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Shanghai CFETS-NEX lnternational Maney Breking

[2024-08-29]
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R, BHREEERSTWIIMUNEIT (#1E17: 00) :

DROO1 DROO7 DRO14 DR0O21 DRO2M DRO4M

TR (%) 1.5136 1.6310 1.8623 1.9000 1.9855 1.9500

5k kg (BP) -0.82 -14.98 -3.64 -5.00

I I N O R R N

1BO (%) 1.5782 | 1.6947 2.0131 2. 0281 1.9159 2.1482 2.3000
Tk ik (BP) 0.23 —6. 66 19.01 -3.02 -7.77 9. 36 29. 44

[(RFFi7ERE] PERT: SHBT 1509 (27T 7 REBEEWERIE, FinflEi 1.70%, SitaiFr. ESHE®E 3593 {27t 7 REFFRIWEIHER, =

HsCH#EIE 2084 (27T,

SHESEEBMREN., FHEATERBIHIW:, IEFZIRRITE ofr £ 1.75%, EFRHARE 1.70%-1.75%X (8, EH 4 AT 1.90%6 8, 1%
SEER, 7 FIRFREEE 1.82% B, IIFEITE 1.85%-1.88%X 8], 14 K ofr £ 1.88%-1.90% X8, FEERSHEUEE RN, FRRIFFR ofr 7
1.55%F0tT, IMFERMIE 1.73%-1.75% X8, EEBATEN, RERIFFZRRRARE] 1.50%VE, BEFERHZE 1.70%.

SHEXNEEHIBEISE: 46-47-46-44

FEhin

BETF 52309, 8 29 BE 71 REWEFERKT, LRA{TEN 1102712, 8 B 30 BBA 35 REEITHIAIT, HRIKLITEN 98.912.
SH—RZER M, 6M HRRINELRZHARISATIEREIHE, IREX.

BikkE:

M ER%1T: 1.70%-1.80%, AAAIEKE: 1.80%-1.84%;

3M ERR1T: 1.82%, AAARKRE: 1.85%-1.88%;

6M EBZ1T: 1.90%-191%, AAARKE: 1.95%-2.02%;

OM ER&IT: 1.92%, AAAIKE: 1.96%-2.05%;

1Y EiRIT: 1.93%-1.95%, AAAIKRET: 1.98%-2.05% (BB KRET1TE 2.01%-2.03%{UEBEHEE) ; (Brain Zhang)

Bff: ERR/KTT NCD —HifnFI=

ERSNMRESTIE (%) 1.97 1.97
SERMBERIE (%) 180 182 Lol b b
BkEXIE (BP) 10 -1 -6 5 2

“RFRERZLE: BEWE, RE—IFR, SAERAITSHRMEERERSFNT: SAREERNR, BT, PREELITE

#, IMSETEL, BEATITA 3bp & 1.75%MHE; 3M BIEEEN, BETT4 0.5bp = 1.865%KHiE; 6M FEiEKEN, 1727 0.5bp & 1.97%H



T OM SRR EfT, £174£90.5bp Z 1.98%fir; 1Y BEETE L, KITREWN 1.97%MZMEER 7T, FRRIEBEANSTE, FE5E
1.9725%-1.975%XBREMIE, fEdEE 1T, KWIEH L1749 1op = 1.985%ME, BIAKE

9 BRIHE, ERRAITERRMAIIE 1.70%-1.75%, AAA KIKREEERIE 1.75%-1.80%;

MUZEEFIEE, , ERAITEERIE 1.86%-1.88%, AAA AR TERRIE 1.88%-1.90%;

BFE—Z=EEIH,

1 BRER, ERAITEERIE 1.94%-1.96%, AAA KIEKEEEMRIIE 1.97%-2.00%;

2-3 BEIEE, ERRAITEERAIE 1.95%-1.97%, AAA KK EERAIE 1.99%-2.00%;

IBE_FERIH, SENERIGER, ERAITEEMAIE 1.9625%-1.98%, AAA AIKREFEERRIE 2.00%-2.02%;

BE4E 7-8 BEIEA, SEWIGISER, ERRAITEERRE 1.9625%-1.985%, AAA AIKREEERITE 2.01%-2.02%, (Qi Zhang)

Bif: NCD ZZRpl3chiaa=e

VPR

AAA
1.75 1.865 1.97 1.98 1.985
(ER)
HBINTEEE (%)

AAA
1.8 1.9 2 2.01 2.025

(AFER)

AAA

(Eh)
SHeEE#R3ERIYIER (BP)

AAA
-1.5 1 1 -1 -0.5

(FFEHR)

B sErEms

IBERsERIRETG: SHERSSTRETZRNE O/N H, BB T/NRE, 1TW IS, 2W-1M I9EwNR, 3M RUAEKERERRD, X%
FEEIMA, BikkE: O/NANAITF 5.33%-5.35%; B T/N EXMFRHARCK, IRTE 5.44%-5.46%, XENZE,; BA 1W &R
5.45%-5.50%, AIZ1E 5.47%-5.50%, LETFHRE 1W L1 5.43%-5.45%, 338 2W DEFREDIR 5.47%, SEEWR; 1M BIAEK

iR 5.45%-5.48%, AT 5.47%-5.50%, 3TUKEEFE 5.47%-5.48%; 3M-1Y 3QEX.
BRXELEHE: < HERSSTRWHZREEIERE, T/N BATE 5.45%.
EnFRbE: SHRERETEFRMIZRAER, ELKRIT.

ISP ERIRIETIR: S HBINETIRETZREME O/N 196, B T/N-TW 9E(RE, 2W-1M 1915, 3M-1Y &R, REEE6M K,
B{REE: O/N THEEIE 5.33%-5.35%; B T/N SLH7E 5.35%-5.40%, L), BA 1W LERE, BRI 5.40%-5.45%, HHETE 5.45%-
5.46%, 1 5.45%EPOAT; 2W BINEKRIR 5.45%-5.47%, AR, 1M BRAITF 5.47%-5.49%, XEWAKLEE; 3M DEBEKIR 5.37%-
5.38%, WD, 6M BINERFE 5.05%-5.15%, 3TBTE 5.10%-5.13%X[E; IM LR 4.80%-4.95%, FRATEEE; 1Y IRMREKN, WEHTE

4.88%-5.00%/4.85%-4.92%, UTEIR3Z1E 4.88%-4.91%, (Kiki Huang)

IRRIMBIFfETHIGETINR T
I L

O/N 5.34 5.37

1w 5.43 5.48

1M 5.45 5.52

3M 5.45 5.55

6M 5.40 5.50

1Y 5.25 5.35

By : RSP EBRIFENTS
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X/ Angi Zhang, Wendy Zhu, Qi Zhang, Kiki Huang, Yu Qiu
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