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7d repo fixing: 1.40%, 5 F—325 H A4k, 3m shibor fixing: 1.4195%, 5 F—32 5% H T[4 0.45bp.

Repo i, 5y repo F-HLASHE 1.5725% 1T, 5 Z 3% ASHE X 7] 1.57%-1.5750% 1T, F-4%4RUL 57.25/57. 415K, Sy repo &% A TE X [A]
1.5625%-1.5725% 1T, i 56.5/56.25. 1y repo 4= KK iy iE 1% S 7E 1.45%-1.4625% (X [RIFftifT, #kik 45.5/45.25. HAMMALR, 2y repo iAETE
1.465%-1.47%1i0T . HIZE /7T, 1x2y repo i ACAE 1.25bp-1.5 bp, 1x5y repo i3S FE 11.25bp, KUK 11.5/11.
1x5y shibor R i 13.25/12.25. FE£Z J51Hi, 1y basis kUL 3/2.25,

Shibor ¥it, 1y shibor 14 48.5/47.5, S5y shibor Rk 61/60.25. HiZE 71,
Sy basis kI 4.5/4.
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ACT/365(F)
Tenor Mid
3M 1.44
6M 1.44
IM 1.44
1y 1.45
2Y 1.46
3y 1.49
4y 1.52
5Y 1.56
7Y 1.62
10Y 1.7
7DREPO 1.40
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A/365 (F) A/360(F) A/365 (F) A/360(F)
Abp | Tenor Mid Abp | Tenor Mid
-1 3M 1.4
-1 6 M 1.47 - 6 M 1.4
-1 I9IM 1.47 - IM 1.4
-1 1Y 1.48 -1 1Y 1.4
-1 2Y 15 -1 2Y 1.4
-1 3Y 1.53 -1 3Y 1.4
-1 4y 1.56 -1
-1 5Y 1.6 -1
-1 7Y 1.67 -1
-1 10Y 1.75 -1
- 3M Shibor 1.4195 -0.45 O-N Shibor
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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
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