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W SAT AT TSI RE 3564 1470 7 RIAW FIIEEAE, HAERIZ 1.40%, SHTKEFE. 4 H 3000 12 7ci BIEEIRA . A E AT AT 1354 H iR
564 1470, T4 BRI . 7d repo fixing: 1.53%, & E—2Z % HEFF. 3m shibor fixing: 1.5800%, % F—%¢% H L7t 0.1bp.

Repo i, 5y repo F-HLACTE 1.6175% ML, J5 1% MACHE 1.6175%-1.625% X [RIftif, 4F-#4RIK 62.25/62. W45k, Syrepo E ¥ KA TE 1.615%-
1.6275% X [A] FffifT, UK 62.75/62.5. 1y repo 4= K I K i iZ ¥ T AE 1.5525%-1.56% X [AIFfH i, R 56.25/55.75. HABIAIR, 3m repo A TE 1.6175%-
1.62%[X [B]f T, 6m repo AZAE 1.59%-1.595% X [AIF T, 2y repo ACTE 1.545%-1.55% X [E] [t iT, 3y repo MACTE 1.5675%-1.57% X [A]fiT, 4y repo %
RTAE 1.595%-1.60% [X [F] [t . BHZEJ71H, 3x6m repo AZFE-2.5bp T, 6mxly repo A FE-4bp %-3.75bp X A1, 1x3y repo MAZFE 1.25bp & 1.5bp
ML, 2x3yrepo AZTE 2.25bp MfiiT, 2x5y repo WAZTE 7.25bp FHiT, 4x5y repo MAZTE 2.25bp FfiT, 1x4x5y repo JKAZTE 2.25bp [T, 2x3x4y repo Ji%
EAE-1.25bp Z-1bp X AT, 1x5y repo BACHE 6.5bp PitiE, KUK 7/6.5.

Shibor ¥fij, 1y shibor #RU% 61.75/61, S5y shibor #iU& 69.25/68.25. HHZE /7 1HI, 1x5y shibor U 7.75/6.25. FEZEJ71H, 1y basis UK 6.5/5, 5y basis UK
6.25/5.75.
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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 1.62 1 3M 1.5 -

6M 16 1 6M 1.62 - 6M 1.5 -

IM 158 1 IM 1.61 - IM 1.5 -

1y 156 1 1y 161 1 1y 1.4 - 1Y 1.55 -
2Y 1.55 - 2Y 161 1 2Y 1.4 - 2Y 1.65 - 2Y 1.53 -
3y 157 1 3y 163 1 3Y 1.5 - 3Y 1.77 - 3Y 1.55 -
4y 16 1 4y 1.66 1 4y 1.8 - 4y 1.58 -
5Y 1.62 - 5Y 1.69 1 5Y 1.8 - 5Y 16 -
7Y 1.66 - 7Y 1.68 - 7Y 1.8 -

10Y 1.72 - 10Y 1.73 - 10Y 1.8 -

7DREPO 153 - 3M Shibor 1.58 0.10 @ O-N Shibor 1.314 -0.20 1YDEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

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

OM*1Y | -2 - |0 1 | 6M 2 -1
1*2y -1 10 - 9™ 3 -1
1*3Y 1 -2 - Y 5 -
1*4Y 4 - 5 -2y 6 1
1*5Y 6 -1/8 - 3y 6 -1
2*3Y 2 1 2 - Ay 6 -
2*4Y 5 1 5 - | 5Y 7 1
2*5Y 7 - 8 -

3*4y 3 - 3 -

3*5Y 5 -1 6 -

4*5Y 2 -1 3 -

5*7Y 4 - -1 -1

5*10Y 10 - 4 -1



1Y LPR 6M 9M 1Y 2y 3y ay 5Y
FEH 3.02 3.02 3.01 2.99 3.02 3.02 3.02

4H 3.02 3.02 3.01 2.99 3.02 3.02 3.02

250208/5y 250014/5y 250016/5y 250210/5y
repo repo repo repo

A&H 14 -4 22 30
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