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FERITSEFRE 7 KE 410 (2o EEERE, ESHE 70 1270 7 REREERIWEIRR, ZHTIN#RE 340 (27T, REESEEARYE. 7d repo
fixing: 2.2%, 5t—3:5HME 1T 10bp, 3m shibor fixing: 2.498%, Lt t—3z5H1EM 0.1bp,

Repo i, &H, 5y repo FFEMATE 2.86%-2.865%, HAtSFEEfS, Sy repo BEHALR tkn = 2.89%, [RESHRASIE 2.885%-2.8725%, FHEIRI
88/87.75; “FJ5, 5y repo FFIE 2.8775%, & TITESHIE 2.88%-2.865% /8, 1R 86.5/86.25, 1y repo BEKIHESMARIE 2.405%-2.4125% A, 1§
W 41/40.75, # 3m repo trd 2.335%; 6m repo trd 2.355%; 9m repo trd 2.3725%; 2y repo FYAAE 2.535%-2.5425%; 3y repo B3t
2.665%; 4y repo FRAITE 2.775%-2.78%, MHZF5HE, 6x9m repo spd F3Z7E 1.75bp; 9mx1y repo spd FE3ZTE 3.5bp; 1x2y repo spd F3Z7E 13.5bp;
1X5y repo spd FiASTE 47.5-46.5bp, iRU 45.75/45.25,

Shibor i, 1y shibor FE3E 2.695%, #RUT 69.75/69.25; 2y shibor ALAZFE 2.895%; 3y shibor FYAZTE 3.045%; 4y shibor BATE 3.1725%;
5y shibor pEAZfE 3.285%-3.2925%, U 28.25/27.75, HAZAME, 1x2y shibor spd trd 20bp; 2x5 shibor spd trd 39.75bp, Basis 75, 1y s/r
basis trd 28.5bp, RIS 29/28.5; 5y s/r basis FAZTE 41.75bp, IRYL 41.75/41.25, Box J5ME, 1x5 shibor/repo basis B3Z7E 13.25bp,

HithsH, RINSEREKL.
Data Source: Shanghai CFETS-NEX / ICAP HK

2023/3/13 Monday
ONSHORE IRS Shanghai CFETS-NEX International Money Broking Co., Ltd OFFSHORE IRS
Qtrly/7d Repo Qtrly/3m SHIBOR Annually/0-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 2.35 1 3M 1.65

6M 2.36 1 6M 2.57 - 6 M 1.85

9M 2.38 1 9M 2.61 - IM 1.92

1Y 241 1 1Y 2.69 1 1Y 2.01 - 1Y 2.4

2Y 2.54 1 2Y 2.89 - 2Y 2 - 2Y 1.65 - 2Y 2.54

3Y 2.67 - 3Y 3.04 1 3Y 2.05 - 3Y 1.77 - 3Y 267 1
4Y 2.78 1 4Y 3.17 1 4Y 1.8 - 4Y 277 1
5Y 2.87 1 5Y 3.29 2 5Y 1.8 - 5Y 286 1
7Y 3 1 7Y 3.43 2 7Y 1.8

10Y 3.15 1 10Y 3.56 2 10Y 1.8

7D REPO 2.20 10.00 | 3M Shibor 2.498 0.10 | O-N Shibor 1.614 -21.50 | 1YDEPO 1.50

NSV REPO | SHIBOR N6 E SHIBOR-REPO

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

6M*OM | 2 - | 4

OM*1lY | 3 - 8 1 6M 21 -1
1*2Y 13 - 20 -1| 9M 23 -1
1*3Y 26 -1 35 - 1Y 28
1*4Y 37 - 48 - 2Y 35 -1
1*5Y 46 - | 60 1 3Y 37 1
2*3Y 13 -1 15 1 4Y 39

2*4Y 24 - 28 1 5Y 42 1
2*5Y 33 - 40 2

3*4Y 11 1 13

3*5Y 201 25 1

4*5Y 9 - 12 1

5*%7Y 13 - 14

5%¥10Y | 28 - | 27

1Y LPR 6M IM 1Y 2Y 3Y 4Y 5Y
(3= 69 68 68 68 70 72 73

70 72 73

230002/5y 220025/5y  230203/5y  220220/5y

repo repo repo repo
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