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[2023-03-20]
FERTSEFRE 300 {27t 7 REPFEWERIE, FSBE 410270 7 REPFEWEE, HBASTIEEE 110 27T, BSEHEZEASE. 7d repo fixing:

2.25%, 5 E—xZ B TE Sbp; 3m shibor fixing: 2.492%, 5_tE—3zZHELL T 0.8bp.

#WEFSME, 1Y LPR fixing: 3.65% (unchangded); 5Y LPR fixing: 4.30% (unchangded)

Repo i, &H, 5y repo {£FF7E 2.825%, f5 gvn & 2.805%, HALIF&ESS, Sy repo BEHAEI T, =% LITHAME 2.815%-2.8225%, iR 82/81.5;
Ty repo =% EATAALTE 2.325%-2.355%, F##RIL 35.25/35, F/aEIk, HRESESS E1T, Sy repo ™MIESHRAIE 2.815%-2.785%, £2.81%, 2.8025% .
2.7975%. 2.7925%BKfir>REIpAE, U 78.5/78.25; 1y repo ZHEHE/MN, TITIBERMETIKHEE, MR 2.35%-2.3375%, R 34/33.75, BRZESME, 6x9m
repo spd FEAZ7E 2bp; 9Imx1y repo spd trd 2.75bp; 6mx1y repo spd 4.75bp; 1x2y repo spd f3Z7E 13.5bp; 4x5y repo spd B3Z7E 9.25bp ; 1x5y repo spd Bk
R1E 46.5-45.75bp, #RU 44.75/44.5,

Shibor & H3ZE%, Sy shibor #RWE 19.75/18.75, 1y shibor f3Z1E 2.615%, R 60.75/60.5; 2y shibor F3s1E 2.82%-2.815%, BRZSE, 1x2
shibor spd B327E 20bp. Basis 75, 1y s/r basis g 27/26.75; 5y s/r basis R 41.25/40.5,

Hftb5HE, RINSSRERLAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2023/3/20 Monday

ONSHORE IRS Shanghai CFETS-NEX International Money Broking Co., Ltd OFFSHORE IRS
Qtrly/7d Repo Qtrly/3m SHIBOR Annually/0O-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
3 M 2.3 -1 3 M 1.7 -

6 M 2.3 2 6 M 2.52 - 6 M 1.9 -

9 M 2.31 -3 9 M 2.53 -1 9 M .92 -

1y 2.34 -3 1Y 2.6 -2 1Y 2.01 - 1Y 2.33 4
2y 2.47 -4 2y 2.8 -3 2y 2 - 2°Y 1.65 - 2Y 2.46 —4
3Y 2.59 -5 3Y 2.95 -3 3Y 2.06 - 3Y 1.77 - 3Y 2.58 -5
4y 2.7 -4 4Y 3.08 4 4y .8 - 4Y 2.68 -6
5Y 2.7 -5 5Y B 2 -4 5Y 1.8 - 5Y 2.76 -6
7Y 2.92 -5 7Y 3.34 4 7Y .8 -

10Y 3.07 -5 10Y 3.47 4 10Y 1.8 -

7D REPO 2.25 -5.00 ' 3M Shibor 2.492 -0.80  O-N Shibor 2.273 1.10 1Y DEPO 1.50

SPREAD [misix0] SHIBOR ESJISE SHIBOR-REPO

3avkeM 0 -1 Tenor | Mid Abp
6MxOM 1 -1 1 -1

OMx1Y |3 - 7 -1 6M 22 2
1%2Y 13 -1,20 -1 9M 22 2
1%3Y 25 -2 3 -1 1Y 26 1
1*%4Y 36 -1 48 -2 2Y 33 1
1*5Y 45 -2 60 -2 3Y 36 2
2%3Y 12 -1 15 - | 4Y 38 -
2%4Y 23 - 28 -1 5Y 41 1

2%5Y 32 -1 40 -1
3*4Y 111 13 -1



3*%5Y 20 - 125 -1
4%5Y 9 -1 12 -

5%7Y 13 - |14 -
5%10Y | 28 - |27 -
1Y LPR 6M oM 1Y 2Y 3y 4y 5Y
rER 69 68 68 68 70 72 73
5H 69 68 68 68 70 72 73
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