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o E 474 H TR 1425 1250 7 KRG RIEERME, E/ERIRF T 1.40%. 4 HE 1065 120 RIEEIH . 4 HI##% 360 1270, ¥ & HIHT. 7d repo
fixing: 1.63%, 5 F—2 % H FJ} 5bp. 3m shibor fixing: 1.6420%, 5 F—%¢5 H L7} 0.2bp.

Repo i, 5y repo F-#ACHE 1.505% 13T, B G S % A HE 1.505%-1.52%IX [Alfitir, 474y 51.75/51.25. F12F-[E3K, Sy repo &% MACHE 1.4975%-
1.515%[X [a]ffti, 4% 50.5/50.25. 1y repo 4> KB K iS5 1% AC AE 1.5475%-1.5675% X (A1 fitiE, $RIK 55.5/55. HARMIFE, 3m repo MACHE 1.6250%-
1.6325% ;5L T,  6m repo AT 1.595%-1.6025% X [H] [t i, 9m repo ilAZ1E 1.58%-1.5925% X [H][ff 1T, 2y repo MACTE 1.50%-1.4875%FiT, 3y repo
ASHAE 1.4775%-1.4825% 13 . BHZE J71HI, 6mx9m repo i3 7E-1.75bp %-1.5bp FffifE, 9x1y repo AZ7E-3bp FfifE, 2x5y repo FAZTE 1.5bp BifiT, 1x5y
repo FAZFE-Sbp Bfir, #kik-5/-5.5.

Shibor Jifj, 1y shibor 1% 59.5/59, Sy shibor A TE 1.5125% i, #ll 51.5/51. HHZE /51, 1xSy shibor #tMi-7.5/-8.5. FEZ /1, 1y basis UL
4/3.5, 5y basis ACAE 1bp BT, WK 1.25/0.75.
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Data Source: Shanghai CFETS-NEX / ICAP HK
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ONSHORE IRS Shanghai CFETS-NEX International Money Broking Co., Ltd OFFSHORE IRS
Qtrly/7d Repo Qtrly/3m SHIBOR Annually/O-N SHIBOR Annually/1Y DEPO Qtrly/7D REPO
ACT/365(F) A/365 (F) A/360(F) A/365 (F) A/360(F) A/365 (F) A/360(F) A/365

Tenor Mid Abp @ Tenor Mid  Abp ' Tenor Mid Abp | Tenor Mid Abp Tenor Mid Abp
3M 163 1 3M 1.5 -

6M 1.6 - 6M 1.63 -1 6M 1.5 -

IM 1.58 - IM 161 -1 IM 1.5 -

1y 1.55 - 1y 159 - 1y 1.4 - 1Y 1.55 -
2Y 1.48 -1 2Y 1.52 - 2Y 1.4 - 2Y 1.65 - 2Y 1.48 -
3y 1.48 - 3y 151 - 3Y 1.5 - 3Y 1.77 - 3Y 1.47 -
4y 1.48 -1 4y 1.5 -1 4y 1.8 - 4y 1.48 -
5Y 1.5 - 5Y 151 -1 5Y 1.8 - 5Y 149 1
7Y 1.48 - 7Y 1.52 - 7Y 1.8 -

10y 1.52 - 10Y 155 - 10Y 1.8 -

7DREPO 1.63 5.00 3M Shibor 1.642 0.20 O-N Shibor 1.565 10.00 | 1Y DEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

3M*6M -3 -1 Tenor @ Mid Abp
6M*9M | -2 - -2 -

OM*1Y |-3 - -2 1 6M 3 -1
1*2y -7 -1 -7 - 9™ 3 -1
1*3Y -7 - -8 - 1Y 4 -
1*4y -7 1.9 -1 2 4 1
1*5Y 5 - -8 -1 3Y 3 -
2*3Y o 1 -1 - 4y 2 -
2*4Y o - -2 -1 5Y 1 -1

2*5Y 2 1 -1 -1

3*4y o -1 -1 -1

3*5Y 2 - 0 -1

4*5Y 2 1 1 -

5*7Y -2 - 1 1

5*10Y 2 - 4 1



FER 3.02 2.97 2.98 2.98 2.96 2.92 2.90

4B 3.02 2.97 2.98 2.98 2.96 2.92 2.90

250203/5y 250003/5y 250004/5y 250205/5y
repo repo repo repo
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