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Shanghai CFETS-NEX lnternational Maney Breking

[2024-04-23]

B A=mEmsNco

&mthis

, FRNEIEER SIS0 T (Blk 17: 00) :

IRFIZE (%) 1.7937 1.8324 1.9570 1.9406 1.8575 1.9000

kg (BP) 1.26 -0.27 1.32 -0.72 -9.54

IBO (%) 1.8659 2.1273 2.0520 2.0267 2.1649 2.1000 2.4303 2.9000 2.0450 2.8307
JkEkiE (BP) 1.42 10.97 6.93 3.36 -9.08 -35.90 -19.22 - -36.13 -10.50

[RFFH7#EE] PERITSBEFFRE 20 27T 7 REBEEWERE, ESHE 20 27T 7 REBFERIWRER, JHLMTRNEFRE.

SHESHBEARYE., BAKE:. BEEXTERESDRE, BITRE, IFREYE. FRRIRFIZ 1.90%- 101 +10bps k32, IHFRERE
1.91%ZNMY+10bps FiAZ, 7d FRATE/D, PFEASFIRIEIE 1.95%, 14 KEEBIRRIZR 1.95%-2.00%M3, M7 1.98%-2.00%HK58, S
2.00%pk32. BEfEREL ofr ), PRAIRFIZRIFE 1.93%-1.95%mM32., FEREHIELHIESE, BRFIZIM-1.90%mMZ, #HFREA 1.90%-
1.95%m%32. |mARERKRIRFIZRRTMRZE 1.85%, MFRENMIIE 1.85%, BIMREBYERIAZERE. (Angi Zhang)

SHREEBESE: 49-51-49-46

FEhis

HETF 52309, 482386 157 REIERETT, LIRR1TE 18044172, 4 B 24 BEE 153 RERITKIETT, itRIATEN 2163.2
1Z.

SH—RFER 1m F Im INATEAREE, THRNEEBASIRENER.

BifskE:

TM ER#T: 1.70%, AAAIRKRES: 1.78%-1.85% (MBIEESTE 1.82%NEEHE) ;

3M ERB1T: 1.85%-1.88% (ZBOAITIE 1.88%MBEEEL) , AAAKEKET: 1.91%-1.96% (SZEURKREIIE 1.92%-1.95%(IBEH#) ;
6M ERR1T: 1.90%, AAAIRKRAE: 1.93%-2.03% (EBOIRKETE 1.98%-2.01%UBEHE) ;

OM EBR{T: 1.95%-1.96%, AAAIEKES: 2.00%-2.18%;

1Y ER&IT: 1.97%-2.03% (EPRERRKITE 2.01%-2.02%UEEEE) , AAAFKRE: 2.04%-2.26% (EBRIHRARETE 2.07%-2.08%UER

i, 2.09%-2.15%IEHEHE) (Brian Zhang)

Bff: ERR/KTT NCD —HifnFI=

ERSMEERE (%)

SHEMESFIE (%) 1.70 1.88 1.90 1.96 2.02



BKEKIE (BP) ° ° ° 3 ?

SHEHRARKERRIEAIE, BEEEAFHT, TREMOHREE LT, 8EE, M 1729 2bp E 1.77%KiiE, 3M E£1749 1bp

£ 1.89%, 6M E£17292bp £ 1.93%, IM £1729 1bp = 2.00%, 1Y EXFEFFE 2.02%.

BifkE, 4 BEH, FESLEFITES, BEIRKITR AAA XK EEMRTE 1.60%-1.65%; 5-6 BEIHE, [EHWIsSRiEER, ERK
1TEEMATE 1.74%-1.80%, AAA RIAREEZERIIE 1.78%-1.80%; =FEZRIH, SSHEILER, ERAITEEME 1.87%-1.89%,
AAA KRR EEMALTE 1.90%-1.92%; UZEEEIH, FRIGERX, ERAITERMRE 1.90%-1.94%, AAA KIKEEEMAIE 1.94%-
1.95%; BIF—Z=ERHE, RENEEER, 1 BEEE, ERKITEEMNE 1.98%-2.00%, AAA RIKE/DEMIZE 2.02%; 2-3 BEIHE, EfR
KITEERRE 2.00%-2.02%, AAA KIEREFEMAIIE 2.02%-2.04%885F 4 BEIHE, BENIIIEER, BERAITEERIE 2.00%-2.02%,

AAA KR EERAE 2.04%-2.06%., (Qi Zhang)

Bi: NCD ZZRpy3iiaase

‘ TR ‘ ™ ‘ 3M ‘ 6M ‘ oM } 1Y
AAA
1.77 1.89 1.93 2.00 2.02
(Eh)
HEIUREE (%)
AAA
1.80 1.90 1.95 2.02 2.07
(IFERR)
AAA 2 1 2 1 0
SRR EERIER (Eh)
(BP) AAA 5 2 3 0.5 3
(FFEAR)

B sErEms

IBRERIFETGE: SHERETIRETHTREMERER-1W 8RS, 2W-1S RS, 2S RUAEPKEREERSE, He&EHE3S K. Bifsk
&: O/N FTREHTE 543%-5.45%, REXERN; W REBFKRIZEERE 5.50%, BERTFTEKAE 5.68%-5.70%, BIR1E5.70%; 2W LERE
5.63%-5.70%, 3IREXEIN; 1S BAFTREFE 5.65%-5.70%, XEINRIE; 3S. 6S E&EDBIHRIE 5.70%-5.80%7F0 5.70%-5.76%, 3S 3#%+
B 5.70%-5.75%, 6S BEEEERIRIE 5.80%, IREIR; 9S FTKRIE 5.70%-5.75%, LERHIRIE 5.80%, TS, 1Y LBEHE 5.70%-

5.75%, SE#31E 5.75%-5.85%, AIFEK.
IBEREEOmBEh: S HENSESTRWHZRaNESE, B3Ik,
IERESFEDG: SHERSTERERBRAER, ELMNET.

BirERIRETR: SHIBINETIRETDRNER/RIE, TW RN, 2W RS, 1S-2S19%, 3S-6S I RE, 9S R, 1Y
fr, IREPEIS K, BARFKE: O/N FHKFEEE 5.35%-5.37%, TKEXER; 1W SLETE 5.40%-5.43%, SE27E 5.40%-5.44%, RRASTE
5.40%; 2W Z=RIRIE 5.50%-5.53%, X[EHNA3%; 1S LFAAFEH 5.58%-5.59%, 384D 3S. 6S FERKDBITE 5.65%-5.69%F0 5.65%-

5.72%, tEMNHERPRSEEEIR, BEZBIR, 1Y BERELEMRE 5.70%-5.75%, ZiFK. (Kiki Huang)

IRRSNHIFETHIAETIR NG

O/N 5.43 5.45
1w 5.50 5.52
™ 5.65 5.70
3M 5.70 5.80
6M 5.75 5.80
1Y 5.75 5.90

B: IRSpSHHERARIFHENTE

L ow [ w ] E s s
uUsD 5.55 5.62 5.72 5.73 5.75

GBP 5.28 5.34 5.50 5.42 5.25
EUR 4.03 4.14 4.17 4.12 4.10
AUD 4.39 4.48 4.65 4.65 4.62
YEN 0.02 0.05 0.10 0.13 0.16

CNH 3.75 4.60 4.20 3.40 3.20



B sussarssnssrn

Tw
2w
Tm
3m

6m

Tm
3m
6m
1y
3Y

5Y

X / Angi Zhang, Brain Zhang, Qi Zhang, Kiki Huang, Yu Qiu

HKD

2.95

2.10~ 1.80

245~ 2.10

2.35~ 1.90

2.40~ 1.90

2.45~ 2.00

2.55~ 2.10

3.20~3.00

3.20~2.90

3.50~3.00

3.80

4.20
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1.60~ 1.50

1.95~ 1.80

1.85~ 1.55

1.90~ 1.55

1.95~ 1.60

2.05~ 1.70
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2.90~2.70

3.00~2.75

3.30~2.90

4.40

4.60



