEERE (%)

SHANEESTIZE (%) 1.82 1.88 1.94 2.04 2.07

BkEkiE (BP) 7 0 -1 W) 1



SHEHARMAIWERRIEHIER, BAREN T T, 82EWE, "M T4 1bp £ 1.80%, 3M T4 1bp £ 1.92%, 6M EXRFFFEE

1.97%, 9M T4T#50.5bp & 2.07%, 1Y 4341 1.5bp &= 2.075%.,

BiiskE, 6 BRI, ERATEERRE 1.70%-1.81%, AAA KIRREEERRIE 1.82%-1.85%; =Z=EH, SSEHWIIGERK, ERK
TEERNRIE 1.90%-1.93%, AAA KIRREFEMRIE 1.93%-1.94%; NEEZIE, SRNWIIGERK, ERXITEERIE 1.96%-1.97%,
AAA IR EZERAIE 1.99%-2.01%; BBF—FEEHE, SENWIIEIR, 1 BEHA, ERAKITEEMRE 2.01%-2.05%; 2-3 BEIHE, EiR
KATEBRLIITE 2.055%-2.075%, AAA IR TEERRIE 2.09%-2.10%; BIE 4-5 BEIEE, SEMEIIEER, ERRAITEERIIE 2.06%-

2.09%, AAA KIEREFEERIE 2.10%-2.12%. (Qi Zhang)

Bi: NCD ZZRpy3iiaase

VTR

AAA
(Eli%)
AAA
(IEERR)
AAA
S EU3ERIRTER (=2159)
(BP) AAA
(IEERR)

1.80 1.92 1.97 2.07 2.075

BN (%)
1.80 1.94 2.00 2.08 2.10

B sarEms

IBRESIREDS: SHENETRETDRMMERERRE, TW SRS, 2W R EHKEIRSE, REPEISH, BFKE: O/NE
RIE 5.40%-5.43%, XEHASHE: T/N LM, NHEEDE 5.55%-5.60%, 33T ELE 5.58%-5.60%; 1W BAINERIRIE 5.55%-5.62%, X|a)A
BR3AZ; 2W SLEIRTE 5.60%-5.65%, eI/, £ 5.60%EB0RAS; 1S FERTE 5.60%-5.70%, H451E 5.60%-5.75%, BXA{E 5.60%-5.68%; 3S.

65 FBRTE 5.75%F0 5.80%, AR, MESEWR; 9S. 1V SLAHRTE 5.85%F15.85%-5.90%, HUAEIR, SHEX.
IBRESENHE: ©BENESTENGH RIS, R,
BRELFEBT: ©BERNETRETREEE, SRRNET,

IBSbERIFIETIG: S REIETIRETIHTEMRER-1W (RS, 2W 196, 1SR, 3S-6S MR, 9S-1Y BAYE, IR-EHE IS K.
BRRE: O/N FKTE 5.37%-5.40%, IREXEA, MANMRIEE LK, 1W LRIRTE 5.41%-5.50%, AEAMEBER 1W 3287 5.41%70
5.50%; 2W RENFESKIRIE 5.48%-5.50%, BREIME 5.50%; 1S LM, FHIRA 5.50%-5.60%, STHGFEE 5.55%-5.60%; 3S. 6SBINFERS
BITE 5.64%-5.69%%( 5.62%-5.69%, 35 BIFE 5.65%-5.66%F0 5.65%-5.69%; 9S FTSRTE 5.65%-5.69%, LR/, BRETE; 1Y BKE

5.60%-5.65%, HHAHEMR, IFEITHIHMAITE 5.62%MHk, (Kiki Huang)

RSN HIFETHIGSETIR NS

O/N 5.40 5.45
1w 5.55 5.60
™M 5.60 5.65
3M 5.70 5.75
6M 5.75 5.85
1Y 5.80 5.95

B: RGPS HHERARIFHENTE

@ [ w s s ]
uUsD 5.50 5.60 5.69 5.69 5.70

GBP 5.21 5.40 5.42 5.41 5.34
EUR 4.05 4.00 3.95 3.85 3.80
AUD 4.43 4.52 4.59 4.68 4.74
YEN 0.01 0.03 0.10 0.22 0.40
CNH 2.15 2.40 2.60 2.70 2.85

HKD 4.30 4.50 4.70 4.80 4.80



X / Lily Ye, Brain Zhang, Qi Zhang, Kiki Huang



