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W RATESE 6 A TAEH 7 R RIWEAERAE, 5 HA 5655 /LAY FIEEIHA, 4 HIF/E 4697 A uhb R0 [FIgHAE, 4 H 5544 F % 958
{CTG. F 4 BRI WA . 7d repo fixing: 1.415%, 5 _E—=2 5 H FF% 0.5bp. 3m shibor fixing: 1.43%, 5 L—%25 H¥FF.

Repo i, 5y repo F-#ERACHE 1.4925% 11T, J5 iS5 ACAE X 7] 1.4925%-1.485% T, 24 4R IK 48.5/48.25. H4F-[EI3K, 5y repo &% A HE X ]
1.4825%-1.49% 1T, KUK 49/48.75. 1y repo 4= KK it 5 1% BUCAE 1.41%-1.415% [X [A] fiiT, FRYK 41.5/41.25. HABBIBE, 2y repo BACHE 1.41%-
1.4125% 1. #2857 TH, 1x2y repo JHAZE-0.5bp & Obp BiT, 2*5 repo WAZAE 7.5bp, 1x5y repo AZHE 7.25bp, KUK 7.75/7.5.

Shibor i, 1y shibor fixU% 45.75/45, Sy shibor #k!it 54.25/53.5. HHZEJ7THI, 1x5y shibor ki 9 /8. FEZETJ71H, 1y basis ikl 4.25/3.75, Sy basis fi
W 5/4.75.
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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 1.44 - 3M 1.4 -

6 M 143 - 6 M 1.46 - 6M 1.4 -

9M 142 - 9M 1.46 - 9M 1.4 -

1Y 141 - 1Y 1.45 - 1Y 1.4 - 1Y 1.41 -
2Y 141 - 2Y 1.45 - 2Y 1.4 - 2Y 1.65 - 2Y 1.4 -
3y 143 - 3Y 1.47 - 3Y 1.4 - 3Y 1.77 - 3Y 1.41 -
4y 146 - 4y 1.5 - 4y 1.8 - 4y 1.44 -
5Y 149 - 5Y 1.54 - 5Y 1.8 - 5Y 1.46 -
7Y 1.54 - 7Y 16 - 7Y 1.8 -

10v 161 - 10v 1.68 - 10v 1.8 -

7DREPO 1.415 -0.50 3M Shibor 1.43 O-N Shibor 1.361 -0.10 | 1Y DEPO 1.50

SPREAD [l3:e) SHIBOR WSHIBOR—REPO

3M*6M | -1 - Tenor  Mid Abp
6M*9M | -1 -0 -

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

3*4y 3 -3 -

3*5Y 6 -7 -

4*5Y 3 -4 -

5*7Y 5 - 6 -

5*10Y 12 - 14 -



FEH 3.02 3.02 3.02 3.02 3.04 3.06

4H 3.02 3.02 3.02 3.02 3.04 3.06

Bond 250208/5y 250014/5y 250016/5y 250215/5y
Swap repo repo repo repo
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