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W E AT A TF T IZ T R 905 1276 7 R IAW RIEEAE, BAEFIR 1.4%, HIMTRE 6985 AL ek isi =g, [FIif4HA 350 1470 7 RiERIEEIM, BE
6610 1ZTCHH B [ GBI . A H i B 42 38 S5 3% 930 1470, % & BRI # WAL . 7d repo fixing: 1.41%, 51— 5 H NB& 1bp. 3m shibor
fixing: 1.43%, 5 F—% 5 HEF.

Repo ¥, 5y repo L RACHE 1.505% 13T, J5E% FATHACHE 1.505%-1.4975% X [A] BT, - 4RIK 50/49.75. H4-[E5K, Sy repo &% AEAE 1.495%-
1.50% X [RIPHT, #RUK 49.75/49.25. 1y repo 4= K Bfi K Ui i 1% BUAC AE 1.435%-1.425% X [A]fiiT, R 42.75/42.5. HABWIFR 3m repo BAS7E 1.435%-
1.4375%1IE, 2y repo ACTE 1.4275% M1t . M1k J7TH, 1xSy repo UK 7/6.75.

Shibor ¥fi, 1y shibor fixU% 46.25/45.75, Sy shibor & 53.75/53. M1k J71HI, 1xSy shibor #RIX 8/6.75. 2:Z= /51, 1y basis fiRUX 3.5/3, Sy basis Uk
4/3.25,

HoAb 5T, IROrZZ, 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 1.44 - 3IM 1.4 -

6 M 144 -1 6M 1.46 - 6M 1.4 -

9M 143 -1 9M 1.46 - 9M 1.4 -

1Y 143 -1 1Y 1.46 - 1Y 1.4 - 1Y 1.42 -1
2Y 143 -1 2Y 1.46 - 2Y 1.4 - 2Y 1.65 - 2Y 141 -1
3y 1.45 -1 3Y 1.48 -1 3Y 1.4 - 3Y 1.77 - 3Y 1.42 -1
4y 1.47 -1 4y 15 -1 4y 1.8 - 4y 1.44 -1
5Y 149 -1 5Y 1.53 -1 5Y 1.8 - 5Y 1.46 -1
7Y 1.54 - 7Y 1.58 -1 7Y 1.8 -

10v 16 - 10Y 1.66 -1 10v 1.8 -

7DREPO 1.41 -1.00 3M Shibor 1.43 - O-N Shibor 1.3451 -1.59 | 1YDEPO 1.50

SPREAD [ila:0e) SHIBOR W SHIBOR-REPO

3M*6M | 0 -1 Tenor | Mid Abp
6M*9M | -1 - |0 -

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

3*4y 2 -2 -

3*5Y 4 -5 -

4*5Y 2 - 3 -

5*7Y 5 1 5 -

5*10Y 11 1 13 -
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