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o [H S AT A TP TTE 10 4270 7 R EIEHEAE, BRVERIREET 1.40%, 4 H 5 AZ ¥ HI S, 4 e85 4. & 4& BRI R . 7d
repo fixing: 1.42%, 5 F—= % H¥EF. 3m shibor fixing: 1.4635%, 5 F—%¢ 5 H FF#% 0.25bp.

Repo i, 5y repo F-#LAZTE 1.6075% M1, J5ETH A TE 1.6025%-1.615%X [BI i, 4F#L4RIK 60.5/60.25. FH4F-[RIK, Sy repo &% A TE 1.60%-
1.605% [X [A] it i, KUK 60.5/60.25. 1y repo 4= K Bfi K i i 1% BAC E 1.4825%-1.50% X [A] BT, Rk 48.75/48.5. HAMWIFR, 2y repo HAZFE 1.5075%-
1.5025% X [f] Fff /T MHZE /710, 2x5y repo A AE 10.25 % 10bp, 1x5y repo JHACLE 11.25 & 11.5bp X 8], KUk 11.75/11.5.

Shibor ¥, 1y shibor #U 51/50, 5y shibor #RUX 64.5/63.75. HHZE /5T, 1x5y shibor #UK 13.75/13. FEZ 51, 1y basis 1% 2.5/1.5, 5y basis R
4/3.5,
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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 1.48 - 3M 1.4 -

6M 1.48 - 6M 1.5 - 6M 1.4 -

IM 1.48 -1 IM 1.5 -1 IM 1.4 -

1y 1.49 - 1y 1.51 -1 1y 1.4 - 1Y 1.48 -1
2Y 1.51 - 2Y 1.53 -1 2Y 1.4 - 2Y 1.65 - 2Y 149 -1
3y 1.53 - 3y 1.56 -1 3Y 1.4 - 3Y 1.77 - 3Y 1.52 -
4y 156 -1 |4Y 1.6 -1 4y 1.8 - 4y 1.55 -
5Y 16 -1 |5Y 1.64 -2 5Y 1.8 - 5Y 1.58 -1
7Y 1.66 -1 7Y 1.71 -2 7Y 1.8 -

10Y 1.75 -1 10Y 1.8 -2 10Y 1.8 -

7DREPO 142 - 3M Shibor 1.4635 -0.25 @ O-N Shibor 1.223 -0.10 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

3M*6M | 0 - Tenor | Mid Abp
6M*9M | 0 10 -1

oM*1Y |1 1 1 - 6M 2 -
1*2y 2 -2 - 9™ 2 -
1*3Y 4 - 5 - Y 2 -1
1*4y 7 -1 9 -2y 2 -1
1*5Y 11 -1 13 -1 3Y 3 -1
2*3Y 2 - 3 - Ay 4 -
2*4Y 5 -1 7 - | 5Y 4 -1
2*5Y 9 -1 11 -1

3*4Y 3 -1 4 -

3*5Y 7 -1 8 -1

4*5Y 4 - 4 -1

5*7Y 6 - 7 -

5*10Y 15 - 16 -



FER 3.02 3.02 3.03 3.03 3.06 3.06 3.08

4B 3.02 3.02 3.03 3.04 3.06 3.06 3.08

Bond 250208/5y 250014/5y 250011/5y 250210/5y
Swap repo repo repo repo

A&H 4 -11 19 26

CNY IRS 7d Repo Curve
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Gt AHEH BRI MALARIEAT (BN “ E#EEERSE M7 O HI7E, Bt EgEP S mra .. REVEar, BRI AAGEMERIEEIR. 6. T8,
KRAEBGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL U8, (5 BARE A RARREN SAE MRl T E . SR BT AS 5 S oG iR fr s A R, AA]
TE iR, AR L E PR bt TAR A B0, AORIEFC S I R s PSR K, i BBt R AN PR I AS H PR ARTE JE M0 51 A B0RT RE 51 A A 451 K BRIE A 3 7K 4H
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