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PESRTSHHT 1860 {278 7 REBFEIWHEIE, IrfZEA 1.70%, SltaiE. BSHE 12127t 7 REPYEIWEEE, HETINEEHT 1848 {2
7C. REEEFRE, TFEH, 7drepo fixing: 1.95%, 5 E—3ZFHEFH 2bp, 3m shibor fixing: 1.8510%, 5 t—3ZHLF0.1bp,

Repo i, 5y repo BERAE 1.735%E, BES MMT, B3IE 1.715%-1.735% X EJMHr, 2R 71.25/71.5, FhFEISE, Sy repo BESHR3E
1.71%-1.73%XIEMHE, 3R 71.5/71. 1y repo £REEFATE 1.6875%-1.7025%XIAMHE, R 70.25/70, EfHHEARR, 3m repo FY3S7E 1.835%-
1.84%[X[EIfffifE, 6mM repo FAXFE 1.795%-1.8075%XBIFfFIE, 9m repo AATE 1.7325%-1.745%X[BIFffifE, 2y repo BATE 1.65%-1.6525% X [BIfffif,
HiZ75E, 6mx1y repo FY3Z7E-10.75bp mafiZ, 6mx9m repo FYAEE-6.25bp safiZ, 9Imx1y repo FE3(E-4.5bp mfsz, 1x2y repo pE3S{E-4.25bp =i,
2x5y repo RAZFE 6.5-6.75bp XIEIMIIL, 1x5y repo pi3ZTE 1.75-3bp XIEJMT, I 1.5/0.75,

Shibor & HAmMASER, 1y shibor #RU 80/78.25, 5y shibor FEAE 1.80%MH5f, 1RUL 80.25/78.75, Hagk75m, 1x5y shibor #RHg 1.75/0.75, Bz
FE, 1y basis $§l 10/8.25, Sy basis Uk 8.75/7.75,

LPRi%, 1y LPR 2y FASTE 3.24%, R 24/21.25,

HftomE, RNEE, RENR.

Data Source: Shanghai CFETS-NEX / ICAP HK

2024/9/10 Tuesday
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 1.85 1 3 M 1.75 -
6 M 1. 81 1 6 M 1.91 - 6 M 1.75 -
9 M 1.75 1 9 M 1. 84 - 9 M 1.73 -2
1y 1.7 - 1Y 1.8 1 1Y 1.73 -2 1Y 1.68 -1
2y 1.65 -1 2y .74 -1 2y 1.59 -16 2y 1.65 - 2Y .62 -1
3Y 1.66 -1 3Y .74 -1 3Y 1.75 - 3Y L7 - 3Y 1.61 -2
4y 1.68 -2 4y .76 -2 4y 1.8 - 4Y 1.66 -1
5Y .71 -2 5Y 1.8 -1 5Y 1.8 - 5Y 1.66 -2
7Y .85 -1 7Y 1.87 -3 7Y 1.8 -
10Y .95 -1 10Y 1.96 -3 10Y 1.8 -
7D REPO 1.95 2.00 | 3M Shibor 1.851 0.10 O-N Shibor 1.955 15.50 1Y DEPO 1.50

NFNUN  REPO | SHIBOR RESIRE SHIBOR-REPO

3MxeM | -4 - Tenor | Mid A bp
6MxOM 6 - | -7 -

OMx1Y | -5 -1|-4 1 6M 10 -1
1%2Y | -5 -1 -6 -2 M 9 -1

%3y |4 -1 -6 -2 1Y 10 1

1%4Y | -2 -2 -4 -3 2Y 9 -
1%5Y 1 -2, 0 -2 3Y 8 -
2%3Y 1 -0 - 4Y 8 -
2%4Y 3 -1, 2 -1 5Y 9 1
2%5Y 6 -1 6 -
3x4Y 2 -112 -1
3*%5Y 5 -1, 6 -
4%5Y 3 - 14 1
5%7Y 14 1 7T -2
5%10Y 124 1 16 -2
1Y LPR 6M 9M 1Y 2Y 3Y 4y 5Y
[13=] 36 33 30 25 22 21 21
$H 36 33 30 25 22 21 21

230022/5y 230018/5y  230208/5y 230215/5y
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