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IRS IRS IRS
Qtrly/7d Repo Annually/1Y DEPO Qtrly/3m SHIBOR

ACT/365(F)

A/365 (F) AI360(F)

A/365 (F) AI360(F)

Annually/O-N SHIBOR

Qtrly/7d Repo

1M 2.150 0.0
2M 2.300 0.0
3M 2.355 -0.5
6M 2.445 -0.5 6M 2.820 -2.0
9M 2.465 -2.0 9M 2.870 -2.0
1Y 2.495 -2.0 1Y 2.920 -2.0
2Y 2.595 -2.0 2Y 1.625 0.0 2Y 3.075 -0.5
3Y 2.695 -1.5 3Y 1.630 0.0 3Y 3.175 -1.5
4Y 2.775 -3.0 4Y 1.590 0.0 4Y 3.295 -2.5
5Y 2.870 -2.5 5Y 1.600 0.0 5Y 3.410 -2.0
7Y 2.970 -2.5 7Y 1.650 0.0 7Y 3.535 -2.0
10Y 3.125 -2.5 10Y 1.750 0.0 10Y 3.705 -2.0
IRS OFFSHORE IRS

Floating Rate Fixing

Quarterly/1Y DEPO
A/365 (F) A/360(F)

1Y 165 0.0
2Y 1.70 | 0.0
3Y 144 | 0.0
4Y 144 | 0.0
5Y 1.44 | 0.0

A/365 (F) AI360(F) A/365
1M | 1.750 0.0 1Y | 2.490 0.0 |7DREPO | 2.1600 | +51.00
3M | 1.980 0.0 2Y | 2.500 0.0 |1YDEPO | 1.5000 0
6M | 2.030 0.0 3y | 2.610 0.0 |3M Shibor| 2.7660 | -1.0
9M | 2.060 0.0 4y | 2.670 0.0 [0-N Shibor| 0.7930 | +18.40
1Y | 2.085 0.0 5y | 2710 0.0 |1YLOAN | 4.3500 0
IRS



IRS
LPR 1Y QQ
A/365 A/360
Tenor | Mid | Abp

6M 3.925 0.0
oM 3.935 0.0
1Y 3.960 0.0
2Y 4.005 0.0
3Y 4.040 0.0
4Y 4.075 0.0
5Y 4.090 0.0

BAESRIYRE: Tullett Prebon SITICO(China),
Tullett Prebon(Hongkong), Tullett Prebon(Singapore)
&S CNYIRS=TPSC
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