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o E JeAT 4 H IR 1350 147C 7 R RIIEAE, EERIRFT 1.40%. 5 HA 430 12708 FIEEI . 4 HIE0k 920 1270, %414 . 7d repo
fixing: 1.65%, 5 F—2 % H T 2bp. 3m shibor fixing: 1.6450%, 5 F—%¢5 H T4 0.2bp.

Repo i, 5y repo F-#ACHE 1.5175% 11T, 5 7S ¥ BACHE 1.4925%-1.5175% X [A] T, 54541k 49.75/49.5. T4F-[EI13K, 5y repo /&% ACHE
1.4975%-1.49% X [A] BT, FRUK 49.25/49. 1y repo 4= KK b iE % BAC 7E 1.55%-1.5675% X [ fftifr, Uk 56/55.75. HABHIR, 3m repo ilACTE 1.64%-
1.635% it iT, 6m repo IAZTE 1.605%-1.6175% X [HIF$iT, 9m repo FAZTE 1.5825%-1.5925% X [H] [t iT, 2y repo AZTE 1.4875%-1.4975%[X [a] fffilT,
3y repo A TE 1.475%-1.4825% X [A] f1ir. #HZEJ7THI, 6mxly repo FACTE-5.75 £-5.25bp X AT, 9mxly repo %32 E-3.25bp FHiL, 6mx9m repo &AC
7£-2.5bp BT, 1x2y repo AZFE-7bp %2-6.75bp X [AFHIT, 2x3y repo AETE-1 %2-0.75bp FHilr, 2x5y repo ACHE 1bp FHIT, 3x5y repo ACHE 1.5 &2
1.75bp FfHifE, 1x5y repo WAZAE-5.5 %-6.5bp X [R]Ff1ifr, #R4k-6.5/-6.75.

Shibor ¥, 1y shibor #U 59.5/58.25, 5y shibor U 50/49. HHZE /5T, 1x5y shibor #UL-8.25/-10. FEZJ71Hi, 1y basis FRUX 3.75/2.5, 5y basis UK
0.75/0.
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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 1.64 - 3M 1.5 -

6M 161 -1 6M 1.64 - 6M 1.5 -

9IM 159 -1 IM 1.62 - 9IM 1.5 -

1y 156 -1 1y 159 -1 1y 1.4 - 1Y 155 -1
2Y 149 -1 2Y 1.5 -2 2Y 1.4 - 2Y 1.65 - 2Y 1.47 -3
3y 1.48 -2 3y 1.49 -2 3Y 1.5 - 3Y 1.77 - 3Y 1.46 -3
4y 149 -1 4y 149 -2 4y 1.8 - 4y 1.46 -3
5Y 1.49 -3 5Y 1.49 -2 5Y 1.8 - 5Y 1.47 -4
7Y 1.48 - 7Y 1.52 - 7Y 1.8 -

10Y 1.52 - 10Y 155 - 10Y 1.8 -

7DREPO 1.65 2.00 3M Shibor 1.645 -0.20 O-N Shibor 1.537 -11.70 1YDEPO 1.50

NI 00 REPO | SHIBOR W SHIBOR-REPO

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

OM*1Y |-3 - -3 -1 6M 3 1
1*2y -7 - 9 -1 9Mm 3 1
1*3Y -8 -1 -10 -1 1Y 3 -
1*4y -7 - -10 -1 2y 1 -1
1*5Y -7 -2 -10 -1 3Y 1 -
2*3Y -1 -1 -1 - 4y 0 -1
2*4Y 0 - -1 -  5Y 0 1

2*5Y o -2 -1 -

3*4y 1 110 -

3*5Y 1 -1 0 =

4*5Y 0 -2 0 -

5*7Y -1 3 3 2



5*10Y 3 316 2

FER 3.06 3.00 3.00 2.90 2.93 2.90 2.90

4B 3.06 3.00 3.00 2.90 2.93 2.90 2.90

250203/5y 250003/5y 250004/5y 250205/5y
repo repo repo repo
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