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FESRITSHFE 20 (27T 7 REAFEREMEERIE, PirFlZA 1.8%, StREE. BSHESE 20270 7 XEBFRIWERE, HETMFIRMERE. BEH
BARBRERE, FE%MN, 7drepofixing: 1.90%, 5E—R5HTE 5bp, 3m shibor fixing:2.0410%, 5t—3ZHTE 0.8 4 bp.

Repo i, 5y repo BERAIIE 2.1125%MHE, [EE% NMTRALIE 2.1125%-2.085% X M, FE23RUr 09/08.75, H4F[E3E, Sy repo ESHRAEIE
2.095%-2.0775%KHE, 1Rz 09/08.75, 1y repo, =55 FTAEIE 1.94%-1.92% X AL, THRLERIZ 93.5/93, HAttHAR, 2y repo HAZ1E 1.925%-
1.9375%pfH5, 4y repo FRAETE 2.045%HE, HHZ5THE, 4x5 repo BASTE 06bp i, 1x5 repo FR3ZFE 16.75-15.75bp MififE, 3R 16/15.5, 1x2x5y
repo Ba1E-16.5bp Ffif.

Shibor i, 3IKER, 1y shibo g 04/03.5, Sy shibor g 25.25/24.25, HAZ/5HE, 1x5y shibor gt 21/20.25, BEZEFHE, 1y basis #RUL
11/10, 5y basis #RI 16.25/15.25,

HfomE, HRNEE, RENKR.

Data Source: Shanghai CFETS-NEX / ICAP HK

2024/4/18 Thursday
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 Abp = Tenor Mid Abp | Tenor Mid Abp
3 M 1.98 - 3 M 1.7 -5
6 M 1.96 - 6 M 2.02 -1 6 M 1.71 1
9 M 1.95 - 9 M 2.02 -2 9 M .73 -1
1y .93 -1 1y 2.04 -1 1Y 1.65 - 1Y .93 -1
2y .93 -1 2y 2.04 -2 2y 1. 66 1 2y 1.65 - 2Y .92 -1
3Y .97 -1 3Y 2.1 -3 3Y 1.85 2 3Y L7 - 3Y 1.94 -2
4y 2.03 -1 4y 2.17 -2 4y 1.8 - 4Y 2.01 -1
5Y 2.09 -1 5Y 2.25 -2 5Y 1.8 - 5Y 2.04 -2
7Y 2.2 -1 7Y 2.34 -2 7Y 1.8 -
10Y 2.35 -1 10Y 2.42 -1 10Y 1.8 -

7D REPO 1.90 -5.00 | 3M Shibor 2.041 -0.80 | O-N Shibor 1.776 5.30 1Y DEPO 1.50

NFWEUN  REPO | SHIBOR ESIRE SHIBOR-REPO

3MxeM | -2 - Tenor | Mid Abp
6MxOM -1 - 0 -1
OMx1Yy ' -2 -1,2 1 6M 6 -1
2y |0 - 0 -1 oM 7 =7
3y | 4 -6 -2 1Y 11 -
I*4Y |10 - 13 -1 2Y 11 -1
%Y |16 - 21 -1 3Y 13 -2
2%3Y | 4 - 6 -1 4Y 18 -
2%4Y |10 - 13 - 5Y 16 -1
2%bY |16 - 21 -
*4y 6 - 7 1
3%bY 12 - 156 1
4%Y | 6 - 8 -
57y 11 - 9 -
5%10Y |26 - 17 1
1Y LPR 6M oM 1Y 2Y 3Y 4Y 5Y
3= 47 45 43 39 38 37 38
45H 47 45 42 39 38 37 38

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

repo repo repo repo

%H -1 22 4 29



CNY IRS 7d Repo Curve
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X / Joyce Zhang



