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Shanghai CFETS-NEX lnternational Maney Breking

[2024-10-17]
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R, BHREEERSTWIIMUNEIT (#1E17: 00) :

IALFIZE (%) 1.4278 1.6093 1.8108 1.9311 1.8664
kikiE(BP) -4.28 -2.74 -3.45 1.91 -10.53

R ON | W | W W | M M | M ] M| o
IBO(%) 1.5156  1.8373  1.9249 1.9000 2.0664 1.9358  2.0148 2.0200 2.1000
HKER(BP) -3.65 | -1.65 1.13 500 -049 -13.15  -13.26 -- 5.00

FESRT: SBE#E{T 1326 {270 7 KEBFEIMWERIE, PirflZ=l 1.50%, StaiEE. 84 1500 5t 7 REBFERMWEIEE, MESCINEETE 174
127z,

SHESEEMRRL. FEXITERBIHEIANR, FIERBRITE ofr 7£+15, IEFIZRIBRALIZTE 1.85%-1.90%X (8. 7 XIFRFE ofr 1.90%,
[ETRTETE 1.85-1.90% X [AIAL3E, IRFIZRER(RAIZE] 1.80% &, 14 K ofr £ 1.90%-1.92%X 8, FRBEEmUEF WL, IEFIZRIBRALIIE 1.78%-

1.80%[X8), 7 X ofr 7£ 1.90%pfir, RN, RAIRFIZERRMIIE 1.50%E, HEFEREMRZE 1.75%.
SHEXNEEHBAEISE: 50-48-47-50 (Lily Ye)

FEhin

BETF 52304, 10817 B 130 RRNERET, SRAFEN 1163212, 10 B 18 QA 157 RESHIES, HUIETEN
1997.1 12,

SH—RFRSHRIIATIEERE, 3RRNER.

BickE:

M ERRIT: 1.70%-1.75% (MBIKITE 1.75%NEEEE) , AAATKE: 1.80%-1.86% (EBDIEEITE 1.84%-1.85%\EEH) ;
3M ERRIT: 1.80%-1.89% (BOERITE 1.89%UEBEE) , AAATKRE: 1.92%-1.98% (BRI 1.97 % ERHE) .

6M ERIT: 1.90%-1.94% (FDAKITIE 1.94%UEFERIE) . AAAKE: 1.95%-2.03% (ERDIRETTHE 1.97%-2.03 % EHEEIE,

EDIRRFEIITIE 1.97%-2.00%(UEEH) ;

IM EBRAT: 1.88%-1.94% (BPDERRITE 1.94%UEBEE) , AAAIKRE: 1.94%-2.05% (PBIKETTE 2.00%MESH, MBIREITE

2.05%UEBEE) ;

1Y EBAT: 1.92%-1.94% (B ERAITE 1.94%MNEFREIE) , AAABKRE: 1.94%-2.05% (EBDIARRTTIE 1.99%-2.03% M ESH

FKREGF) 5 (Mingjia Wang)



Bff: ERR/KTT NCD —Eif{fFI=

FERBAN=RSFE (%) 1.93
SHENESFHE (%) 1.75 1.89 1.94 1.94 1.94

B8 (BP) 2 2 0 1 1
T REFRRZHMHE:

SHERERER, PRIIRMARZNEERTEZEN MMTESE. HP M BREZRKIE 1.80, F¥HEH,; 3M ERBZKE 1.90, BRIFATTA
Tbp; 6M ERRBEZRUIE 1.9425, BRIEETT£Y 0.75bp; IM ERRBEZITE 1.9425, WIEEHTT£0.5bp; 1Y ERBRWIE 1.94, BRIEHTTH
0.75bp, 1Y 5 9M #82-0.25bp, IM 5 6M 482 Obp, 6M 55 3M 182 4.25bp, 3M I TM 482 10bp, 1Y-1M HiLERIZEH 14bp, RAEAZSRE

0.75bp, 1Y-3M BIZFIZE /9 4bp, BAEEZSE 0.25bp,

MERAARTT, TFEERKETENIE 2.0975 £4. SAFRNNmERXERAE, —FROBIAITERRSE 1.9375-1.9475 X[EK
o], BE/METT, WEMAZE 1.935-1.94, LEBERYF. SH—REFRSHRYANTIFAZIE, BARSERET, 1.94 XKITEREFERBIKE,
BARENAER T REFERITRR, E—RFRRAMRIFRERITNE, MHFRKEETTTEER. (Casper Song)

Bif: NCD ZZRp3ciaa=e

R
AAA
1.8 1.9 1.9425 1.9425 1.94
(=)
IS (%)
AAA
1.84 1.925 1.97 1.985 1.98
(IR
AAA
0 -1 -0.75 -0.5 -0.75
(EIRR)
SR ETIE (BP)
AAA
3 0 0 1.5 0
(IR

B @R

IBRESIRETG: SHERNETIRETDZRENE O/N-1W 9E{RNR, BA 2W-3W 1591, EREREXKRD, IRFEEIM K, Bk
E: O/N B, 3518 4.83%-4.86%; 1W BINERE 4.88%-4.90%, XEIAMKE; FEH 2W ST ERE 4.92%, BH 2W-3W {45
RERIEZ, RAITF 4.95%-5.00%X[8); 1M F3Z&EH 5.05%; 3M F3K1E 5.00%p$ix, 6M & 4.55%-4.60%, a5 ; 1Y £ 4.60%EpH 3

5538
IRREEOWhE: S RERSETRIWHZRESE, K.
EnfFahE: SARAETFENZIEHERA 3ME4.95%-5.00%, EREEIE.

RSN REIRETIS: SBEIISSTRETZRANE 1M RLARSERL, 3M & 6M 156, HRFRE MW, BiIskE: O/N Tk 4.82%-
4.86%, XBAMA; 1W SZETE 4.85%-4.90%, TREELE 4.90%; 2W DEIEIR 4.94%-4.95%, FRETE 4.94%; 1M SUHTE 5.02%-
5.04%/4.95%-5.00%, 3SR ; 3M LR 4.95%-5.03%, WEMIAMATE 5.00%-5.03%; 6M BENTERIR 4.75%-4.83%, HATE 4.82%-

4.83%, &EK; 1Y BUHTE 4.48%-4.60%/4.48%-4.62 %45 X8, UTEM3A3sIRTE 4.48%pfFik. (Kiki Huang)

IRRIMBIFfETHIGETINR T
I L

O/N 4.84 4.87

1w 4.88 4.91

1™ 5.00 5.05

3M 5.00 5.08

6M 4.80 4.85

1Y 4.60 4.70



By : TSP DM EEIRIFENTS

UsD 4.92 5.01 5.02 4.80 4.52

GBP 4.92 4.99 4.96 498 4.82
EUR 345 3.49 3.51 3.46 3.41
AUD 448 4.52 4.56 4.62 4,53
YEN 0.11 0.10 0.20 0.45 0.58
CNH 1.55 2.25 2.25 2.25 2.25
HKD 4.20 4.20 4.20 4.10 3.95

3/ Lily Ye, Mingjia Wang, Casper Song, Kiki Huang



