(sl
RITEEHHIZ

ERREFYY

C NEX LEamsmae

Shanghai CFETS-NEX lnternational Maney Breking

[2024-01-23]

B A=mEmsNco

&mthis

, FRNEIEER SIS0 T (Blk 17: 00) :

BFIZE (%) 1.7630 1.8386 2.1430 2.3950 2.3752 2.4050 2.4787

ikEktg (BP) 0.02 -4.14 6.83 -0.50 -0.36 0.79 -0.66

IBO (%) 1.8586 2.1348 2.2395 2.3615 2.6849 2.4942 2.8261 3.000
JkEkiE (BP) 0.11 11.37 4.42 - 2.59 3.60 7.35 35.09

[2FF%] FERITSBEFFRE 4650 {27t 7 REFFEIMEERE, FiRFZA 1.8%, SlteiFF. $B%A 7600 {Z7TEREIWEIHA.

SHREEBKIIERE. REXTROFERE, RBRBENRBEREIMNE 2.20%E6MR, BRIFFRERE 2.10%-2.30%ELAMR. 7 K
FIERBAITENMN-2.15%, BFREAMEIE 2.20%-2.30%, 14 KiFFREAMRIE 2.40%-2.45%, TRISARSHEREIE, RIBTIEKIER
0, PRRIFFIERIE 1.80%-1.90%pk32, FRERIFFEREHA 2.05%-2.20%Mam32. ImLEEMT, RRIFFISME TR 1.80%LhA, #FRE
RTTAAE 2.00%h, EEERSSEAFIEEWE. (Philip Liu)

SHEXNREMIBEIBE: 51-51-52-47

FEhis

BETF 55304, 18 23 BitE 123 REEREST, SSRATE 11858 12, 18 24 B 117 REEHIES, THIRTER 944.6
iz,

SH—EKFREEA MRS BEIE, 1Y BEARBRIE, ERPRTEETEREHEL. BISHRBE R,

BRkE:

M ERRT: 2.20%, AAAIRKRET: 2.25%-2.33%;

3M ERRMT: 2.32%-2.38% (EBPEBRAITIE 2.37% BEER) ;| AAAKRE: 2.40%-2.47% (EBOIHASTE 2.41%-2.45% BEER) ;
6M ERRAT: 2.36%-242% (BPRERRTE 242% BREEE) . AAATRKE: 2.43%-2.53% (FBDINKETE 2.44%-2.45% BEER) |
OM EBBFT: 2.38%-2.40%, AAAIKRRES: 2.43%-2.57% (EBOIBASTE 2.45% BHER) ;

1Y ERR1T: 2.40%-2.42%, AAAIRIES: 2.43%-2.58% (ERSIEFSTE 2.50% BEERE) ; (Alana Hu)

Bff: ERR/KTT NCD —HifnFI=

ERSMEERE (%)

SHENERESFE (%) 2.20 2.37 2.42 2.40 2.42

BKEkiE (BP) ° 2 ' 0 0



SHSHRARKERRIFANE, SERKSA—, B2 T8, 8EWE, 1M E1741bp £ 2.32%, 3M E17490.5bp =

2.40%, 6M 174 1bp I 2.43%, 9M T474 0.5bp &= 2.415%, 1y L474)1.25bp Z 2.4375%,

BifskE, BRTE, FESLEMNRT, ERAITEERRE 1.90%, AAA KEKE/DEME 1.90%-1.93%; —=BFH#, FESTRNRETHN
BE, ERKITEERIE 2.25%-2.32%, AAA KIKEEEME 2.30%-2.35%; —=E3H, SEBNWIIGER, ERITEERRE
2.38%-2.41%, AAA RIEREEZMRZE 2.41%-2.43%; =ZFEFH}, FRENWRIGER, ERAITEZNRE 2.405%-2.43%, AAA RIKRE
FERE 2435%-2.46%; UZ=EFH, SFEEWNIRIGER, ERAITERMRE 2.41%-2.42%, AAA KIKE/DEE 2.44%-2.46%; BAF—

BEIHY, SRBWORIEER, ERAITERMIE 2.42%-2.445%, AAA RIAREMBIRTE 2.50%pfi. (Qi Zhang)

Bi: NCD ZZRpy3ii e

VTR

AAA
(Eli%)
AAA
(IEERR)
AAA
S EU3ERIRTER (=2159)
(BP) AAA
(IEERR)

2.32 2.40 2.43 2.415 2.4375

IR (%)
2.35 2.43 2.46 2.46 2.4775

1 0.5 1 -0.5 1.25

1 2 3 2 1.75

B @R

IBRESIFETH: SHERSTRETIZ R O/N-2W 19E{HHY, 1S-3S 194, 3S LA LKHAREEN, cigsEdfE 3S N, BifskE: O/N
BUNEKRIRIE 5.33%-5.36%, XAIAKAE; TW EEIRTE 5.37%-5.40%, IKEXEA; 2W BIAEKFEE 5.42%-5.46%, BXAZIE 5.45%; 1S
SLEIRTE 5.60%-5.65%, BAZEHTE 5.63%-5.65%; 3S. 6S LS BIRIE 5.65%-5.70%7F0 5.65%, {BEtHIE/D; 9S SE£HRTE 5.50%-5.65%, SE

IR 5.50%-5.55%, IAREGER,; 1Y DESLEIRIE 5.35%-5.40%, 318 EHTE 5.40%,
iIBmEemEThls: S RERNETRIWHIZ RIS, O/N BKASIE 5.35%, T/N FXASTE 5.35%-5.38%, S/N F3Z1E 5.38%.
IBRESEFET: SHERNETERERGRAER, BLMRNAT,

1BV ESIRET: S BB ETIRETIZRINE O/N-1S 1596, 2S-3S HWEHRKY, 6S-1Y BINTRILHN, BAIE, REhE 3S K, Bk
kE: O/N RRASEERIE 5.31%-5.33%: 1W LETE 5.38%-5.40%, 3SEEHRE 5.38%-5.39%; 2W. 1S BIANTERSBITE 5.45%%F] 5.50%-
5.58%, 1S 7£ 5.50%-5.57%/V&ERY3Z; 3S SLEIRTE 5.50%-5.55%, FYAETE 5.55%Hir; 6S BUANNEEPRTE 5.45%-5.50%, AIRTE 5.48%; 9S L#2

R1E 5.35%-5.39%, 7E 5.39%FHIBERMES; 1Y BNMRIE 5.27%-5.35%, AEAZEHTE 5.31%-5.33%. (Kiki Huang)

IRRSNHIFETHIGSETIR NS

O/N 5.33 5.36
1w 5.37 5.40
™M 5.60 5.65
3M 5.65 5.70
6M 5.50 5.55
1Y 5.40 5.50

B: IRSPSHHERARIFHENTE

I N I I I
uUsD 5.42 5.60 5.60 5.50 5.40

GBP 5.21 5.39 5.41 5.39 5.32
EUR 3.96 4.16 4.13 4.04 3.81
AUD 4.29 5.14 5.14 5.12 5.11
YEN -0.13 0.04 -0.01 0.02 0.19
CNH 4.05 3.50 3.30 3.15 2.90

HKD 4.15 4.60 4.60 4.60 4.60



B sussirssnesn

2024/01/23 Fhin SRR NS

Tw 2.20~1.90 1.90~ 1.70
2w 2.40~2.00 2.15~1.90
Tm 2.72~2.40 2.38~2.25
3m 2.75~ 2.52 2,42~ 2.35
6m 2.80~ 2.55 2.45~ 2.40
1y 2.83~2.57 2.48~2.42

2024/01/23 JHRFASHIRDUBNGG

Tm
3m
6m
1y 3.20~3.00 3.20~2.80
3Y 3.20~2.80 3.15~2.80
5Y 2.90~2.85

X / Philip Liu, Alana Hu, Qi Zhang, Kiki Huang, Yu Qiu



