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o E AT AT T RE 4020 427G 7 RIAWE I ERAE, $RAERIZ 1.40%, SHTRET. £ HAE 3240 {270 B G20 . A g
T AT 4 B3 780 1270, ¥t 4T BRI #i W 'S . 7d repo fixing: 1.63%, 5 E—2 5% H NP 1bp. 3m shibor fixing:
1.5968%, 5 F—%c% H FF# 0.1bp.

Repo ¥it, Sy repo AL ACHE 1.62% T, J& /=% MACHE 1.6175%-1.6225% X [A] i ilr, “F-#LRIN 62.5/62. FH4F-[A15K, Sy repo
R FRAZAE 1.6275%-1.6225% X [AI 3L, UK 62.5/62.25. 1y repo 4=k Bl Kb 52 % A AE 1.50%-1.5125% X [A] fiH i, ik
51.25/51. HAWHAR, 3m repo lAZTE 1.59%-1.5975%F 1T, 6m repo K TLE 1.5525%F1T, 9m repo WAZHE 1.52%[1iT, 2y
repo A TE 1.51%-1.5175% 1T, 3y repo BACTE 1.5475% i, 4y repo FACTE 1.585% i, MIZEJ71HI, 1x2y repo A TE
0.75bp FftifE, 2x3y repo HAZAE 03bp FiT, 2x5y repo i AZFE 10.75bp BT, 3x4x5y repo [§AE1E-0.25bp MfiT, 1x5y repo AT
7£ 11.25bp-11.75bp Fffilr, KUk 11.5/11.25.

Shibor %, 1y shibor Y& 58.25/57.5, 5y shibor R4 71.25/70. BHZEJ51H, 1x5y shibor Uk 13.75/12.25. FEZ 71, 1y
basis & 7.25/6.25, 5y basis UK 8.5/8.

LPR ¥fi, LPR_SY 2y HRZZTE 3.535%PifT.

HoAt gy, e, REMAL.

Data Source: Shanghai CFETS-NEX / ICAP HK
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