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1. 7d repo fixing: 1.55%, 5 E—% 5 HEF. 3m shibor fixing: 1.6450%, 5 F—732% H FB& 0.4bp.

Repo ¥, 5y repo F-#ERACHE 1.4675% M1, B G & ¥ BCAE 1.4675%-1.475% X [A] fHif, 2F-# kWi 47.25/47. F12F-[E13K, 5y repo &% ACHE 1.4675%-
1.4875% X [A] Ff1ifT, UL 48.5/48.25. 1y repo 4= K I K i 2 ¥ ST AE 1.505%-1.5275% X [8] 3T, #Ui 53/52.75. HABMIFR, 9m repo S 1E 1.54%}
I, 2y repo ASHE 1.4625%-1.4675% X [A] [t L, 3y repo ACTE 1.455%-1.46% X [A][f1ifT, 4y repo HAZHE 1.4575%-1.46% X [RIF L. HIZRJ51H, 9mxly
repo A2 1E-2.5bp FfIE, 1x2y repo AZTE-4.5 £2-5.25bp FfiiL, 2x5y repo {AZTE 0.5bp FfiT, 3x4x5Sy repo AZTE-1bp FHiT, 1x5y repo A 1E-4.5 4-
3.75 bp fifir, Hikii-4.25/-4.5,

Shibor ¥ii, 1y shibor JAE1E 1.5675% i, UK 58.5/57.25, 3y shibor A2 TE 1.48%[1ir, Sy shibor ACTE 1.4825% i, ik 49.75/49.5. Hh&kTs
[, 9mxly shibor A 7E-2bp i, 1xSy shibor A E-8.5bp Ffir, #il-7.5/-9. FEZJ71HI, 1y basis #RIX 5.5/4.5, 3y basis i3 7E 2.25bp [fiE , Sy
basis ki 1.25/1.
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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 158 1 3M 1.5 -

6M 157 2 6M 1.63 - 6M 1.5 -

IM 155 1 IM 1.59 - IM 1.5 -

1y 153 2 1y 158 2 1y 1.4 - 1Y 1.52 2
2Y 1.48 2 2Y 151 2 2Y 1.4 - 2Y 1.65 - 2Y 146 1
3y 1.47 2 3y 149 1 3Y 1.5 - 3Y 1.77 - 3Y 145 1
4y 1.47 2 4y 149 2 4y 1.8 - 4y 1.46 2
5Y 1.48 1 5Y 149 2 5Y 1.8 - 5Y 146 1
7Y 1.5 - 7Y 1.52 - 7Y 1.8 -

10y 1.55 - 10Y 155 - 10Y 1.8 -

7DREPO 155 - 3M Shibor 1.645 -0.40 | O-N Shibor 1.362 -1.60 1YDEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

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

6M*9M | -2 -1 -4 -

OM*1lY -2 1 -1 2 6M 6 2
12y 5 - -7 - 9M 4 -1
13y | 6 - |9 -1 1y 5 -
14y 6 - 9 - 2 3 -
1*sy | -5 19 - 3y 2 1
2%¥3y -1 - 2 -1 4y 2 -
2%y -1 - -2 - &Y 1 1

2*5Y o -1 -2 -

3*4y O - 0 1

3*5Y 1 -1/0 1

4*5Y 1 -1/0 -

5*7Y 2 -1 3 -2

5*10Y 7 -1 6 -2



FER 3.02 3.00 3.00 2.98 2.97 2.96 2.98

4B 3.02 3.00 3.00 2.98 2.97 2.96 2.98
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