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W [ AT AT T35 T & 4753 4470 7 RIS EIGERAE, BRAERIZR 1.40%, SHTXFF. 4 H 1595 AZcili FIEE|H . o E AT AT 3545 HIF 0K
3158 476, W4l #EAALLMT . 7d repo fixing: 1.63%, 5 bE—22% H FF¥ 2bp. 3m shibor fixing: 1.5990%, 5 F—=¢% H EJt 0.4bp.

Repo i, 5y repo F-HLASHE 1.585% 1T, &% MACHE 1.5775%-1.5875% X [ Fffifr, “F#E4RUL 58.25/58. H4-[03k, Sy repo & KA (E 1.5775%-
1.5925%[X [a] Ffff T, #RUi 59.25/59. 1y repo 4> KBl K3 i % B ACLE 1.525%-1.5425% [X [] ffHifr, #U% 54.25/54. HABHIFE, 3m repo B3 (E 1.5975%-
1.60% 41T, 9m repo FACHE 1.555%-1.56% X [A] ff11T, 6m repo BACAE 1.5725%-1.585% X [A]f{ i, 2y repo BAELE 1.51 %X [E[fti, 3y repo MACLE
1.535% 3. HHZEJ7TH, 3x6m repo [ AC7E-1.5bp i, 6mxly repo A TE-5bp P, 9mxly repo A TE-2bp £-2.25bp X [A] I, 1x2y repo i AZTE-
2.25bp BT,  1x5y repo AELE 05.25-04.75bp [X 8] Fftir, R4k 5.25/4.75.

Shibor Jifj, 1y shibor x5 61.75/60.5, 5y shibor #i 66.75/65.5. HHZE /7T, 1xSy shibor U 6.25/3.75. FEZJ71HI, 1y basis kUX 7.5/6.5, 5y basis $i
K 7.5/6.5.

HoAb 5T, ROrZZ, RERAL

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 16 -1 3M 1.5 -

6M 159 -1 6M 163 -1 6M 1.5 -

IM 1.56 -1 IM 1.62 -1 IM 1.5 -

1y 154 -1 1y 161 -1 1y 1.4 - 1Y 1.54 -
2Y 152 -1 2Y 1.6 -1 2Y 1.4 - 2Y 1.65 - 2Y 151 -1
3y 1.54 -2 3y 161 -1 3Y 1.5 - 3Y 1.77 - 3Y 153 -1
4y 157 -2 4y 1.63 -2 4y 1.8 - 4y 1.55 -2
5Y 159 -2 5Y 1.66 -2 5Y 1.8 - 5Y 1.57 -2
7Y 1.64 -2 7Y 1.7 -2 7Y 1.8 -

10Y 1.69 -2 10Y 1.75 -2 10Y 1.8 -

7DREPO 1.63 -2.00 3M Shibor 1.599 0.40 O-N Shibor 1.469 2.70 1YDEPO 1.50

00708 REPO  SHIBOR W SHIBOR-REPO

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

OM*1Y |-2 - |-1 - | 6M 4 -
1*2y 2 - -1 - 9™ 6 1
1*3Y 0O -1 0 - 1y 7 -

1*4Y 3 -1 2 -1 2 8 -

1*5Y 5 1|5 -1 3Y 7 1

2*3Y 2 -1 1 - a4y 6 -

2*4y 5 -1/3 -1 5Y 7 -

2*5Y 7 1.6 -1

3*4y 3 - 12 -1
3*5Y 5 - |5 -1
4*5Y 2 - |3 -
5*7Y 5 - 1|4 -

5*10Y 10 - 9 -



1Y LPR 6M 9M 1Y 2y 3y ay 5Y
FEH 3.02 3.02 3.01 2.99 3.02 3.02 3.02

4H 3.02 3.02 3.01 2.99 3.02 3.02 3.02

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

A&H 15 -3 16 29
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