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P [ L4747 2150 127C 7 R R, EERIRERET 1.5%. S HFA 1250 {2708 IR 24 H #8508 900 1470, R 4R . 7d repo
fixing: 2.45%, 5 F—2 % H FJF 15bp. 3m shibor fixing: 1.8900%, 5 F—%¢5 H 7} 3.45bp.

Repo i, 5y repo F-HLACTE 1.6525% 11T, JEE#% FAT, MACTE 1.66%-1.64% X [AIFT, 4F-#L4RIK 65.5/65.25. HH4-[A15K, Sy repo fZ % A LE
1.645%-1.655% X [H][ff T, FiUN 68.75/68.25. 1y repo 4= K[t K i iZ 3% WA TE 1.77%-1.8075%[X [F] L, Ui 82.25/81.75. HAWHAR, 3m repo WAZTE
2.05%-2.06% X [AIF{ T, 6m repo A TE 1.945%-1.955% X [AIFf T, 9m repo FACTE 1.845%-1.86% [X [HIFfiL, 2y repo AAETE 1.6725%-1.695% X [iH] Ff} it ,
3y repo JACTE 1.665% 3T, 4y repo FACHE 1.64%-1.6425% X [A][ffir. HIZJ71H, 6mx9m repo MAZAE-9.75bp %2-9.5bp X [A]F{iT, 9mxly repo FACTE-
7bp %-6.5bp i, 1x2y repo HAZFE-11bp %-10.75bp X [AIFIT, 2x3y repo &3S 1E-2.5bp BT, 4xSy repo JHAZFE-00bp [T, 1x5y repo 32 £E-13.5bp
%-13bp X [AIPRIT, HiRUK-13.5/-14.

Shibor ¥it, 1y shibor AS1E 1.765%M3T, Uk 81.75/78, Sy shibor UK 67.75/66.25. HiZEJ71H, 1xSy shibor R i-10.25/-15. FEZJ51H, 1y basis H3L
7£-0.2bp [T, HRUL 0/-3.75 , 5y basis A FE-1.5 £-1bp FfiT, #RUK-0.25/-1.
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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 205 3 3M 1.5 -

6M 197 6 6M 19 7 6M 1.5 -

IM 1.88 5 IM 1.85 7 IM 1.5 -

1y 1.82 5 1y 1.8 6 1y 1.4 - 1Y 1.81 5
2Y 1.71 4 2Y 171 6 2Y 1.4 - 2Y 1.65 - 2Y 1.7 4
3y 1.7 6 3y 1.68 6 3Y 1.5 - 3Y 1.77 - 3Y 1.67 3
4y 1.69 4 4y 1.68 6 4y 1.8 - 4y 1.68 4
5Y 1.69 4 5Y 1.68 6 5Y 1.8 - 5Y 1.68 4
7Y 1.67 2 7Y 1.52 - 7Y 1.8 -

10Y 1.7 2 10Y 1.55 - 10Y 1.8 -

7DREPO 2.45 15.00 3M Shibor 1.89 3.45  O-N Shibor 1.867 -0.80 1YDEPO 1.50

NJ0708 REPO  SHIBOR W SHIBOR-REPO

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

6M*9M -9 -1 -5 -

9M*1lY |6 - -5 -1 6M -7 1
12y 11 -1 9 - oM -3 2
1*3y 12 1 -12 - 1Y -2 1
1*4y 13 -1 -12 - 2y 0 2
1*sy 13 -1 -12 - | 3Y -2 1
23y -1 2 -3 - a4y 1 2
24y | -2 - -3 - 5y -1 2
2%5y -2 - 3 -
3%y -1 20 -
3%y -1 2 0 -
4*5y 0 - |0 -
5*7y -2 -2 -16 -6

5*10Y 1 -2|-13 -6



1Y LPR 6M 9M 1Y 2y 3y ay 5Y
FEH 3.09 3.06 3.02 2.95 2.94 2.95 2.90

4H 3.09 3.06 3.02 2.95 2.94 2.95 2.90

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