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hESRYT: SH#HT 2516.7 {275 7 REFIFEEIMHEVE, irFIERAN 1.70%, Sitais¥E, SHE 6611270 7 REBFEIMEHE, 4 HCISSH 1855.7
Z7t. BEEEMAITE, 7d repo fixing: 1.90%, 5L—ZHTE 3bp, 3m shibor fixing: 1.8600%, 5_t—35H Tk 0.5bp,

Repo i, 5y repo BREZRLATE 1.8325%MHr, [E/IMBESHALIIIE 1.83%-1.845% X |EFHT, FE2IRIL 84.5/84, F4[EISK, Sy repo HEEESHALITAE
1.8375%-1.845%X G, KU 84.25/84, 1y repo £ERESHAIIE 1.7125%-1.725% X BRI, 3RWL 72.75/72.25, EfBHAIR, 6m repo R3ZTE
1.7575%-1.7625%XEIFffifr, 9m repo BYETE 1.7325%pif, HiZ/5E, 3mx6m repo AAZ7E-1.5bp A, 6mx9Im repo FAITE-2.75bp mfiZ, Imxly
repo p3ZFE-1.75bp mifiZ, 1x5y repo BAETE 11.75bp s=fsz, Rl 12/11.5,

Shibor IS HAZERX, 1y shibor 3R 80.75/79.75, Sy shibor #zir 91/90.5. BiLk/5ME, 1x5y shibor 3RYL 11.25/09.75, EEFME, 1y basis ik
W 08.25/07.5, 5y basis #glz 07/06.5,

Hfttom, I|BINEE, REMKZ.
Data Source: Shanghai CFETS-NEX / ICAP HK

2024/7/31 Wednesday
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 A bp Tenor Mid A bp Tenor Mid Abp  Tenor Mid Abp
3 M .78 -1 3 M 1. 68 1
6 M .77 -1 6 M 1.85 - 6 M 1. 66 1
9 M .74 -1 9 M 1.83 - 9 M 1. 66 2
1Y .72 -1 1Y 1.8 -1 1Y 1.75 - 1Y .71 -1
2y 1.71 -1 2y .79 -1 2y 1.62 - 2y 1.65 - 2Y .69 -1
3Y .74 -1 3Y 1. 81 -1 3Y 1.75 - 3Y L7 - 3Y .71 -1
4y 1.79 - 4y 1.85 -2 4y 1.8 - 4Y 1.7 -1
5Y 1. 84 - 5Y 1.9 -1 5Y 1.8 - 5Y .79 -2
7Y .93 -1 7Y 2 -1 7Y 1.8 -
10Y 2.02 -1 10Y 2.09 -1 10Y 1.8 -
7D REPO 1.90 -3.00 ' 3M Shibor 1.86 -0.50  O-N Shibor 1.782 14.30 1Y DEPO 1.50

NFNEUN  REPO | SHIBOR RESIRE SHIBOR-REPO

3aMxeM | -1 - Tenor | Mid A bp

6MxOM -3 - | -2 -

OMx1Yy -2 - | -3 -1 6M 8 1
2y -1 - -1 - oM 9 1
3y ' 2 -1 - 1Y 8 -
1x4Y 7 1|5 -1 2Y 8 -
by |12 1 10 - 3Y 7 -
2%3Yy 3 - | 2 - 4y 6 —2
2%4Y 8 1|6 -1 5Y 6 -1
2%bY 13 1 11 -
3*4Yy 5 1 4 -1
3%Y |10 1 9 -

4%y b - |5 1

k7Y 9 -1 10 -
5%10Y 18 -1 119 -

1Y LPR 6M oM 1Y 2Y 3Y 4Y 5Y
3= 37 34 32 26 23 22 21
5B 37 34 32 26 23 22 21

230022/5y  230018/5y  230208/5y  230215/5y

repo repo repo repo




CNY IRS 7d Repo Curve
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X / Joyce Zhang



