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Wi E AT AT I RE 343 1270 7 RIAW R IGHEME, BRAEFIR 1.40%, SETKEFF. S HA 5260 1270 7 KW EIARIEA . FERATAF TS
H i[85 4917 1270 B4 AR EWFs . 7d repo fixing: 1.52%, 5 E—22 5 H NF¥ 4bp. 3m shibor fixing: 1.565%, 5 F—22 5 H 4% 0.28bp.

Repo i, 5y repo F-#E ST 1.575% M1, &S % MACHE 1.57%-1.575% X [a] fftifr, 2F4%#kUL 57.5/57.25. F14-[E3K, Sy repo &% BACHE 1.57%-
1.58% X [H]fHi/T, kUK 58/57.5. 1y repo 4= KBl K Ui iE 1% BACIE 1.4775%-1.48% X [A] BT, Rk 48.5/48.25. HAMMWIPR, 2y repo MASTE 1.48%-1.4825%
i, HhZ8 5 TH, 1x5y repo Ui 9.5/9.25.

Shibor ¥, 1y shibor U 54/53.5, 5y shibor YK 65.5/64.5. BHZEJ71i, 1x5y shibor kUL 11.5/10.75. FZ 51, 1y basis kUL 6/5.5, Sybasis i
K 8.25/7.5.
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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 153 -1 3M 1.4 -

6 M 1.51 - 6M 1.56 - 6M 1.4 -

9M 1.49 - 9M 155 - 9M 1.4 -

1Y 1.48 - 1Y 1.54 - 1Y 1.4 - 1Y 1.47 -
2Y 1.48 - 2Y 1.54 - 2Y 1.4 - 2Y 1.65 - 2Y 1.46 -
3y 1.5 - 3Y 1.57 - 3Y 1.4 - 3Y 1.77 - 3Y 1.48 -
4y 1.54 - 4Y 161 - 4y 1.8 - 4y 152 1
5Y 158 1 5Y 1.65 - 5Y 1.8 - 5Y 155 1
7Y 1.64 - 7Y 1.71 - 7Y 1.8 -

10v 1.72 - 10v 1.8 - 10v 1.8 -

7DREPO 1.52 -4.00 3M Shibor 1.565 -0.28 | O-N Shibor 1.267 -4.80 | 1Y DEPO 1.50

SPREAD [ld:06) SHIBOR WSHIBOR—REPO

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

OM*1Y | -1 - -1 -| 6M 5 -
1*2y 0 - |0 - | 9M 6 -
1*3Y 2 - 3 -1y 6 -
1*4y 6 - 7 -2y 6 -
1*5Y 10 1 1 -3y 7 -
2*3Y 2 - 3 - |4y 7 -
2%4Y 6 -7 - 5Y 7 1

2*5Y 10 1 1 -

¥y 4 -4 -
3*5Yy 8 1 8 -
4*5Y | 4 1 4 -
5*7Y 6 1 6 -

5*10Y 14 -1 15 -

1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y

FEH 3.02 3.01 3.01 3.02 3.06 3.06 3.08



4H 3.02 3.01 3.01 3.02 3.06 3.06 3.08

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

A&H 11 -8 22 36
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