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W E AT S HIFRE 70 4270 7 R FIEAE, H0ERIR 1.4%, SHRTE-r. S HA 15754470 7 R EIG R . A B 947188 54 H i [F1 58 1505 12
TCANRT. &ML A Ms. 7d repo fixing: 1.42%, 5 F—32 5 H T 7bp. 3m shibor fixing: 1.4345%, 5 I—72 % H NP4 0.05bp.

Repo i, 5y repo F-#EACHE 1.5025% 11, JEE FATRUCHE 1.5025%-1.495%[X [B]fftif, 474Kk 49.75/49.5. T4k, Sy repo &% A LE
1.4975%-1.495%[X [RIfft iz, HRUK 49.75/49.5. 1y repo 4= KK Ui 5 3% B AC/E 1.425%-1.415% X [AIFfiL, #kik 41.75/41.5. HAWMATR, 2y repo AiACTE
1.42%-1.415% X [A] i T . HIZEJ71H, 2x5y repo ilAZTE 7.75-8bp X [H]Ff{IT, 1x5y repo AZTE 08bp X[ ZE 47, UK 8.25/7.75.

Shibor i, 1y shibor fRU% 47.5/46.5, 5y shibor fRUX 57.5/56.5. W2k /71, 1x5y shibor %4 10.5/9.5. F£Z 7 TH, 1y basis kUL 5.5/4.75, Sy basis HAC
FEFRIN 8/7.25,

LPR %, LPR1Y_9m &AZTE 3.0125%B i o

HAt s vh, WA, R AL

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 143 -1 3M 1.4 -

6M 143 -1 6M 1.46 - 6M 1.4 -

9IM 1.42 -1 IM 1.47 - IM 1.4 -

1y 1.42 -1 1y 1.47 - 1y 1.4 - 1Y 1.4 -2
2Y 142 -1 2Y 1.47 - 2Y 1.4 - 2Y 1.65 - 2Y 1.4 1
3y 1.44 -1 3y 1.5 -1 3Y 1.4 - 3Y 1.77 - 3Y 141 1
4y 1.47 -1 4y 1.54 -1 4y 1.8 - 4y 1.44 -1
5Y 1.5 - 5Y 1.57 -1 5Y 1.8 - 5Y 1.46 -1
7Y 1.55 - 7Y 1.62 -1 7Y 1.8 -

10Y 1.62 - 10y 1.7 -1 10Y 1.8 -

7DREPO 1.42 -1.00 3M Shibor 1.4345 -0.05 O-N Shibor 1.396 - 1Y DEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

3M*6M | 0 - Tenor | Mid Abp
6M*9M | -1 -1 -

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

3*4y 3 -4 -

3*5Y 6 1 7 -

4*5Y 3 1 3 -

5*7Y 5 -5 -

5*10Y 12 - 13 -



FER 3.02 3.02 3.03 3.04 3.05 3.06 3.07

4B 3.02 3.02 3.03 3.04 3.05 3.06 3.07

Bond 250208/5y 250014/5y 250016/5y 250215/5y
Swap repo repo repo repo

AH o0 -15 22 28

CNY IRS 7d Repo Curve
220 -

210 A
2.00 -
1.90 -
1.80
1.70 -
1.60 -

1.50 |

1.40 1

1.30 T T T T T T T T 1
IM G M amM 1% 2y KA 4% 3 Y 10

fEE PR LT O filfE, R EEEBRGMTA . REVFR], ARMHUHAAMADN NG AR . Ehl. T8,
KRBT HPFNES . HPEITE A G B 2k B AT BRI LA AL UE5E, 5 BARE A RARREN SAE MRt T E . SR EATATAE 5 S oG iR s A R, AA]
TE RS, AMUR g E BT MAR (TR O L, A PRIEI 28

oA AHIFH BgE PRI MAELARTE AR (BURERR “ kB
Py I Rk SR I S R, I BB R AN PR AR H YA AT A5 2010 51 A BT 5 51 A& 48k B e 21 4 7k 41
AT 5T



