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¥A. 7drepo fixing: 1.59%, 5 _E—%25 H FF% 16bp. 3m shibor fixing: 1.6520%, 5 _E—=¢ 5 H¥FF.

Repo ¥, 5y repo - ACHE 1.5025% 11T, 5 7S ¥ B ACHE 1.5025%-1.4925% [X [A] /T, 254541k 50.25/50. H14F-[EI3K, 5y repo &% BACHE 1.505%-
1.4975% X [A] Fff3fE, #UL 50.25/50. 1y repo 4= K Bl K iZ 3 N AS E 1.56%-1.5525% X [A] BT, #R Ui 55.75/55.5. AR, 1m repo lAZ1E 1.63%-
1.6325% X [A]fff 3T, 6m repo A ACTE 1.5925%-1.595% [X [A]fifE, 2y repo MAZAE 1.49%-1.4925% 1. HHZEJ71HI, 6mxly repo A8 1E-3.75 £2-3.5bp [X [H]fff
T, 1x2y repo il ACE-6.5bp MIift, 2x5yrepo lACTE O1bp BfiL, 1xSyrepo A 1E-5.75 A-5.5bp X [H]Fffiz, #kik-5.5/-5.75.

Shibor ¥, 1y shibor BAZ7E 1.60%-1.6025% X [A] BT, UK 60.5/60.25, 9m shibor AT TE 1.62%1ikE, Sy shibor FAZTE 1.50%-1.5025% X [A] ffHfE, R
50.75/50.25. HHZEJ71H, 9x1y shibor {35 7E-2bp FftiL, 1x5y shibor #4-9.5/-10. FEZJ7TH, 1y basis UL 5/4.5, 5y basis 1 0.5/00.
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Shanghai CFETS-NEX International Money Broking Co., Ltd
Qtrly/3m SHIBOR Annually/O-N SHIBOR
A/365 (F) A/360(F) A/365 (F) A/360(F)
Abp Tenor Mid  Abp | Tenor Mid
- 3M 1.5
1 6M 1.64 - 6 M 1.5
1 I9IM 162 1 IM 1.5
1 1Y 1.6 1 1Y 1.4
- 2Y 152 - 2Y 1.4
- 3Y 1.5 1 3Y 1.5
- 4y 1.5 -
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-16.00 | 3M Shibor 1.652 - O-N Shibor 1.41
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1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y
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