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o E AT AT 2380 1470 7 RIAW MIIHAE, H/ERIREETT 1.40%. 4 H 1220 /208 BRI . A Jeq7 338 m 4 HIEH0i% 1160 127
KL EAR, 7drepofixing: 1.49%, 5 L—%2 % H EJF 1bp. 3m shibor fixing: 1.5470%, 5 F—%2% H NF% 0.2bp.

Repo i, 5y repo F-HLASHE 1.575% ML, 5% MACHE 1.565%-1.5775% X [AI BT, -#L4RIL 57/56.75. HH4F-RIK, Sy repo fE %A TE 1.5675%-
1.60% [X [A] /T, FRUK 60/59.75. 1y repo 4= KK 55 3% S E 1.5025%-1.53% X (Al fiti, Rk 52.5/52.25. HAMMAR, 3m repo BASHE 1.525%f i,
6m repo IRAZAE 1.54%-1.5475% X [A] BT, 2y repo FACTE 1.485%-1.4925% X [A]Fff . HIZEJ71HI, 3x6m repo AZAE 1.5bp i, 6mxly repo FACTE-3 &
-2.75bp X [AFHIT, 1x5y repo AZTE 6.5bp Fftilr, ik 7.75/7.25.

Shibor i, 1y shibor B3 1.575% /541, UK 57.75/57.25, Sy shibor U 64.5/62.5. HIZE /7 TH, 1x5y shibor YN 7.5/5.5. F#£ZJ51H, 1y basis UL
5.5/4.75, 5y basis Ui 5/3.5.
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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 1.53 - 3M 1.5 -

6M 1.55 - 6M 1.6 2 6M 1.5 -

IM 1.54 - IM 156 -1 IM 1.5 -

1y 1.52 - 1y 1.57 - 1y 1.4 - 1Y 152 1
2Y 1.5 - 2Y 155 1 2Y 1.4 - 2Y 1.65 - 2Y 1.49 -
3y 153 1 3y 157 1 3Y 1.5 - 3Y 1.77 - 3Y 152 1
4y 157 2 4y 161 2 4y 1.8 - 4y 1.56 2
5Y 16 2 5Y 164 3 5Y 1.8 - 5Y 1.59 2
7Y 1.63 2 7Y 1.65 - 7Y 1.8 -

10y 1.65 3 10Y 1.69 - 10Y 1.8 -

7DREPO 1.49 1.00 3M Shibor 1.547 -0.20 O-N Shibor 1.398 8.30 1YDEPO 1.50

NI 00 REPO | SHIBOR W SHIBOR-REPO

3M*6M 2 - Tenor = Mid Abp
6M*9M | -1 - -4 -3

OM*1Y |-2 - 1 1  6M 5 2
1*2y 2 - -2 1 9™ 2 -1

1*3Y 1 1.0 1 |1Y 5 -

1*4y 5 2 4 2 2 5 1

1*5Y 8 2 7 3 3 4 -

2*3Y 3 1 2 - a4y 4 -

2*4y 7 2 6 1 5 4 1

2*5Y 10 2 9 2

3*4y 4 1 4 1

3*5Y 7 17 2

4*5Y 3 -3 1

5*7Y 3 -1 -3

5*10Y 5 1|5 -3



FER 3.02 2.98 2.96 2.93 2.95 2.94 2.96

4B 3.02 2.98 2.96 2.93 2.95 2.94 2.96

250208/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

4H 13 -2 14 26

220 - CNY IRS 7d Repo Curve
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