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[2025-01-10)

AT AFF A HIFRE 41 1270 7 RIS EIGERIE, BERIREFE 1.50%. 2 HA 248 /2 0 RIERI] . ¥ & A #7 W S . 7d repo fixing:
1.78%, 5 F—73Z5 H FJ} 10bp. 3m shibor fixing: 1.6430%, 5 F—32 5 H FP& 0.2bp.

Repo ¥, Sy repo FALRATAE 1.5025% M, 5B B4, HURAIE 1.50%-1.56% X 8] /i, ZF#4Rk1L 51/50.5. H2FEIK, Sy repo fE % A AE 1.5025%-

1.46%[X AT, UL 47.5/47. 1y repo 4= RBEK I % U TE 1.565%-1.52% [X 8] {13, FRUK 53.25/52.75. HABWIFR, 3m repo MATHE 1.69%-1.695% X
[P, 6m repo IAZTE 1.62%-1.63% X [AIFIT, 9m repo MAZE 1.56%-1.575% X [F][f1iT, 2y repo AZHE 1.49%ir. HHZEJ5TH, 6mx9m repo i3 E-

6bp i, 6mxly HAZ7E-10bp FiT, 9mxly repo FAZE-4bp %2-3.25bp X [AIFI, 1x2y repo FAZ7E-5.5bp [T, 1xSy repo MAC1E-5.5bp %2-1.75bp [X

[Pz, #ik-5.25/-5.75.

Shibor Jiif, 1y shibor FAZAE 1.51%Fir, kUK 49.75/48.75, 5y shibor fRUK 46.5/44.75. HIZE 71, 1x5y shibor FkUK-3.25/-4.5. FZ=J71HI, 1y basis HRIK-
3.5/-4, 5y basis fUX-1.5/-2.25,
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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 1.7 3 3M 1.5 -

6M 1.63 2 6 M 1.58 - 6 M 1.5 -

9M 157 2 9M 1.5 - 9M 1.5 -

1y 153 1 1y 149 2 1y 1.4 - 1Y 152 1
2Y 1.46 - 2Y 143 2 2Y 1.4 - 2Y 1.65 - 2Y 1.44 -
3y 1.45 - 3y 142 2 3y 1.5 - 3y 1.77 - 3Y 1.42 -
4y 145 -1 4y 143 2 4y 1.8 - 4y 143 -1
5Y 147 -1 5Y 146 2 5Y 1.8 - 5Y 144 -1
7Y 151 - 7Y 144 - 7Y 1.8 -

10y 1.57 - 10v 155 - 10y 1.8 -

7DREPO 1.78 10.00 3M Shibor 1.643 -0.20 | O-N Shibor 1.643 9.60 1YDEPO 1.50

Y37l REPO  SHIBOR W SHIBOR-REPO

3M*6M | -7 -1 Tenor = Mid Abp
6M*OM | -6 - -8 -

OM*1Y |4 -1 -1 2 6M -5 -2
1*2Y -7 -1 -6 - 9M -7 -2
1*3Y -8 -1 -7 - 1Y -4 1
1*4y -8 -2 -6 - 2Y -3 2
1*5Y 6 -2 -3 - 3y -3 2
2*3Y 1 - -1 -4y -2 3
2*4Y -1 -1 0 - | 5Y -1 3

2*5Y 1 -1 3 -

3*4Y o -1/1 -

3*5Y 2 -1 4 -

4*5Y 2 - 3 -

5*7Y 4 1 -2 -2



5*10Y 10 1 9 -2

1Y LPR 6M 9IM 1y 2Y 3Y 4Y 5Y
HEH 3.10 3.08 3 3.08 2.95 2.94 2.94
4H 3.10 3.08 3 3.08 2.95 2.94 2.94

240014/5y 240011/5y 240208/5y 240205/5y
repo repo repo repo
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