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W E AT A TF T 2 1055 1276 7 RIAW RIEEE, #ERIR 1.40%, S5a1XEF. 2 HE 4020 /2 cifRIGRIMH . THE ST AT 54 Hif B JE
2965 1470, P4 BRI . 7d repo fixing: 1.56%, 5 E—22 5 H EFt 1bp. 3m shibor fixing: 1.5859%, 5 _E—=2 % H T F% 0.3bp.

Repo %, 5y repo ff-HLRACTE 1.6475% I, J5E% ACTE 1.64%-1.65% X [A]Fffifr, ZF#E#kik 62.5/62.25. H4-[A13K, Sy repo & AL 1E 1.6425%-
1.6375%[X [a] [ff T, #RU 64/63.75. 1y repo 4> KBl K3 i ¥ A HE 1.52%-1.5125% X [&] fft T, #W 51.5/51.25. HABHIR, 1m repo BAZLE 1.60%-
1.615%[X [A]ff{iT, 9m repo AZLE 1.525%13T, 2y repo BAZLE 1.5225%-1.53% 1T, 3y repo BIAZTE 1.555%-1.5625% 1. AHZE 7 TH, 9mxly FAC7E-
0.5bp, 1x2y repo JKAZLE 0.75bp FftiL, 3x5y repo fKAC1E 08bp FfiiL, 1x5y repo UL 12.75/12.5.

Shibor i, 1y shibor 1% 59/58.5, 5y shibor ACE 1.74%, RN 75/73.5. HHZEJ7THI, 1x5y shibor fRUL 15/14.5. FEZ 5T, 1y basis #RIX 7.75/7.25,
5y basis FAS7E 9.75bp, UK 10.25/9.75.

HoAb 5T, FROrZZ, 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 1.58 -1 3M 1.4 -

6M 155 -1 6M 1.59 -1 6M 1.4 -

9IM 1.52 - IM 1.58 - IM 1.4 -

1y 151 -1 1y 1.58 - 1y 1.3 - 1Y 1.51 -
2Y 152 -1 2Y 1.6 - 2Y 1.3 - 2Y 1.65 - 2Y 151 -1
3y 1.56 - 3y 1.64 -1 3Y 1.4 - 3Y 1.77 - 3Y 155 -1
4y 1.6 - 4y 1.69 -1 4y 1.8 - 4y 159 -1
5Y 1.64 - 5Y 1.74 - 5Y 1.8 - 5Y 1.63 -
7Y 1.71 - 7Y 1.77 - 7Y 1.8 -

10Y 1.81 - 10Y 1.88 - 10Y 1.8 -

7DREPO 1.56 1.00 3M Shibor 1.5859 -0.30 O-N Shibor 1.317 -4.80 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

3M*6M | -3 - Tenor | Mid Abp
6M*9M | -3 1 4 1

OM*1Y | -1 -1/0 - 6M 4 -
1*2y 1 -2 - 9™ 6 -
1*3Y 5 1 6 -1 1y 7 1
1*4y 9 1 1 -1 2y 8 1
1*5Y 13 1 16 - 3y 8 -1
2*3Y 4 1 4 -1 | 4Y 9 -1
2*4Y 8 19 -1 | 5Y 10 -

2*5Y 12 1 14 -

¥y 4 -5 -
3*5Yy 8 - 10 1
4*5Y | 4 -5 1

5*7Y 7 - 3 -



5*10Y 17 - 14 -

FER 3.02 3.01 3.02 3.03 3.04 3.04 3.05

4H 3.02 3.01 3.02 3.03 3.04 3.04 3.05

Bond 250208/5y 250014/5y 250011/5y 250210/5y
Swap repo repo repo repo

A&H 9 -12 17 32

CNY IRS 7d Repo Curve
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