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FESRTSEFRE 7 KEf 20 ZnFEeEiE, ESHEE 2780 {27t 7 REBFEIWRIEE, HHSCINEEIE 2760 {275, REEEAISE. 7d repo fixing: 2.00%,
Ltk E—x2 5 BT 2bp. 3m shibor fixing: 2.4230%, & E—325 H Tk 0.6bp,
Repo if, 5y repo FFEMAIE 2.835%, G E1THARTE 2.835-2.8425%[X (8], F#IRIK 84.25/83.75, F/EEIRHELEHkK, Sy repo BaHRIE L1, ARAZ
XIE7E 2.8425%-2.85%, [EEMREBEIRMRERL, Sy repo BAIMEEIEE 2.84%ifr, E#Z Sy MEHEE LITE 2.8475%, #RUL 84.75/84.5, 1y repo FHZANHE

RES

2.3525%-2.36%,

R 36.25/35.75, A Tm repo 3L 2.205%-2.22%, 3m repo BATE 2.24%, 2y repo 3 E 2.49-2.50%, 3y repo FEATE 2.635%., MZk/5mE, 1x5y repo
spd B3Z7E 48.75-49bp, 1R 48.75/48.25,
Shibor J5M, 1y shibor B3 2.59%-2.5975%, R 59.5/59, 2y shibor B3 2.78%, 5y shibor gz 23.25/22.5, Basis /5, 1y s/r basis f3E
23.75-24bp, U 23.5/23, 2y s/r basis 3 29bp, 5y s/r basis #RI 38.5/38,
HtyomE, RINSESREIRKIS.

Data Source: Shanghai CFETS-NEX / ICAP HK
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