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hERITSHBT 5682 27T 7 REAEEIMEERME, PIRFIZ 1.70%, SItAFFE. SHEEIN MLF BT 9 B 25 B4HY. BSHE 5910127t 1 55
chHAME (&R (MLF) #4875 27T 7 REFEEMFHE, XHSCINEETE 5103 27T, BLERE. 7d repo fixing: 1.90%, 5 F—x5HEF 10bp,
3m shibor fixing: 1.85%, 5t—xXZ8AZ.

Repo i, 5y repo RAZRNALTE 1.70%MH, EEHMARIE 1.71%-1.695% X EIMHR, 4RI 69.5/69, th4FEISkE, Sy repo /MEESHRIE
1.6925%-1.6975%X[EIfffir, UYL 70.25/69.75, 1y repo EREHMIIE 1.7175%-1.705% X [Epffir, #RUK 72.25/71.75, EABHARR, 6m repo MRt
1.8175%-1.825%Bffir, 9m repo FaZFE 1.75%-1.7525%XEffFir, 2y repo BEXFE 1.655%-1.66%fir, HiZe/5E, 9mxTy repo pkaZE-3.75~-4bp X
[EJBHE, 6mx9m repo FY3ZTE-6.5bp ML, 1x2y repo BR3Z{E-5.25~-5.75bp XIAMHE, 2x5y repo BAITE 4.25bp MiiE, 1x5y repo BE3Z{E-0.75~-2bp
XiEpir, #Hie-1.75/-2.25,

Shibor IS BRRSE, 1y shibor A 1.7875%, 3RWL 79.25/78.75, Sy shibor iR 78.25/76.75, BhEk/SE, 1x5y shibor #Rig-0.5/-2.25, &
EZ7HmE, 1y basis #gWz 7.5/7, Sy basis #gl 8.5/7,

Hfttyom, I|INEE, REKZ.
Data Source: Shanghai CFETS-NEX / ICAP HK

2024/9/18 Wednesday
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 A bp Tenor Mid Abp | Tenor Mid Abp
3 M 1. 87 - 3 M 1.75 -
6 M 1.82 - 6 M .91 - 6 M 1.75 -
9 M 1.76 - 9 M .84 - 9 M 1.75 -
1y 1.72 - 1Y .79 - 1Y 1. 61 -14 1Y 1.71 1
2y .66 -1 2y 1.74 1 2y 1.75 - 2y 1.65 - 2Y .63 -1
3Y 1.65 -2 3Y .72 - 3Y 1.75 - 3Y L7 - 3Y 1.61 -2
4y 1.67 -2 4y .74 -1 4y 1.8 - 4Y 1.65 -2
5Y 1.7 -1 5Y .78 - 5Y 1.8 - 5Y 1.65 2
7Y .85 -1 7Y .84 -1 7Y 1.8 -
10Y .95 -1 10Y .92 - 10Y 1.8 -
7D REPO 1.90 -5.00 | 3M Shibor 1.85 - | O-N Shibor 1.744 13.30 | 1Y DEPO 1.50

NFNEUN  REPO | SHIBOR RESIRE SHIBOR-REPO

3MxeM | -5 - Tenor | Mid A bp
6MxOM 6 - | -7 -
OMx1Y -4 - | -5 - 6M 9 -
%2y |6 -1 -5 1 M 8 -
3y | -7 -2 -7 - 1Y 7 -
%4y | -5 -2|-5 -1 2Y 8 2
%y | -2 -1 -1 - 3Y 7 2
2%3Y | -1 -1|-2 -1 4Y 7 1
2%4Y 1 -1, 0 -2 5Y 8 1
2%y 4 - | 4 -1
*y 2 - 2 -1
3%Y | 5 1 6 -
4%5Y 3 114 1
5%7Y |15 - 6 -1
5%10Y 126 - 14 -
1Y LPR 6M oM 1Y 2Y 3Y 4Y 5Y
3= 36 33 30 25 22 21 21
5B 36 33 30 25 22 21 21

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

repo repo repo repo




CNY IRS 7d Repo Curve
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