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Shanghai CFETS-NEX International Maney Breking

[2023-08-09]

B A=mEmNcD
&Emhis

A=, FR e SN & T :

DROO1 DRO07 DRO14 DRO21 DRIM

TR 2 (%) 1. 5219 1. 7475 1.7705 1. 7549 1. 9802

Tk kg (BP) 15. 69 0.11 4. 89 -1.85 17.31
EN RN

1BO (%) 1. 6260 1.9179 1.8803 2.0747 ' 2.4186  3.0500

Tk ik (BP) 16. 08 -3.31 6. 88 -14.20 -2.03 2.00

[ATFIHRIE] SUTAGHR, NEEPRITERAEIEAE, 8 B 8 ALRISIA
FRARFFRT 20 27T 7 REDUEVRIE, SARFIZE 1.9%, Wind SUEER, 4H 9012
SEMENEE, I ESEE 70 25T



SHESERRIYE, REXTROTEEHIEIE. RRIBFIZRIMEIY+30bps
Rid, BEREMA+30E 1.85FH, 7 KIFFIZR 1.7%E 1.75%8L, HFRERAEMRE
1.75%-1.85%, 14d #BFIZR 1.75%-1.80%m32. FRRSEET IR, SHRNMRLER:
TSR, BEREARRAARE 1.70%-1.80%MHL, FIRBRM 1.65%-1.7%, Bz
7d B 1.75%, IMARRRSEEREN, FIZER 1.6%-1.55%8H, FHEBRMAE
1.65%pfir, 14d $#BFI=R 1.80 A3Z, (George Shang)

SHEXRNESMEIBLEIEE: 48-47-45-42

FEhis

BHETF5/<30%, 8 89 BE 87 RAWERKTT, LirkiTE 1147712, 88
10 BRA 75 RERITIERIT, HTRIRITER 3027 12,

SH—REFRNE M ATEBRIH, ERERAREEERE, BRZILRAEX,
BiCRE:

TMERAT, 1.75%-1.77%, AAARE: 1.79%-1.85% (1.80%Mi5i) |
3M ERRIT: 1.97%, AAARRES: 1.99%-2.03%;

6M ERRIT: 2.05%-2.08%, AAAERAE: 2.10%-2.18%;

IM ERRIT: 2.20%, AAAIRKRES: 2.25%-2.33%;

1Y BRI T: 2.25%-2.27%, AAAEKRE: 2.29%-2.39%, (Ares Yang)

Bff: EIRR/K1T NCD —FiginFl=e

MERENMESFE (%) / 1.98 2.08 2.24 2.27

SEEnRESHE (%) 177 1.97 2.08 2.20 2.27

BKEXIE (BP) / B 0 - 0



“REFRERFZHE: SHSHRMSIRERRIFRRERFZHEAKR, HF IMER
FFEE1.76%, 3M T17£9 0.5bp & 1.975%, 6M E£1749 1.5bp £ 2.14%, IM ERHF
AE 2.24%, 1y BEARFFFE 2.2825%, BiIFkE, =FEFH, TEXLEHESTIR
17, 8 BEIHAERRKITEERMIE 1.50%-1.66%, AAA KIEREFEMIE 1.65%-1.68%;
9 BEIBAERRAKATAAZTE 1.70%-1.77%, AAA KIRERATE 1.78%-1.79%,; TUZE=EE|
H, FELRNTNEES, ERAITEEMNIIE 1.94%-1.99%, AAA XIRREEZEMN
£2.00%-2.01%; BPBF—Z=EIH, FTEXRNESTIEY, ERXITHEIE 2.05%-
2.16%, AAA RIREDEMIIE 2.16%; BBF_FERH, SSBWITIIER,
BRRITRRALTE 2.225%-2.2475%, AAA FIRFEEERIZTE 2.25%-2.27%; BAFt/\B
EIHR, BRBWWIRIEER, ERAITRRE 2.27%-2.285%, AAA KIEREEEMR

£ 2.305%-2.33%. (Qi Zhang)

Bif: NCD ZERm3iat=e

1B iMm 3M | 6M 9M 1Y
AAA

(=) 1.76 1 1.975 | 2.14 | 2.24 | 2.2825
BINGEEE (%) -
AAA
1.79 | 2.01 | 2.15 | 2.27 2.31
(IEERR)
AAA
(H“) 0 -0.5 1.5 0 0.25
Arhyd B B
SHEEMEATIR (BP) —
1 1 -3 1 0
(IEERR)

B saErEms



IBRERIFEDS: SHENESIRETH RN S, RRXEEEISH. B
kA : O/N EEBIRIE 5.36%-5.38%, XAIMAES. TW ERIRIE 5.38%-5.46%,
TE 5.44%-5.46%, 2W SZEHRE 5.52%-5.53%, XEIKAKES, 1S 3TFEHIE 5.60%-
5.63%, 3S EMIRTE 5.65%-5.73%, SEMRIRIE 5.75%, BRI, 6S EHRIRIE 5.75%-
5.77%, B, 9S-1Y HiFNUATRESE, R’EX.

BREEEahE: $HENESEWTZRMEIE. T/N BRRIE 5.38%-
5.39%,

BREREFEDGE: SHENESTERTIHEINMTITRT TM, £ 5.6503%518
HOER, BROSIIINEKITIMIES.73%, 6MTES77%, BXREE, HELRNAT.

IRbERIRE™IS: SHIBIESIRETIHRME 3S IR, 3S-6S EERY
&, 9S-1Y ¥R, O/N SLEHRTE 5.30%-5.35%, XEKM3Z, 1W SZEHRTE 5.37%-
5.40%, £ 5.40%IARAE, 2W LEIRTE 5.43%-5.45%, SERIRTE 5.50%-5.53%, A%
R, 1S EEHRH 5.50%-5.60%, SZEHRTE 5.58%-5.61%, XEAMKIR, 3S E&ER
£ 5.60%-5.69%, SRR 5.75%, PRI, 6S LEHRHE 5.65%-5.78%, 9S LEXL

BIRIE 5.75%, 1Y VDESUEIRIE 5.77%, 6S-1Y @R/, pias=s, (Baixiao Ren)

RSN hiFETHIAETIR NS

O/N 5.35 5.38
TW 5.40 5.46
™ 5.58 5.63

3M 5.68 5.72



6M 5.75 5.80

1Y 5.80 5.90

By RIMF IR HIRIFENTS
CEEEEE
542 5.70 5.80  5.85
GBP 5.12 5.18 552 5.71 6.01
EUR 3.75 3.80 392 3.86 4.03
AUD 4.21 4.27 445 452 4.80
YEN -0.12 -0.02 0.02 0.01 0.00
CNH 235 225 245 255 275

HKD 480 500 525 530 530

P eussorssnssEn

2023/08/09 fFh¥h1% S HABRMUR i
1w 1.75~ 1.50 145~ 1.30
2w 1.80~ 1.55 1.55~ 1.35

Tm 2.20~ 1.95 1.78~ 1.70



3m 245~ 2.10 1.95~ 1.85

2023/08/09 EfRIFAZHABRI RN S

I

Tm

3m

6m

1y

3Y 3.50~2.89 3.20~2.80

SY 4.20~3.55 4.00~3.30

X /Lily Ye, Kurt Du, Casper Song, Baixiao Ren, Yu Qiu



