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o E AT AFF AT 1900 1470 7 R RIIGEEAE, BIEFIZR 1.40%, SETIXFFF. 4 H 928 /4 0 [RIEEIME . E AT AFFTI74 Hi#$08 972
{070, B&TH AR . 7d repo fixing: 1.50%, 5 L—%2% H FF% 1bp. 3m shibor fixing: 1.58%, 5 L—7% % H¥FF.

Repo %, 5y repo ff-HLRASTE 1.59% T, J& M ACIE 1.59%-1.5975% X [F] [ffilr, 444k 59.75/59.5. H4-[A13K, Sy repo fE ¥ A E 1.595%-

1.6025% [X ] ff i, FRUL 60.25/59.75. 1y repo 4 KB K3

L S SHe

M i 32

JRAZAE 1.5475%-1.5375% X (A i, kil 54.5/54.25. HAMHBALR, 6m repo HAZFE

1.5875% 1T, 2y repo BAZHE 1.535% 1T, 3y repo MATLE 1.55%1iT, 4y repo ACHE 1.575%-1.5775%1UT. Mk /51, 4x5y repo ACHE 2bp BT,

3x5y repo i AZTE 4.5bp [X[A]FfiiT, 2x5y repo B A2 7E 06.5bp X [A]FfiT, 1x5y repo iUk 5.75/5.5.

Shibor i, 1y shibor 1% 59.75/59, 4y shibor i3 1.6225% 1T, UK 63/62, Sy shibor #RIK 66/65. Mk /51, 1x5y shibor kUL 7/5.25. FEZJ51H,
1y basis U 5.25/4.5, 4y basis KACTE 04.5bp, UK 5.5/3.75, Sy basis U 5.75/5.

HAb 5T, IROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK
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Qtrly/7d Repo

ACT/365(F)
Tenor Mid
3M 1.61
6M 1.59
IM 1.56
1y 1.54
2Y 1.53
3y 1.55
4y 1.58
5Y 1.6
7Y 1.62
10Y 1.67
7D REPO 1.50

SPREAD
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Shanghai CFETS-NEX International Money Broking Co., Ltd

Qtrly/3m SHIBOR

A/365 (F) A/360(F)
Tenor Mid
6M 1.61
IM 1.6
1y 1.59
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10Y 1.72
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