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W E AT AFF AT 99 1276 7 R R HAE, #A/ERIZ 1.40%, HETXREF. 4 HA 11000 1276 WA FIE 2], FERTHEHCER 1 H 8
HFFJ& 11000 1270 K Wizl B HeE . o 1 47 AFF T4 B0 99 /27T, ¥ 4RI, 7d repo fixing: 1.52%, % L—3 % HFF. 3m
shibor fixing: 1.5950%, % —4%2 % H FF& 0.2bp.

Repo ¥, 5y repo L RACHE 1.6475% 11T, JGE FATHACHE 1.65%-1.64%[X 8] i, ZF# kUL 64.25/64. F14F-[H13K, S5y repo &% MACHE 1.6275%-
1.64% X [B] ffHiT, UL 64.25/63.75. 1y repo 4=k BlKifit iZ ¥ AT E 1.505%-1.515% X [A]fHiir, F#ui 51.25/51. HARMAMR, 6m repo WAZ7E 1.535% X [] [
i, 9m repo ASTE 1.51%-1.5125% X [A][f1ifE, 2y repo ACHE 1.515%-1.5225% X [A] Fftifr . BHZEJ71H, 6mxly repo FACTE-2.5bp i, 6mx9m repo HA
f£-2.5bp [ffiE, 9mxly repo FAZFE-0.25bp & Obp T, 1x2y repo ACFE 0.75bp & 1bp X [AIFIT, 2x5y repo iAZHE 12bp & 12.25bp X [AIFIT, 1x5y
repo R UL 12.75/12.5.

Shibor ¥, 1y shibor BASLE 1.59%1iF, #%U 60.25/59, 5y shibor UK 75.75/74.5. HIZ )51, 1x5y shibor #%UL 16.75/14.25. FZJ51H, 1y basis A
7f 8bp % 8.25bp X [A][ffifT, kUK 9/8, Sy basis Ui 11.75/10.75.
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ONSHORE IRS Shanghai CFETS-NEX International Money Broking Co., Ltd OFFSHORE IRS
Qtrly/7d Repo Qtrly/3m SHIBOR Annually/O-N SHIBOR Annually/1Y DEPO Qtrly/7D REPO
ACT/365(F) A/365 (F) A/360(F) A/365 (F) A/360(F) A/365 (F) A/360(F) A/365

Tenor Mid Abp  Tenor Mid  Abp | Tenor Mid Abp | Tenor Mid Abp Tenor Mid Abp
3M 156 1 3M 1.4 -

6M 1.54 - 6M 1.6 - 6M 1.4 -

IM 151 -1 IM 1.59 - IM 1.4 -

1y 1.51 - 1y 1.6 1 1y 1.3 - 1Y 15 -1
2Y 152 -1 2Y 162 1 2Y 1.3 - 2Y 1.65 - 2Y 15 -1
3y 156 -1 |3Y 1.66 - 3Y 1.4 - 3Y 1.77 - 3Y 1.53 -2
4y 16 -1 |4Y 1.7 - 4y 1.8 - 4y 1.58 -1
5Y 164 -1 |5Y 1.75 -1 5Y 1.8 - 5Y 1.62 -1
7Y 1.7 -1 7Y 1.78 - 7Y 1.8 -

10y 1.81 - 10Y 1.88 - 10Y 1.8 -

7DREPO 152 - 3M Shibor 1.595 -0.20 | O-N Shibor 1.27 0.40 1YDEPO 1.50

SPREAD [Ra:e) SHIBOR W SHIBOR-REPO

3M*6M | -2 -1 Tenor | Mid Abp
6M*9M | -3 -1 -1 -

OM*1Y |0 1 1 1 | 6M 6 -
1*2y 1 102 - 9™ 8 1
1*3Y 5 -1/6 -1 1y 9 1
1*4y 9 -1 10 -1 2y 10 2
1*5Y 13 -1 15 -2 3Y 10 1
2*3Y 4 - 4 -1 | 4Y 10 1
2*4Y 8 - 8 -1 | 5Y 11 -
2*5Y 12 - 13 -2

3*4y 4 - 4 -

3*5Y 8 -9 -1

4*5Y 4 -5 -1

5*7Y 6 - 3 1



5*10Y 17 1 13 1

FER 3.02 3.01 3.00 2.99 2.98 3.00 3.02

4H 3.02 3.01 3.00 2.99 2.98 3.00 3.02

250208/5y 250014/5y 250011/5y 250210/5y
repo repo repo repo

ASH O 14 -4 25 34
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