2B
RITERENTER

BRmERY

G NEX Lsamsmaee

[2024-02-26)

B ==

METEESFEREK, IR 2035 Hv/BaMiR, SAEESINTH 1M RUANERIERSEER, BEHARE4AEZ 1.3cts. T.4cts . 1.45cts &

X, Tw-1m BRAE 1.05 7KEMHA,

SH (2024.02.26) LiEEPRSEMELESIEEE Swap W& :

Swap, AUY.CNY

“

1w 1.05% 1.08%
2w 1.03% 1.08%
™ 1.03% 1.08%
3M 0.95% 1.1%
6M 0.95% 1.1%
M 093% 1.2%
1Y 093% 1.2%
Closing Spot 480.6
3 / Julia Hu
BRA: Rafoel Wang

885 : rofoelwong@cfets-nex.com.cn

PRTHER BHRE RS BRRES R

RREE:
CLERESRMNOMAAER (CITREER") ALERER, BEARENH/REGTANEE, HDRFRRTFLABSETRCARNEAY (LIFHIF DSRESET") RN=S5, "SR FEDARZENEN SEESMTA.

RERFATBRBERORN. B, BURAR. "SR FIEHRATRE, DARIEARES. IRERIRLESER, BTRZBOTMBTIN. AABRHRIESSHRS NS,

WWW.CFETS-NEX.COM.CN



