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o E SAT AT TSI RE 4038 1470 7 RIFWE RIIEAE, #RAEFIZ 1.40%, SHTREFE. 5 H 1175 2 cis RIEEIH . o E 847 A 3545 Hi#30s
2863 1470, H4AH BRI, 7d repo fixing: 1.52%, W _E—=2 5 H EFt 2bp. 3m shibor fixing: 1.58%, % —75 % H¥#F.

Repo %, 5y repo ff-HLRASTE 1.59% T, J& i M ACIE 1.5825%-1.59% X [ [ffilr, 444k 58.75/58.5. H4-[A13K, Sy repo fE¥ A 1E 1.585%-
1.595% X [alfftir, $RIK 59.5/59.25. 1y repo 4= KWK Ui 5 3% S AE 1.53%-1.5425% X (Al fitir, $RIK 54.25/54. HABHAIR, 6m repo BAZTE 1.5825% [
I, 9m repo MAZLE 1.56%M1T, 2y repo iACTE 1.5125%-1.5225% X [A] ffilr, 3y repo ilACTE 1.5425%-1.5475% X [B]Fff it . HHZE J71Hi, 3x5y repo il AC{E
4.5bp 1T, 1x5y repo WAZFE Sbp & 5.25bp XA FfHiE, Rk 5.5/5.25,

Shibor ¥it, 1y shibor 4 59/58.5, 5y shibor FAZAE 1.5425%1i, R 64.5/64. HHZE 71, 1x5y shibor XYL 5.75/4.75. FZ=J71H, 1y basis UL
6.5.75/4.5, 5y basis BAZ1E 5bp i, R 5.5/5.

HoAb 5T, ROrZZ, RERAL

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 1.6 - 3M 1.5 -

6M 1.58 - 6M 1.61 - 6M 1.5 -

IM 1.56 - IM 1.6 - IM 1.5 -

1y 1.54 - 1y 1.59 - 1y 1.4 - 1Y 1.54 -
2Y 1.53 - 2Y 159 1 2Y 1.4 - 2Y 1.65 - 2Y 1.52 -
3y 155 1 3y 1.61 - 3Y 1.5 - 3Y 1.77 - 3Y 153 -1
4y 1.57 - 4y 1.63 - 4y 1.8 - 4y 1.56 -
5Y 1.59 - 5Y 164 -1 5Y 1.8 - 5Y 1.58 -
7Y 1.62 - 7Y 1.67 - 7Y 1.8 -

10Y 1.67 - 10y 1.72 - 10Y 1.8 -

7DREPO 1.52 2.00 3MShibor 1.58 - O-N Shibor 1.508 2.90 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

3M*6M | -2 - Tenor | Mid Abp
6M*9M | -2 - -1 -

OM*1Y | -2 - -1 - 6M 3 -
1*2y -1 - |0 1  9M 4 -
1*3Y 1 1 2 - Y 5 -
1*4y 3 - |4 -2y 6 1
1*5Y 5 - 5 -1 3y 6 -1
2*3Y 2 1 2 -1 4y 6 -
2*4Y 4 - 4 -1 | 5Y 5 -1
2*5Y 6 - 5 -2

3*4qy 2 102 -

3*5Y 4 -1 3 -1

4*5Y 2 -1 -1

5*7Y 3 - 3 1

5*10Y 8 - |8 1



1Y LPR 6M 9M 1Y 2y 3y ay 5Y
FEH 3.02 3.02 3.01 2.99 3.02 3.02 3.02

4H 3.02 3.02 3.01 2.99 3.02 3.02 3.02

250208/5y 250014/5y 250016/5y 250210/5y
repo repo repo repo

A&H 14 -5 21 29

220 - CNY IRS 7d Repo Curve
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