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W AT S HIFRE 1173 4470 7 R FIEAE, #RERIZN 1.40%, HILETRE. & BB RIEEH] 1563 1470, 4 Hi% R 390 1470, 4Rk
#7. 7drepo fixing: 1.5%, 5 E—2 5% H¥FF. 3m shibor fixing: 1.5810%, 5 F—3¢5 H ETt 0.1bp.

Repo i, 5y repo F-HLACTE 1.63%F T, BfJ5ET EATCTE 1.63%-1.635% X [AfIT, F#LRIN 63.5/63.25. FH4F-[RIK, Sy repo fEi% A LE
1.635%-1.6325%[X [A]fft T, KUK 63.5/63.25. 1y repo 4= KK Ui i 1% B ASAE 1.5375%-1.545% X [ fftir, Rk 54.5/54.25. HAWHALR, 3m repo WAZTE
1.575%f1ix, 6m repo AZTE 1.5525%FiT, 9m repo BAZAE 1.5425% X [AIFfti, 2y repo ACTE 1.545% X [AIFfiT, 4y repo BACTE 1.61% X [AIFR T, Hh
2771, 6xly repo FACTE-1.25bp [T, 1x2y repo FACTE 0.25 & 0.5bp X AP, 3x9x12 repo AZ1E-3bp FififT, 3mxlyx2y repo A 7E-3.5bp BT,
1x5y repo ACLE 09.25bp Fitir, Rk 9.5/9.25.

Shibor %it, 1y shibor 4 59/58, 5y shibor UL 70/69.25. HHZEJ5 1, 1x5y shibor kUL 12/10.25. FEZE T, 1y basis UL 5/4, 5y basis UL
6.75/6.
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Data Source: Shanghai CFETS-NEX / ICAP HK
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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 158 1 3M 1.4 -

6M 156 1 6M 1.6 1 6M 1.4 -

9IM 155 1 IM 1.59 - IM 1.4 -

1y 1.54 - 1y 159 1 1y 1.3 - 1Y 1.54 -
2Y 1.55 - 2Y 1.59 - 2Y 1.3 - 2Y 1.65 - 2Y 1.54 -
3y 1.58 - 3y 1.64 - 3Y 1.4 - 3Y 1.77 - 3Y 1.57 -
4y 1.61 - 4y 1.67 - 4y 1.8 - 4y 16 -
5Y 1.63 - 5Y 1.7 - 5Y 1.8 - 5Y 1.62 -
7Y 1.68 - 7Y 1.74 - 7Y 1.8 -

10Y 1.74 - 10Y 1.78 - 10Y 1.8 -

7DREPO 150 - 3M Shibor 1.581 0.10 O-N Shibor 1.303 0.10 1YDEPO 1.50

SPREAD [Ra:e) SHIBOR W SHIBOR-REPO

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

OM*1Y | -1 -1/0 1 | 6M 4 -
1*2y 1 - |0 -1 9Mm 4 -1
1*3y 4 -5 -1 | 1Y 5 1
1*4y 7 - 8 -1 2y 4 -
1*5Y 9 - 11 -1 3Y 6 -
2*3Y 3 - 5 - Ay 6 -
2*4Y 6 - 8 - | 5Y 7 -
2*5Y 8 - 11 -

3*4y 3 - 3 -

3*5Y 5 - 6 -

4*5Y 2 - 3 -



5*7Y 5 - 14 -

5*10Y 11 - |8 -

FEH 3.02 3.02 3.01 2.99 3.02 3.02 3.02

4H 3.02 3.02 3.01 2.99 3.02 3.02 3.02

250208/5y 250014/5y 250016/5y 250210/5y
repo repo repo repo

A&H 13 -6 20 28
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FesrA ] AP BRI MALHRTEA T (DURERR “ LIgEPRIEM” ) ®iE, Ml BEEPRIE MG . REVFRT, ARG RAN AAGDUEMTR A, Bifl. T,
KEFEGI A HFAE . HIINS L AE B EEZR A AT SR AL AILIRE, 5 BA R AN SAE MRt T H . B a5 5 SR AR A A, dEassR, An]
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