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o E AT A H TR 1595 1270 7 RS EIEERIE, #HAERIZN 1.50%, SUHiHeT. £ HA 2505 /270 g, Hh E Je47 39 B0 4 H i 558 910 12
JG. HAMIBEWIA. 7d repo fixing: 1.65%, 5 L—2x2 5 H NF& 15bp. 3m shibor fixing: 1.7500%, 5 L—3 5 HAAE.

Repo ifif, Sy repo F-5RASTE 1.4675% 11T, 5 T RASTE 1.4575%-1.4725% X [ T, 454U 47/46.5. 77813k, Sy repo fE % L TE 1.45%-
1.465% X [A] it , UL 46.25/46. 1y repo 4= R BEK I i 1% MAC E 1.505%-1.5325% X [RIFT, #RWk 52/51.75. HAWMIR, 1m repo HASTE 1.72% i,
2y repo L ACTE 1.44%-1.4475% X [A] P . HHZET71HI, 1x2y repo %58-7.75bp Ffiifr, 1xSy repo B8 7E-5.5bp Fftix, f#4k-5.5/-5.75.

Shibor 3it, 1y shibor U 57/56.25, 5y shibor U5 47.5/46.75. HHZEJTTH, 1x5y shibor #4-8.75/-10.25. }£Z 51, 1y basis iUk 5/4.5, Sy basis UL
1.5/0.5.
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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 1.66 -3 3M 1.5 -

6M 16 -2 6M 1.68 - 6M 1.5 -

IM 1.56 -2 IM 161 -2 |9M 1.5 -

1y 152 -1 1y 157 -1 1y 1.4 - 1Y 1.5 -3
2Y 1.44 -1 2Y 1.49 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.42 -2
3y 143 -1 3y 1.47 -1 3Y 1.5 - 3Y 1.77 - 3Y 141 -1
4y 1.45 -1 4y 1.47 - 4y 1.8 - 4y 142 1
5Y 1.46 -1 5Y 1.47 -1 5Y 1.8 - 5Y 1.44 -
7Y 1.48 - 7Y 1.52 - 7Y 1.8 -

10Y 1.5 - 10y 1.55 - 10Y 1.8 -

7DREPO 1.65 -15.00 3M Shibor 1.75 - O-N Shibor 1.567 -4.30 | 1Y DEPO 1.50

J0F7 08 REPO | SHIBOR W SHIBOR-REPO

3M*6M | -6 1 Tenor = Mid Abp
6M*OM | -4 - -7 -2

OM*1Y |-4 1 -4 1 6M 8 2
1*2y -8 - -8 - 9™ 5 1
1*3Y 9 - -10 - 1Y 5 -
1*4y -7 - -10 1 2 5 -
1*5Y -6 - -10 - | 3Y 4 -
2*3Y 1 - -2 - Ay 2 1
2*4y 1 - -2 1|5y 1 -
2*5Y 2 -2 -

3*4y 2 -0 1

3*5Y 3 - 0 -

4*5Y 1 -0 -1

5*7Y 2 15 1

5*10Y 4 1 8 1

1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y



FEH 3.05 3.00 3.00 2.90 2.90 2.86 2.90

4B 3.05 3.00 3.00 2.90 2.90 2.86 2.90

250203/5y 250003/5y 250004/5y 250205/5y
repo repo repo repo
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