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HERITSHEFRE 7 XHf 80 {ZTiHEIEEME, ESHE 4390 {27t 7 REBEEMEEIEE, HHSSINSEIE 4310 {270, ZEEIERE. 7d repo fixing: 2.15%,
tb E—x2 5B EF+ 15bp, 3m shibor fixing: 2.414%, # E—325 H Tk 0.9bp,

Repo i, 5y repo FFEERNAIE 2.8425%, HAEEF#E, Sy repo BEHEAES—ES tkn &= 2.8625%, F#2iRIN 86.25/86; 1y repo FFERTE 2.36%, STRELMESH, 1y
repo tkn & 2.3875%, F#2iRIL 38.75/38.5, Ff5, 5y repo ESHALALIE 2.8575%-2.855% i, EAMARETF, FAIIE 2.865%, R 86.75/86.5, 1y repo =
SHRKATE 2.3875%-2.385%, EBE EFZE 2.3925%, #RW 39.75/39.25. &, 2y repo pEARFE 2.5125%-2.525%, 3y repo BaifE 2.6625%-2.655%, 4y repo Bk
ME 2.7475%, HiZF5ME, 1x2 repo spd B3SE 14-13.75bp; 2x4 repo spd FEAZE 24.25bp; 3x5 repo spd FEAZTE 20.25bp; 2x5 repo spd F3Z7E 33.5bp;
1x5y repo spd FEFERAE 47bp, #RUL 47.25/46.75,

Shibor J5M, 1y shibor B3 2.6175%-2.6125%, RUWL 62.25/61.75, 5y shibor BazfE 2.2375%, 1R 25/24.25, HiZk/5MmE, 1x5 shibor F3zfE 62bp.
Basis /5@, 1y s/r basis BiA1E 23-22.75bp, R 22.75/22.5, 5y s/r basis B3 1E 38bp, 1Rl 38.5/37.75,

Hftb5HE, RINSERERLR.

Data Source: Shanghai CFETS-NEX / ICAP HK

2023/4/6 Thursday
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 Abp Tenor Mid Abp Tenor Mid Abp  Tenor Mid Abp
3 M 2.3 4 3 M 1.77 -
6 M 2.33 4 6 M 2.48 - 6 M 1.89 -
9 M 2. 36 3 9 M 2.53 2 9 M 1.92 -
1Y 2.39 3 1Y 2.62 3 1Y 1. 96 - 1y 2,39 3
2y 2.53 3 2y 2.82 3 2y 1.98 - 2°Y 1.65 - 2Y  2.53 3
3Y 2.67 3 3Y 2.98 3 3Y 2.05 - 3Y .77 - 3y 2,67 4
4y 2.77 1 4y 3.12 1 4y 1.8 - 4  2.76 3
5Y 2. 86 1 5Y 3.24 1 5Y 1.8 - 5Y  2.85 3
7Y 2.98 1 7Y 3.37 - 7Y 1.8 -
10Y 3.13 1 10Y 3 B - 10Y 1.8 -
7D REPO 2.15 15.00 | 3M Shibor 2.414 -0.90 @ O-N Shibor 1.34 23.70 1Y DEPO 1.50

REPO SHIBOR SHIBOR-REPO
3Mx6M 3 - Tenor Mid Abp
6M=x9M 3 -1 5 2
OM*1Y 3 - 9 1 6M 15 -4
1%2Y 14 - 20 - M 17 -1

1%3Y 28 - 36 - 1Y 23 -



1%4Y 38 -2 50 -2 2Y 29 -

15%5Y 47 -2 62 -2 3Y 31 -

2%3Y 14 = 16 = 4y 35 -

2%4Y 24 -2 30 -2 5Y 38 -

2%5Y 33 -2 42 7

3%4Y 10 -2 14 -2

3%5Y 19 -2 26 7

4%5Y 9 - 12 =

5%7Y 12 - 13 -1

5%10Y 27 - 26 -1
1Y LPR 6M oM 1Y 2y 3y ay 5Y
[13=] 69 68 68 68 70 72 73
4= 69 68 68 68 70 72 73

230002/5y repo 220025/5y repo 230203/5y repo 220220/5y repo

5H -18 2 -3 19

CNY IRS 7d Repo Curve
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