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W E AT AT IR 3775 {270 7 R RIHEE, #AERIZR 1.40%, SATIXEE. S HA 3635 /40l mgRI B . HHERAT A s 45 Hif %K
140 1270, HE BRI WE. 7d repo fixing: 1.62%, 5 E—%25 H FF% 1bp. 3m shibor fixing: 1.5947%, 55— % H T F% 0.21bp.

Repo %, 5y repo f-HLACTE 1.6275% I, J5 % ACTE 1.625%-1.63% X [F][ffilr, 4-#4kIk 63/62.75. F 4RIk, Sy repo fE¥% FATALAE 1.6275%-
1.62% X [A] P, FRUK 62/61.75. 1y repo 4 KK i 75 3% IS AE 1.505%-1.515% X [ fit i, 4Rk 51/50.75. HABHAR, 3m repo BUAZHE 1.5925%-
1.5975% X [A]Fff iz, 6m repo AETE 1.55%-1.5575%[X [A][ffir, 9m repo AZTE 1.52% i, 2y repo AZAE 1.5225%-1.5175%[X [ [ffi, 3y repo KACLE
1.555% 3. HhZE 771, 6x9m repo AAZAE-3.25bp FHiT, 9xly repo i AZ7E-0.75bp i, 6xly repo 38 fE-dbp [T, 1x2yrepo HACALE Olbp FffifT,
2x5y repo X 1E 10.5bp [T, 3x5y repo WAZTE 7.25bp I, 1x5y repo BAZFE 11bp FfHifE, Uk 11/10.75.

Shibor ¥, 1y shibor #%4it 58/57.25, 5y shibor Uk 71/70. £ )51, 1x5y shibor kUi 13.25/11.75. FEZJ5TH, 1y basis U 7.25/6.25, 5y basis #
K 8.75/8.

LPR ¥fij, LPR1Y_1y ACTE 3.02%[1T, LPRSY_2y FAZTE 3.535%fiT o

HAb T T, RERAS, MMEE. HA T, MMmses, KRERAS.

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 1.58 -1 3M 1.4 -

6M 1.55 - 6M 1.58 -2 6M 1.4 -

IM 1.52 - IM 1.57 -1 IM 1.4 -

1y 1.51 - 1y 1.58 - 1y 1.3 - 1Y 15 -
2Y 1.51 - 2Y 1.58 -1 2Y 1.3 - 2Y 1.65 - 2Y 1.5 -
3y 1.55 - 3y 1.62 - 3Y 1.4 - 3Y 1.77 - 3Y 1.54 -
4y 1.58 - 4y 1.66 - 4y 1.8 - 4y 1.57 -1
5Y 1.62 - 5Y 1.71 - 5Y 1.8 - 5Y 1.61 -
7Y 1.69 - 7Y 1.76 - 7Y 1.8 -

10Y 1.81 - 10Y 1.87 - 10Y 1.8 -

7DREPO 1.62 -1.00 3M Shibor 1.5947 -0.21 O-N Shibor 1.366 -0.50 1YDEPO 1.50

SPREAD [ia:e) SHIBOR W SHIBOR-REPO

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

IM*1Y | -1 -1 1 6M 3 -2
1*2Y 0 -0 -1 9M 5 -1
1*3Y 4 -4 - | 1Y 7 -
1*4y 7 -8 -2y 7 -1
1*5Y 11 - 13 - 3y 7 -
2*3Y 4 -4 1 4y 8 -
2*4Y 7 - 8 1 5Y 9 -
2*5Y 11 - 13 1

3¥y 3 -4 -



3*5Y 7 -9 -

4*5Y | 4 -5 -
5¥7Y 7 -5 -
5¥10Y 19 - 16 -

FEH 3.02 3.01 3.02 3.03 3.04 3.04 3.05

4H 3.02 3.01 3.02 3.03 3.04 3.04 3.05

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

A&H 11 -10 20 33
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FesrA ] AP BRI MALHRTHEA T (DURERR “ LIgEPRIE M7 ) ®iE, Ml EEEPRIE MG . REVFRT, ARAHUGRAN AAGLUEMTZ A, Zifl. T,
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