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o E AT AFF 37T 3586 1470 7 KIHI MIIHEAE, BIEFRIZR 1.40%, SETIKFFF. S HE 162 20 R EIHE . FE J4T7 A TF 1354 H IS 30
3,824 {270, TEHIEEARIIM . 7d repo fixing: 1.57%, 5 _E—2x % H _LFt 5bp. 3m shibor fixing: 1.60%, 5 F—%2% H EF 0.2bp.

Repo ¥, 5y repo L FACHE 1.6375% 11T, J5E % ACHE 1.6325%-1.6425%[X 8] i, 7RIk 64/63.75. H14-[E5K, Sy repo &% AELE 1.635%-
1.6425% X [A] 13T, UL 63.75/63.25. 1y repo 4= K Bl K i iZ ¥ IS AE 1.515%-1.5275% X [A] ff 3T, KU 52.5/52.25. HABWIFR, 3m repo AZ7E 1.60%-
1.6025% [X [f] [ff i, 6m repo X AZFE 1.5625%-1.5675%F1T, 9m repo MAELE 1.53%-1.5325%[X [A]f{iT, 2y repo K CTE 1.5275%-1.53% [X [A] 13, 3y repo
JRAZAE 1.56%-1.5625% 1T, 4y repo BACTE 1.6025%-1.60% X [A]ffir . HHZEJ7 1, 3x9m repo MACTE-7bp I, 6mxly AEfE-4bp %-4.25 [filT, 9mxly
FXAZE-0.75bp I, 6x9m repo MAZTE-3.5bp FftiZ, 6mx9mxly repo FAC1E-2.75bp F1IE, 2x3y repo FAZ7E 3.5bp BT, 4xSyrepo HACTE 3.75bp,
15y repo ACAE 11.75bp & 11.25bp X8 FfHiE, #Ryk 11.5/11.

Shibor i, 1y shibor U 61/59.75, 4y shibor WAZ#E 1.6975% 1T , Sy shibor BASTE 1.74% 3, i 73.75/72.5. HHZEJ71H, 1x5Sy shibor R
14/11.75. F:ZEJ71H], 1y basis UL 8.5/7.5, 4y basis i3 7E 9.5bp & 10bp BT, S5y basis FAZFE 10bp BT, RN 10/9.25.
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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 16 2 3M 1.4 -

6M 1.56 2 6M 1.6 - 6M 1.4 -

9IM 153 1 IM 1.59 - 9IM 1.4 -

1y 152 1 1y 1.6 - 1y 1.3 - 1Y 151 1
2Y 1.52 - 2Y 162 1 2Y 1.3 - 2Y 1.65 - 2Y 1.5 -
3y 156 1 3y 1.65 - 3Y 1.4 - 3Y 1.77 - 3Y 1.53 -
4y 16 1 4y 1.69 -1 4y 1.8 - 4y 1.57 -1
5Y 1.63 - 5Y 1.73 -1 5Y 1.8 - 5Y 1.61 -
7Y 1.7 - 7Y 1.78 - 7Y 1.8 -

10Y 1.81 - 10Y 1.88 - 10Y 1.8 -

7DREPO 1.57 5.00 3MShibor 1.6 0.20 | O-N Shibor 1.391 7.50 1YDEPO 1.50

SPREAD [Ra:e) SHIBOR W SHIBOR-REPO

3M*6M | -4 - Tenor | Mid Abp
6M*9M | -3 -1 -1 -

OM*1Y | -1 -1 - 6M 4 -2
1*2y 0 102 1  9M 6 -1
1*3Y 4 -5 -1y 8 -1
1*4y 8 -9 -1 2y 10 1
1*5Y 11 -1 13 -1 3Y 9 -1
2*3Y 4 1 3 -1 4y 9 -2
2*4Y 8 1 7 -2 5Y 10 -1
2*5Y 11 - 11 -2

3*4y 4 - 4 -1

3*5Y 7 -1 8 -1

4*5Y 3 -1 4 -



5*7Y 7 - |5 1

5*10Y 18 - 15 1

FER 3.02 3.01 3.00 2.99 2.98 3.00 3.02

4H 3.02 3.01 3.00 2.99 2.98 3.00 3.02

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

A&H 13 -4 23 33
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