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FESR{TSHBT 100 {Z7T 7 REAFEEMERIE, SirflEn 1.80%, StAHFFE. ESHE 20 {27t 7 REBFEERIWEIHER, HHTIN#%K 80 27T, &
SEEFRE, TR, 7d repo fixing: 2.03%, 5E—%5HEF 13bp, 3m shibor fixing: 1.9230%, 51E—35H Tk 0.4bp.

Repo i, Sy repo RERRATE 2.0075%MHE, [EEHMAIIE 2.005%-2.015%X AR, F£1RH 01.5/01.25, F4FESKE, Sy repo HE/NBES,
BAITE 2.01%-2.0175%XEpfIir, #RU 01/00.75., 1y repo £ KREHAAIE 1.855%-1.865% X B, AR 85.75/85.25, EBHAR, 6m repo A%
FE 1.885%M$ir, 2y repo FRATE 1.8525%-1.86% X aAlML. B/, 1x2y repo AYAFE 00~-00.25bp K&, 1x5y repo AYARFE 15.25-15.5bp
XiEpfiT, #RWe 15.5/15.25,

Shibor i#SHRSERK, 1y shibor 3R 96/95, 2y shibor BAZ#E 1.95%, 5y shibor FYATE 2.1275%, 1R 11.75/11.5, BiZL/5E, 2x5y shibor
B3ZTE 16.75bp =2fiZ, 1x5y shibor R 16.5/15.5, BEZEFHE, 1y basis &I 10.75/9.75, 2y basis p3Z1E 9.75bp iz, Sy basis p327E 11bp =i,
RWL 11/10.75,

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

2024/6/21 Friday
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 1.91 1 3 M 1.7 1
6 M 1.88 1 6 M 1.92 - 6 M .67 -
9 M 1. 87 1 9 M 1.97 1 9 M .66 -
1Y 1. 86 2 1Y 1.96 1 1Y .64 2 1Y 1.85 1
2y 1.85 1 2y 1.95 1 2y 1.65 1 2y 1.65 - 2Y 1.84 2
3Y 1. 88 1 3Y 1.99 - 3Y 1.7 - 3Y L7 - 3Y 1.86 2
4y 1.95 1 4y 2. 05 - 4y 1.8 - 4Y 1.92 1
5Y 2.01 1 5Y 2.12 - 5Y 1.8 - 5Y 1.97 1
7Y 2.09 1 7Y 2.23 - 7Y 1.8 -
10Y 2.17 1 10Y 2.33 - 10Y 1.8 -
7D REPO 2.03 13.00 @ 3M Shibor 1.923 -0.40  O-N Shibor 1.96 8.30 1Y DEPO 1.50

NFNEUN  REPO | SHIBOR WASIRE SHIBOR-REPO

3MxeM | -3 - Tenor | Mid A bp
6MxOM -1 - | 5 1
OMx1Yy ' -1 1 -1 - 6M 4 -1
2y | -1 -1 -1 - oM 10 -
3y | 2 -1 3 -1 1Y 10 -1
I*Y | 9 -1 9 -1 2Y 10 -
by |15 -1]16 -1 3Y 11 -1
2%¥3Yy 3 - |4 -1 4Y 10 -1
2%4Y 10 - |10 -1 5Y 11 -1
2%bY 16 - |17 -1

3x4Y 7T -6 -

3%5Y |13 - 13 -

4%Y | 6 - 7T -

57y 8 - |11 -

5%10Y (16 - 21 -

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

repo repo repo repo
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ULSARMNNSAEE LYRNEEY) GRUESEE. AVERNA SEVRNER. XA IR F LASEATHCARAT LY UTRIFLAREAS) AT S, AR IR SUNNLSIAERTIR
BRMAAYAERANAETN . 26 . REEAT. MR TENNARAE. AFNIXNEY. MENKARNeRT. AVARTOX.

WWW.CFETS-NEX.COM.CN

X / Joyce Zhang



