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W E AT AFF AT 1680 1470 7 RIHI RIIWEEAE, BIEFIZE 1.40%, SETIXFFF. 4 H 1648 {ZJCiE R, o E AT AT 3545 HIEHK 32
e NIRRT, HEHREAAILHE . 7d repo fixing: 1.48%, 5 L—2 5 H¥FF. 3m shibor fixing: 1.5940%, 5 L —%2% HEFF.

Repo ¥, 5y repo F#ERACHE 1.6175% M1, J5E % ACHE 1.61%-1.6275% X (AT, 454Kk 61.75/61.25. F14F-[EI13K, S5y repo &% ACHE 1.61%-
1.625% X (B, RN 62.5/62.25. 1y repo 4 KK i i ¥ S AE 1.5425%-1.5525% X [A] fF3T, UL 55.25/55. HARWIBR, 3m repo AC7E 1.61%-
1.62% X [A] P T, 6m repo AZAE 1.5925%-1.60% X [HIF T, 2y repo AZFE 1.535%-1.54% [X [H] i . HHZE 71, 3mx6m repo i3S FE-1.75 %-1.5bp [X [H]
ML, 6mxly repo AZTE-5.25bp T, 1x2y repo JKAZLE-1bp P, 2x3y repo AZTE 2.75bp [fiiT, 1x5y repo MAZLE 7bp % 7.5bp X[RIFHIT, HRUK

7.5/7.25.

Shibor i, 1y shibor f%U% 62.25/62.25, Sy shibor R Y% 70/68.75. Mz 5T, 1x5y shibor UK 7.5/6.5. F£ZEJ51H, 1y basis fRUX 7.5/7.25, 5y basis R UK

7.25/6.75.

HoAb 5T, ROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK
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ONSHORE IRS

Qtrly/7d Repo

ACT/365(F)
Tenor Mid
3M 1.62
6M 1.6
IM 1.58
1y 1.55
2Y 1.54
3y 1.57
4y 1.6
5Y 1.62
7Y 1.67
10Y 1.72
7D REPO 1.48

SPREAD
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IM*1Y
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A/365 (F) A/360(F) A/365 (F) A/360(F)

Abp | Tenor Mid  Abp ' Tenor Mid
-1 3M 15
- 6 M 163 - 6 M 1.5
- I9IM 164 - I9IM 15
- 1Y 162 - 1Y 1.4
- 2Y 161 - 2Y 1.4
1 3Y 1.63 - 3Y 1.5
1 4y 165 -
- 5Y 169 -
- 7Y 173 -
- 10y 1.77 -
- 3M Shibor 1.594 - O-N Shibor

SHIBOR W SHIBOR-REPO

Tenor | Mid Abp

1 -

-2 - | 6M 3 -

-1 - | 9™ 6 -

1 - 1y 7 -

3 - 2Y 7 -

7 - 3y 6 -1

2 - 4y 5 -1

4 - 5y 7 -

8 -

2 -

6 -

4 -

4 -

8 -

Shanghai CFETS-NEX International Money Broking Co., Ltd

Qtrly/3m SHIBOR

Annually/O-N SHIBOR

A/365 (F) A/360(F)
Abp | Tenor Mid Abp
- 2Y 1.65
- 3Y 1.77

4y 1.8

5Y 1.8

7Y 1.8

10Y 1.8

Annually/1Y DEPO

1.32 0.20 1YDEPO 1.50

OFFSHORE IRS

Qtrly/7D REPO
A/365

Tenor Mid
1Y 1.55
2Y 1.52
3Y 1.55
4y 1.58
5Y 1.6



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
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