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[ Y47 HEAT 1905 41470 7 KIFIHE RIEEAE, BEIEFIRERFET 1.5%. 4 HA 2290 {4708 IR, 2 H % F15E 385 (G e NIRRT B &I #E k1
#7. 7drepo fixing: 2.08%, 5 F—2¢5 H EJF 8bp. 3m shibor fixing: 1.75%, 5 F—x 5% H 7} 1.2bp.

Repo i, 5y repo F#ERACHE 1.58% T, [EEw FAT, FACHE 1.5725%-1.60% X [A] T, 4-#54R Ik 59.75/59.5. H14-[H5K, Sy repo &% A LE
1.585%-1.64% X [H] fffifr, HUKX 64.25/63.75. 1y repo 4= KK b i 3% AL 1.685%-1.74% X [H][ffifr, Ui 74.25/73.75. HARMIER, 2y repo BACTE
1.6175%-1.62% X [A] /T, 3y repo fZ % AT LE 1.5925%-1.625% X [F]FffifT, 4y repo fE% ACHE 1.5925%-1.605% [X [AIf T . HHLZEJTTH, 1x2y repo AZTE-
9bp FfIL, 2x5y repo A TE-2bp i, 3x5y repo MAZTE O & 0.25bp X [AIFIT, 4xSy repo i3S TE Obp FfiL, 1xSy repo 38 fE-11 %2-10.25bp [X A ff
i, #Uk-10/-10.5.

Shibor ¥, 1y shibor Kk 70.5/67.25, U 61/58.5. 14k J51Hi, 1x5y shibor fRK-10/-11.75. FEZEJ51H, 1y basis #XUK-4/-6.5, Sy basis K U-3.5/-
5.25,
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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 194 4 3M 1.5 -

6M 1.86 4 6M 1.76 6 6M 1.5 -

IM 1.78 3 IM 1.7 6 IM 1.5 -

1y 1.73 3 1y 1.69 5 1y 1.4 - 1Y 1.74 4
2Y 1.65 4 2Y 1.58 4 2Y 1.4 - 2Y 1.65 - 2Y 1.64 3
3y 163 4 3y 157 5 3Y 1.5 - 3Y 1.77 - 3Y 1.63 4
4y 163 4 4y 157 5 4y 1.8 - 4y 1.63 4
5Y 163 4 5Y 159 4 5Y 1.8 - 5Y 1.63 4
7Y 16 5 7Y 152 5 7Y 1.8 -

10Y 1.64 5 10Y 155 3 10Y 1.8 -

7DREPO 2.08 8.00 3M Shibor 1.75 1.20 | O-N Shibor 1.893 0.40 1YDEPO 1.50

30708 REPO  SHIBOR W SHIBOR-REPO

3M*6M | -8 - Tenor @ Mid Abp

6M*9M -8 -1 -6 -

OM*1Y |5 - -1 -1 6M -10 2
1*2Y -8 1 -11 -1 9M -8 3
1*3Y -10 1 -12 - 1Y -4 2
1*4Y -10 1 -12 - | 2Y -7 1
1*5Y -10 1 -10 -1 3Y -6 1
2*3Y -2 - |-1 1 |4Y -6 1
2*4Y -2 - -1 1 5Y -4 1
2*5Y -2 - |1 -

3*4y 0 - |0 -

3*5Y 0 - |2 -1

4*5Y 0 - |2 -1

5*7Y -3 1 -7 1

5*10Y 1 1 4 -1



1Y LPR 6M 9M 1Y 2Y 3Y 4y 5Y
FER 3.07 3.00 2.96 2.88 2.88 2.89 2.90

4B 3.07 3.00 2.96 2.88 2.88 2.89 2.90

240014/5y 240011/5y 240208/5y 240205/5y
repo repo repo repo

4H 13 4 -7 1
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