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PERTSAFRE 640 {Z7T 7 REFEEWERE, ESHAE 1090 {27t 7 REBERWEIES, ZASLIFEIE 450 12T, BRFSEIIERIR. 7d repo fixing:

2.20%, 5t—3ZHTE 10bp, 3m shibor fixing: 2.4760%, 51+—3ZH Tk 0.3bp,

Repo i, 5y repo FFEERAEIE 2.82%, ZEIRIAIRE SN, REMIE 2.8275%, BIKE 2.8175%, FHEIRW 82.5/82, Hh4F[EK, Sy repo BITFE
2.8275%ME, ESEIRIIRBIKENE, —EESE 2.8425%, BARXBEPE 2.83%-2.84%[X (8], U 84/83.75, 1y repo FFEMAE 2.37%, E£BHE 2.3725%

T7, BEZE 2.3625%, F#iRI 36.5/36.25, FiEeZKimealsNiR3IIE 2.3675%-2.38%X|8], & 37.25/37, £, 3m repo p3S7E 2.31%, 6m repo %3Z

7£ 2.315%-2.325%, 9m repo FYATE 2.3375%-2.345%, 2y repo F3STE 2.4925%, 3y repo F3ITE 2.64%, RIZ/5ME, 6mx9m repo B3Z(E 02bp, 9mx1y repo
B3Z1E 03bp, 6mx1y repo BAZFE 05bp, 1x5y repo FY3STE 46.25bp, RWL 46.75/46.5,

Shibor impaZERL>, 9m shibor faTE 2.54%, 1y shibor pA7E 2.615%-2.63%Pffi, R 63.25/62.75, 2y shibor a7 2.8025%, Sy shibor 1Rk
24.25/23.5, Hi%J5ME, 1x5y shibor spd #i 61.25/60.25, EZEJ5HE, 1y basis B3t 25bp, I 26/25.5, Sy basis 1R 40/39.5,

Hftb5wE, RINSE, RERAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2023/3/23 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 2.32 -1 3 M 1.7 -
6 M 2.32 =il 6 M 2.52 = 6 M 1.9 =
9 M 2.34 -1 9 M 2.56 2 9 M 1.92 -
1Y 2. 37 =il 1y 2.63 1 1Y 2.01 = 1Y 2. 37 -
2Y 2.51 1 2°Y 2.82 - 2°Y 2 - 2Y 1.65 - 2Y 2.5 -
3Y 2. 64 2 3Y 2.98 2 3Y 2.05 = 3Y 1.77 = 3Y 2. 64 2
4y 2.75 2 4y 3.12 2 4y 1.8 - 4Y 2.73 1
5Y 2.84 1 5Y 3. 24 2 5Y 1.8 = 5Y 2.82 2
7Y 2.97 1 7Y 3.38 2 7Y 1.8 -
10Y 3.12 1 10Y 3 Bl 2 10Y 1.8 =
7D REPO 2.20 -10.00 @ 3M Shibor 2.476 -0.30 O-N Shibor 1.558 -46.60 1Y DEPO 1.50
SPREAD REPO SHIBOR BASIS SHIBOR—REPO
3M*6M 0 - Tenor Mid A bp
6Mk9M 2 = 4 2
OM*1Y 3 - 7 -1 oM 20 1
1%2Y 14 2 19 -1 M 22 3
1%3Y 27 3 35 1 1Y 26 2
1%4Y 38 3 49 1 2Y 31 -1
1%5Y 47 2 61 1 3Y 34 -

2%3Y 13 1 16 2 4Y 37 -



2%4Y 24 1 30 2 5Y 40 1

2%5Y 33 - 42 2

3x4Y 11 - 14 -

3%5Y 20 -1 26 -

4%5Y 9 -1 12 -

5%7Y 13 - 14 -

5%10Y 28 - 27 -
1Y LPR 6M oM 1Y 2Y 3y 4y 5Y
FEE 69 68 68 68 70 72 73
4= 69 68 68 68 70 72 73

Bond Swap 230002/5y repo 220025/5y repo 230203/5y repo 220220/5y repo

5B 17 4 -1 21

CNY IRS 7d Repo Curve
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