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[ AT A H TR 6160 A47T 7 RIS BIHEAE, #RAERIR N 1.40%, SUEETF-F. 4 H 1185 A0 IR 4 BI85 4975 1070, B S ik
7, 7d repo fixing: 1.58%, 5 F—=x 5 H EJt 1bp. 3m shibor fixing: 1.5500%, 5 F—22 5 HF:F.

Repo ¥, 5y repo F-AENASTE 1.61% M, G fE 7% IS TE 1.6025%-1.62% X A1, 453K 61.75/61.5. HH/F-[EI5K, Syrepo &% AT HACTE
1.6175%-1.645%[X [A] 11T, UL 64/63.5. 1y repo 4= KWK i ¥ S AE 1.535%-1.56% X /8] fHiL, KUK 55.75/55.25. HABMAM, 2y repo WAL
1.525%-1.5325% X [A] 1L, 3y repo A TE 1.5525%-1.5675% 1t . WIZEJ7TH, 1x2y repo AC1E-1.75bp i, 2x3y repo FAZAE 02bp iz, 2x5y repo
FRAZAE 9.25bp BT, 1x5y repo AZFE 06.75bp % 08bp Fiti, R4k 08.5/08.

Shibor ¥, 1y shibor U5 60.5/60, 5y shibor UK 68.75/67.5. HiZE 5T, 1x5y shibor UK 8.25/06.5. F#L£% J51Hi, 1y basis UL 5/4.5, 5y basis UK
4.5/3.5,

HAT T, RHr2E, RERA

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 1.56 - 3M 1.5 -

6M 158 +1 |6M 161 +1 6M 1.5 -

9M 157 +1 |9M 162 +1 9M 1.5 -

1y 1.55 +1 1Y 160 +1 1Y 1.4 - 1Y 1.55 +1
2Y 153 +1 |2Y 158 +1 2Y 1.4 - 2Y 1.65 - 2y 1.54 +1
3y 156 +1 |3Y 161 +1 3Y 1.5 - 3y 1.77 - 3y 1.56 +1
4y 16 - 4y 1.65 +1 4y 1.8 - 4y 1.60 +1
5Y 1.64 +2 5Y 1.67 +1 5Y 1.8 - 5Y 1.63 +1
7Y 167 +1 |7Y 1.69 +1 7Y 1.8 -

10Y 1.70 +1 10Y 1.73 +1 10Y 1.8 -

7D REPO 1.58 1.00 | 3M Shibor 1.55 O-N Shibor 1.473 0.90 | 1YDEPO 1.50

NLIT0] REPO  SHIBOR W SHIBOR-REPO

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

OM*1Y |-2 - |-3 -1 | 6M 3 -
1*2Y 2 - 2 - 9™ 5 -
1*3Y 1 - 1 - 1y 5 -
1*4y 4 2|5 - 2 4 -1

1*5Y 9 1 8 1 |3Y 5 -

2*3Y 3 -3 - 4 5 1

2*4Y 7 1,7 - |5Y 4 -

2*5Y 11 1 10 1



3*4Y 4 -1 4 -

3*5Y 8 1 6 -

4*5Y 3 1 2 -

5*7Y 3 -1 2 -

5*10Y 6 -1 6 -

1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y
HEH 3.02 2.98 2.96 2.93 2.95 2.94 2.96
4H 3.02 2.98 2.96 2.93 2.95 2.94 2.96
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