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A E AT A H TR 1738 1470 7 KIS RIHEEAE, HAERIRFETT 1.40%. A HEERIGEIR . S E JA7 AT 13545 HIEB0R 1738 1270, %4k
#ifwts . 7d repo fixing: 1.55%, ‘5. F—732% H K% 1bp. 3m shibor fixing: 1.6490%, 5 —7%2% H FF% 0.2bp.

Repo ¥, 5yrepo FAFMATHE 1.47% T, J5 V% MTRACHE 1.46%-1.475% X [AfT, 2F#33RINK 46.5/46.25. 4[5k, S5y repo &% MACHE 1.4625%-
1.4725%[X [a] [fff i, #RW 47.25/47. 1y repo 4> KBl K3 7 3% S LE 1.5075%-1.525% X [A] ff1if, #Uk 51.5/51.25. HABBAR, 3m repo BAZTE 1.5725%
i, 6m repo ACTE 1.5425%-1.5475% X [A] BT, 9m repo MASFE 1.5325%-1.5375% X [F] it i, 2y repo ACTE 1.4525%-1.46% X [A] [f1ifr . HHZE 71,
3x6m repo J{AZFE-2.5bp FftifE, 6x9m repo /HAZTE-0.1bp FfiiE, 9mxly repo iAZFE-2.5 £2-2.25bp X [A]FIL, 2x5y repo AZLE 0.75 2 1bp X [f] BT,
1x5y repo I AZTE-5 £2-4.5bp X [A]FfiT, #Hklic-4/-4.5.

Shibor ¥it, 1y shibor Ui 56.5/55.5, 5y shibor BAZTE 1.475% 3T, FRUL 48/47.25. HHZE 5, 1x5y shibor FAZFE-9.5bp Fftilr, #RUk-8/-9.25. FZT7
i, 1y basis U5 5/3.75, 5y basis AZ7E 0.25bp iz, #kik 0.75/0.25.
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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 157 -1 3M 1.5 -

6M 1.55 - 6M 1.63 - 6M 1.5 -

IM 1.54 - IM 159 -2 IM 1.5 -

1y 151 -1 1y 156 -1 1y 1.4 - 1Y 15 -2
2Y 1.46 - 2Y 149 1 2Y 1.4 - 2Y 1.65 - 2Y 1.45 -
3y 1.45 - 3y 1.48 - 3Y 1.5 - 3Y 1.77 - 3Y 144 1
4y 145 -1 4y 1.47 - 4y 1.8 - 4y 1.44 -
5Y 1.47 - 5Y 1.47 - 5Y 1.8 - 5Y 1.45 -
7Y 1.5 - 7Y 1.52 - 7Y 1.8 -

10y 1.55 - 10Y 155 - 10Y 1.8 -

7DREPO 155 -1.00 3M Shibor 1.649 -0.20 | O-N Shibor 1.378 -3.30 | 1Y DEPO 1.50

3TN REPO | SHIBOR W SHIBOR-REPO

3M*6M | -2 1 Tenor @ Mid Abp
6M*9M -1 - 4 -2

OM*1Y |-3 -1 -3 1 6M 8 -

1*2Y 51 -7 - 9M 5 -2
1*3Y 6 1 -8 1 1Y 5 -
1*4y 6 - |9 1 |2y 3 -1

1*5Y -4 1 9 1 3Y 3 -

2*3Y -1 - -1 14y 2 1
2*4y -1 -1 -2 1 5Y 0 -
2*5Y 1 - -2 1

3*4y o -1 -1 -

3*5Y 2 - -1 -

4*5Y 2 1 0 -



5*7Y 3 - 5 -

5*10Y 8 - 8 -

FER 3.02 3.00 3.00 2.98 2.97 2.96 2.98

4H 3.02 3.00 3.00 2.98 2.97 2.96 2.98

250203/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

AH 11 3 18 23

CNY IRS 7d Repo Curve
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