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B AT AT TITRE 5 4270 7 RIFE RIE AR, #ERIZREFT 1.40%, 5 H 5 A RIEEIR . 4 HIGB &880 55 & BRI WL . 7d repo
fixing: 1.42%, 5 —73Z% H EFF 1bp. 3m shibor fixing: 1.4760%, 5 F—73Z% H T % 0.35bp.

Repo ¥, 5y repo F-#LBACHE 1.5975% M1, J5 BT B AE 1.6025%-1.605% X [8] it T, 2F-#%#R Uk 60.25/60. F14-[E5K, Sy repo &% BACLE 1.6025%-
1.6125% X [A] {3, FRUK 61.25/60.75. 1y repo 4K i K i i 3% A AE 1.4775%-1.925% X [AIFf1E, #R4 49.25/49. AR, 2y repo AZ7E 1.4975%-
1.50% X [A]PiT . BHZRJTI, 2x5y repo BEAZFE 10.25 & 10.5bp, 1x5y repo JASFE 11.5 & 12.25bp X 7], KUk 12/11.5.

Shibor ¥, 1y shibor U5 49.25/49, Sy shibor kU 65.5/65. HiZEJ51, 1x5y shibor ¥k 14/13.5. FZJ51H, 1y basis kUK 2.5/2, 5y basis R
4.75/4.25.

HAt 51, WA, R AL

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 1.47 - 3IM 1.4 -

6 M 148 1 6 M 1.5 - 6M 1.4 -

9M 1.49 2 9M 1.5 - 9M 1.4 -

1Y 149 1 1Y 151 1 1Y 1.4 - 1Y 149 1
2Y 151 1 2Y 153 1 2Y 1.4 - 2Y 1.65 - 2Y 149 1
3Y 154 1 3Y 1.57 1 3Y 1.4 - 3Y 1.77 - 3Y 152 1
4y 157 1 4y 161 1 4y 1.8 - 4y 156 1
5Y 161 1 5Y 166 1 5Y 1.8 - 5Y 159 1
7Y 167 1 7Y 1.73 1 7Y 1.8 -

10Y 1.76 1 10v 1.82 1 10v 1.8 -

7DREPO 1.42 1.00 3M Shibor 1.476 -0.35 O-N Shibor 1.223 0.10 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

3M*6M 1 1 Tenor | Mid Abp
6M*9M | 1 1 0 -

OM*1Y |0 11 1 6M 2 -1
1*2y 2 -2 - | 9M 1 -2
1*3Y 5 - |6 - |1y 2 -
1*4y 8 - 10 -2y 2 -
1*5Y 12 - 15 - |3y 3 -
2*3Y 3 - |4 - |4y 4 -
2*4Y 6 - 8 - 5Y 5 -
2*5Y 10 - 13 -

3*4y 3 - 4 -

3*5Y 7 -9 -

4*5Y 4 - 5 -

5*7Y 6 - 7 -

5*10Y 15 - 16 -



1Y LPR 6M 9M 1Y 2Y 3Y a4y 5Y
FER 3.02 3.02 3.03 3.03 3.06 3.06 3.08

4B 3.02 3.02 3.03 3.03 3.06 3.06 3.08

Bond 250208/5y 250014/5y 250011/5y 250210/5y
Swap repo repo repo repo

A&H 4 -11 21 29
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