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o SAT AT T RE 5260 12470 7 RIAW [FIIEERAE, HAERIZ 1.40%, SHTKEFE. 5 HA 8524 1476 7 KR LL K 6000 12, 14 K [B] e 3 H o
th E S AT A TP 54 Hi% B 9264 1476, W4 HREAALI#T. 7d repo fixing: 1.63%, 5 E—255 H EFF 23bp. 3m shibor fixing: 1.5780%, 5 F—3¢ 5 H
N F% 0.20bp.

Repo ¥, 5y repo F-#LUACHE 1.60%M T, J5E FATHACHE 1.60%-1.58%[X [8] i, “F#%#Kkik 58.5/58. F14F-[63K, Sy repo &% MACHE 1.585%-
1.5825% X [a] [ff 1T, #RUi 58.25/58. 1y repo 4> KBl K3 & ¥ B ACLE 1.4975%-1.49%[X [8] [t kT, #%Wi 49.5/49.25. HABHAIR, 3m repo BAZHE 1.55% i,
6m repo IAZTE 1.5225% 11T, 9m repo il ACTE 1.50% 11T, 2y repo MACTE 1.495%-1.4925%[X [AIFffifT, 3y repo ACTE 1.52% 11T, 4y repo MAZTE
1.5525% 1T, HHZE 7T, 6mx9m AAZFE-2.25bp BT, 9mxly FBAZFE-0.75bp fifi7, 6mxly MAC{E-2.75bp [T, 6mx9mxly HAZ{E-1.5bp ML, 1x5y
repo iAZAE 9bp, FRUK 9.25/8.75.

Shibor i, 1y shibor 1% 56/55, 5y shibor #)UX 67/66.25. Wik /71, 1x5y shibor kU 12/11. FEZJ7TH, 1y basis RN 6.5/5.75, 5y basis UL
8.5/8.
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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 1.55 - 3M 1.4 -

6M 1.53 - 6M 157 -1 6M 1.4 -

IM 1.5 - IM 156 -1 IM 1.4 -

1y 149 -1 1y 155 -1 1y 1.4 - 1Y 1.48 -1
2Y 149 -1 2Y 155 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.47 1
3y 152 -1 3y 158 -1 3Y 1.4 - 3Y 1.77 - 3Y 15 -
4y 155 -2 4y 162 -1 4y 1.8 - 4y 153 -1
5Y 1.58 -2 5Y 1.67 -1 5Y 1.8 - 5Y 1.56 -2
7Y 1.63 -2 7Y 1.72 1 7Y 1.8 -

10y 1.71 -2 10Y 1.83 -1 10Y 1.8 -

7DREPO 1.63 23.00 3M Shibor 1578 -0.20 O-N Shibor 1.362 4.64 | 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

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

OM*1Y | -1 1041 -| 6M 4 -1
1*2y 0 - |0 - | 9M 6 -1
1*3Y 3 - 3 -1y 6 -
1*4y 6 17 -2y 6 -
1*5Y 9 -1 12 -3y 6 -
2*3Y 3 - 3 - | 4Y 7 1
2*4Y 6 -1 7 - | 5Y 9 1
2*5Y 9 -1 12 -

3*4qy 3 14 -

3*5Y 6 -1 9 -

4*5Y 3 -5 -

5*7Y 5 -5 -

5*10Y 13 - 16 -



FER 3.02 3.01 3.01 3.02 3.06 3.06 3.08

4H 3.02 3.01 3.01 3.02 3.06 3.06 3.08

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

A&H 11 -11 20 32
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