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W E S AT 4 HITRE 1607 147T 7 RIS RIEHEAE, #RAERIZN 1.40%, SICHTRE. 4 H 4492 Juili MW R, B RAT AT 13545 H i 915 2885 147
AR T, HEMmEARMmIA. 7d repo fixing: 1.47%, 5. F—%% H T 1bp. 3m shibor fixing: 1.5580%, 5 _I—%2 % H FF# 0.1bp.

Repo i, 5y repo ff-HLRACTE 1.585% M1, J& % ASHE 1.575%1.59% X [f] it , 4F-#%4kUK 57.75/57.5. F4-[A1K, Sy repo % I ACAE 1.5725%-
1.5775%[X [a] fff i, #RU 57.5/57.25. 1y repo 4= KBl K0 5 3% S E 1.5225%-1.5325% X [A] ff1ifr, #kUk 52.75/52.5. HABHIE, 6m repo BAE1E 1.545%-
1.5475%[X [E]Ff} 1T, 9m repo FACTE 1.54% 11T, 2y repo FACTE 1.5075%F1 1T, 3y repo MACTE 1.5225%1iT, 4y repo ACTE 1.5525% T, 2k /5T,
6x9m repo FAZE-0.75bp %2-0.5bp X [AIFHIT, 3x5y repo il AZTE 5.25bp FfiT, 4x5y repo BAZFE 2.25bp FfHilE, 1x5y repo HAZAE Sbp Fitix, ik 5/4.75.

Shibor ¥, 1y shibor #%4it 57.75/57.25, 2y shibor FASE 1.55%F T, 4y shibor BAZLE 1.59%1i, Sy shibor FASLE 1.61%-1.615%[X [E T, Rk
61.5/61.25. HHZEJ71HI, 4x5 shibor A2 1E 02bp Ffiifr, 1x5y shibor kUK 4.25/3.75. J£2Z=J71H1, 1y basis kUK 5.25/4.75, 5y basis ki 4/3.75.

LPR ¥fij, LPRSY_5Y A 7E 3.4875%-3.4925% [X [H] Ff} T

HoAb 5, ROrEZ, RERAL

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 1.52 -2 3M 1.5 -

6M 1.54 -2 6M 1.58 - 6M 1.5 -

IM 154 -1 IM 158 -1 IM 1.5 -

1y 152 -1 1y 157 -1 1y 1.4 - 1Y 152 -1
2Y 1.5 - 2Y 1.56 - 2Y 1.4 - 2Y 1.65 - 2Y 1.5 -
3y 152 -1 3y 1.57 - 3Y 1.5 - 3Y 1.77 - 3Y 1.52 -
4y 155 -1 4y 1.58 - 4y 1.8 - 4y 155 -1
5Y 157 -1 5Y 161 1 5Y 1.8 - 5Y 1.57 -1
7Y 1.62 - 7Y 1.63 - 7Y 1.8 -

10y 1.65 - 10Y 1.65 - 10Y 1.8 -

7DREPO 1.47 -1.00 3M Shibor 1.558 -0.10 | O-N Shibor 1.315 0.10 | 1Y DEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

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

6M*OM |0 1 0 -1

9M*1Y -2 - -1 - (6M 4 2
12y 21 -1 1 9M 4 -
13y 0 - 0 1 @ 1Y 5 -
1*4y 3 - 1 1 2 6 -
1*sy 5 - 4 2 3 5 1
23y 2 -1 1 - 4 3 1
2%y |5 -1 2 - | 5Y 4 2

2*5Y 7 -1 5 1

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

5*7Y 5 1 2 -1

5*10Y 8 1 4 -1
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