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[ AT IFRE 1760 1270 7 I R HAE, #AERIZN 1.5%, HIHTRF. 4 HA 430 (ci BRI . o E JAT AT 4 H R 1330 12
JG, RAE AL WME . 7d repo fixing: 1.73%, 5 L —2x 5 H EF; 1bp. 3m shibor fixing: 1.7590%, 5 L—7%2% H % 0.2bp.

Repo i, 5y repo F#LRACHE 1.465% 1T, J5E% FATHACHE 1.465%-1.49% X [A] i, 254Kk 48.25/48. F14F-[H3K, S5y repo &% MACHE 1.4725%-
1.4875% X [A] FffilT, UL 48/47.75. 1y repo 4= KBl K iZ ¥ A TE 1.53%-1.55% X [AI BT, R 54.25/54. HAMMATR, 3m repo WASHE 1.715%i,
6m repo FACAE 1.62%FIT, 9m repo BAZAE 1.5775% 1T, 2y repo ACTE 1.46%FTIT, 3y repo MAZTE 1.455%-1.4575%[X [ [ffif, 4y repo ACTE
1.4725% i . #2677 TH . 1x2y repo BAE1E-7.75bp i, 1x5y repo fikU%-6/-6.5.

Shibor ¥, 1y shibor AZTE 1.5925%-1.595% X [f] [ffifr, UK 61/59.25, Sy shibor iACTE 1.485%F1ilr, Uk 48/47.5. HiZkJ71Hi, 1xSy shibor $RIi-
11.25/-12.25. ®ZJ51H, 1y basis #kUg 6/5, S5y basis U5 0/-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 1.69 - 3M 1.5 -

6M 162 1 6M 1.72 2 6M 1.5 -

IM 157 1 IM 164 2 IM 1.5 -

1y 154 2 1y 1.6 2 1y 1.4 - 1Y 1.53 2
2Y 146 1 2Y 1.5 2 2Y 1.4 - 2Y 1.65 - 2Y 144 1
3y 1.45 1 3y 147 1 3Y 1.5 - 3Y 1.77 - 3Y 1.43 2
4y 1.47 2 4y 147 1 4y 1.8 - 4y 1.44 2
5Y 1.48 2 5Y 1.48 2 5Y 1.8 - 5Y 1.45 2
7Y 1.48 -2 7Y 1.52 - 7Y 1.8 -

10Y 1.5 - 10y 155 - 10Y 1.8 -

7DREPO 1.73 1.00 3M Shibor 1.759 -0.20 O-N Shibor 1.716 5.60 1YDEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

3M*6M | -7 1 Tenor = Mid Abp
6M*9M | -5 - -8 -

OM*1Y |-3 1 -4 - 6M 10 1
1*2y -8 -1 -10 - 9™ 7 1
1*3Y 9 -1 -13 -1 1Y 6 -
1*4y -7 - 13 -1 2y 4 1
1*5Y 6 - | -12 - | 3Y 2 -
2*3Y -1 - -3 -1 4y 0 -1

2*4y 1 1 -3 -1 5Y 0 -

2*5Y 2 1 -2 -

3*4y 2 1 0 -

3*5Y 3 1 1 1

4*5Y 1 - |1 1

5*7Y 0O -4 4 -2

5*10Y 2 -2 7 -2



1Y LPR 6M 9M 1Y 2Y
FEH 3.05 3.00 2.90 2.90
4H 3.05 3.00 3.00 2.90
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