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Shanghai CFETS-NEX lnternational Maney Breking

[2024-08-30]
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BAR, BREWERSTWIIMUNEIT (#1E17: 00) :

DROO1 DROO7 DRO14

TIALF]ER (%) 1.5322 1.6997 1.7888
Tk kg (BP) 1.86 6.87 -7.35

TR N I I N I N B

IBO (%) 1.6030  1.7134 | 1.8540 = 1.9300 @ 2.0076 @ 2.1000 2. 2035 2.0500 = 2.4500 2. 4000

Bek(BP) | 2.48 187 | -15.91 - -2.05 = 18.41 5.53 - - 10. 00
[AFIHRE] FERIT: SHEIT 3011270 7 REBPEIWEIE, FIrFIZA 1.70%, SEFFF. ESBE 3793 1270 7 REAZEWEIE, =H
SCEN&[E1% 3492 {Z7T.

RE, PERITEHT 14018 {Z7Ti#EIMEF] 3000 12 MLF #(F, EAXRFEE 11978 {Z7Ti#RIMEIRE, ANESLIFRIN 5040 1Z27T.

SHESEEBMEN, FFEATEIRBERR, IEFRE/RITE ofr £ 1.90%-1.95%, AT 1.88%-1.90% XA, 7 FTIRFIZEEF 1.80%(
B, HFRIE 1.85%Mfa, 14 K ofr £ 1.86%-1.88% X (8], FEEASEAERF R, FRBEIFFER ofr £ 1.70%iir, 1HFEIIIE 1.80%MTif.
EREBINEN, RRIFRREEMAZE 1.60%E, BFEEHIZE 1.75%,

SHEXRNEEHIBEISE: 47-47-48-45

FEhin

HETH5~=30%, 8 H30HE 30 REAWFRELRTT, LFRAITEN 60312, 9 B 2 BEE 40 RERIHIAT, itRIAITERN 337.912Z.
SH—RFER 1M HRINERSHRISATFREIE, IREX.

BiRkE:

M E%1T: 1.70%-1.80%, AAAIEKE: 1.80%-1.85%;

3M ERRIT: 1.82%-1.86% (EPHERRKAITIE 1.85%-1.86%\ESEHH) , AAAKE: 1.86%-1.88%;

6M ERZ1T: 1.90%, AAARKE: 1.97%-2.02%;

OM ERRIT: 1.92%, AAAIEKRE: 1.98%-2.05%;

1Y EiIT: 1.93%-1.95%, AAAIAKRES: 1.99%-2.05%; (Brain Zhang)

Bff: ERR/KTT NCD —HifnFI=

FEESR BRI (%) 191 1.9
SERMBERIE (%) 180 186 190 b b

E%IE (BP) 0 4 -1 0 0



“REFRRZhE: #ERE, Bei—I1FH, SHERKXTSHRARZK@RERSHNT: MBS T, RIFEATTE Sbp = 1.70%}5
E; 3MBETT, FREAITLITRES 1.88%, FHETT, RIFATTL 1.5bp = 1.85%pfifr; 6M 2T, T7£9 1.5bp = 1.955%}H
UL, 9M BE/IMETT, KITERMI 1.965%, ERREFAZ 1.97%, FaLiTR%E T, RIFATTL 2bp = 1.96%kMix; 1Y EEAITEF
P32 1.98%/a ™7, FREBBLIT, BTTEPRKE 1.97%, BEIHETITE 1.96%, RIFATTY 2.5bp = 1.96%MiiL. BIKE ,

9 BEIEA, ERRAKITEEMIRE 1.60%-1.70%, AAA XIREEEMIIE 1.75%;

MUZ=EEEE, BRIWERIRER, ERRKITEZEMRE 1.85%-1.88%, AAA KIEREEEMRE 1.87%-1.89%;
BFE—Z=EFMERS A, 1 BEH, ERKITEZENRRE 1.93%-1.95%, AAA RIKREMBIRLIZTE 1.97%;

2-3 BEIHY, ERKITEERRE 1.95%-1.965%, AAA KA BIRETE 1.98%;

BAF"FEEIH, BRNWOIDER, ERAITEEMRE 1.965%-1.975%, AAA KIREEEMIZE 2.00%-2.01%;

BHEE 7-8 BEIHE, BENWGRIGTEER, ERRAITEERIE 1.965%-1.98%, AAA KIFAREFERMIE 2.01%-2.03%. (Qi Zhang)

Bif: NCD ZZRpl3chiaa=e

R

AAA
1.7 1.85 1.955 1.96 1.965
(ER)
HBINTEEE (%)

AAA
1.75 1.88 1.98 2 2.01
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B sErEss

IBRESIREDG: SHEENSTREDDRNEER O/N 59%{w, TW-1M B, 3M REAEERENKR/D, RFERE M N, Bk
Z&: BB O/N BEMEHN, Mt iMtERSE, MIAITF 5.40%-545%; 1W LR 5.43%-5.46%, 7E 5.45%-5.46%X[a/DE3IE; 2W b

BTERIR 5.46%-5.47%, XGRS, 1M &R 5.43%-5.48%, SHRIERIAN; 3M 7E 540% BT, 6M-1Y SREX.
BRNESEWRHT: ©OENETENHERIEIERE, KR,
EnGEn: SHENETEERHRABEY, XL

BhERIRETHID: SHENSSTIRMETISREME O/NRE, TWISE, 2W HL, 1M REALEPKERERSERL, [RFEEXTIMA. B
k& O/N BESLEFUKIRINKES, IR 5.37%-5.42%; BEH 1W SLERTE 5.43%-5.46%, FREZTE 5.43%-5.45%, LETHER 1W iR
5.39%-5.42%; 2W M BIBINTEKIR 5.45%-5.46%, HHETE 5.47%Mhk, IR 1M BKAELTF 5.46%-5.49%, RIRAITF 5.48%-5.49%; 3M >
BFKHR 5.30%-5.35%, SEEMER,; 6M BAIANFEKIE 5.08%-5.17%, WFEIMIATE 5.17%MHAERD KR ; IM DEFKIR 4.95%, HRREE; 1YW

JOTE 4.85%-5.00%/4.85%-4.92%, 1E 4.85% /D834, (Kiki Huang)

IRRIMBIFfETHIGETINR T
I L

O/N 5.40 5.47

1w 5.43 5.48

1M 5.45 5.48

3M 5.40 5.55

6M 5.40 5.50

1Y 5.25 5.35

By : RSP EBRIFENTS
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usb 543 5.48 5.35 5.15 4.90
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X/ Angi Zhang, Wendy Zhu, Qi Zhang, Kiki Huang, Yu Qiu
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