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FESRITSHBT 20 (27T 7 REAFREMEERIE, HirflEh 1.80%, SittaHE¥. SBE 40 (27t 7 REAFEMEIEE, SZESSIEEE 20 2. €|
iK1, 7d repo fixing: 1.83%, 5 E—3ZH T 2bp, 3m shibor fixing: 1.9470%, 5E—3ZHTE 0.2bp.

Repo i, Sy repo BEERACTE 2.01 %M, fE/IMEESS, AATE 2.005%-2.015%XEMHE, FERI 00.5/00.25, S4F@EIsE, Sy repo &% MT, B
TME 2.00%-2.015% X AR, I 00.5/00.25, Ty repo REFHIE 1.825%-1.8275% X B, BRI 82.75/82.5, MhLZk/5mE, 1x5y repo g
A1E 17.75-18.25bp X(EJffHiL, #RWL 17.75/17.5,

Shibor imSHKASE, 1y shibor #RUg 95.75/95.25, 5y shibor R 13.25 /12.75, LA E, 1x5y shibor iRY 17.75/17, EE=4ME, 1y basis
W 13.25/12.75, Sy basis BaZfE 12.5bp m=fsz, #RUL 12.75/12.5,

LPR i, 1y LPR 9m FRASTE 3.44%, QUL 44.5/43.5,

Hfttom, I|BINEE, REMKZ.
Data Source: Shanghai CFETS-NEX / ICAP HK

2024/6/11 Tuesday
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 A bp Tenor Mid A bp Tenor Mid Abp | Tenor Mid Abp
3 M 1. 87 1 3 M 1. 67 -
6 M 1.83 - 6 M 1.92 -1 6 M 1.65 1
9 M 1. 84 - 9 M 1.97 -1 9 M 1. 66 1
1y 1.83 - 1y 1.96 - 1Y 1. 61 -1 1Y .82 -1
2y 1.83 - 2y 1.95 - 2y 1. 64 - 2y 1.65 - 2Y .82 -
3Y .87 -1 3Y 1.99 - 3Y 1.75 - 3Y L7 - 3Y 1.85 -1
4y .94 -1 4y 2. 06 -1 4y 1.8 - 4Y .91 -1
5Y 2 -2 5Y 2.13 -1 5Y 1.8 - 5Y .97 -1
7Y 2.09 -1 7Y 2.24 -1 7Y 1.8 -
10Y 2.17 -1 10Y 2.33 -1 10Y 1.8 -

7D REPO 1.83 -2.00 | 3M Shibor 1.947 -0.20  O-N Shibor 1.679 —4.00 1Y DEPO 1.50

NFWEUN  REPO | SHIBOR ESIRE SHIBOR-REPO

3MxeM | -4 -1 Tenor | Mid Abp

6MxOM 1 - 5 -

OMx1Yy ' -1 - | -1 1 6M 9 -1
2y | 0 - -1 - oM 13 -1
3y | 4 -1 3 - 1Y 13 -

%4y |11 -1]10 -1 2Y 12 -
by |17 -2 |17 -1 3Y 12 1
2%3Y 4 -1|4 - 4Y 12 -
2%4Y 11 -1|11 -1 5Y 13 1
2%bY 17 -2 |18 -1

3x4Y T -7 -1

3%5Y |13 -1 14 -1

4%5Y 6 -1, 7 -

5k7Y 9 1 |11 -
5%10Y | 17 1 120 -

1Y LPR 6M oM 1Y 2y 3y 4y 5Y
3z] 47 44 41 37 35 34 32
58 47 44 41 37 35 34 32

230022/5y  230018/5y  230208/5y  230215/5y

repo repo repo repo

CNY IRS 7d Repo Curve
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X / Joyce Zhang



