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b [E S 4TI 8 1667 4470 7 R HI I HAE, #RERIZ N 1.5%. 4 H 1350 /20 BRI . A HE R 317 1276, 4 m %K. 7d repo fixing:
2.25%, 5 FE—% 5% H T4 8bp. 3m shibor fixing: 1.9120%, 5 F—=% % H T4 0.9bp.

Repo i, 5y repo F-#BACHE 1.6250% 11T, [ 5 S % ACHE 1.6125%-1.6275% X [AIfiHiT, -4 4RIK 62.25/62. H14-[H5K, Sy repo &% A LE 1.6175%-
1.6275%[X [a] [fff i, #RUK 62.25/61.75. 1y repo 4> KBl K3 7 % B ACLE 1.6975%-1.71%[X [6] [ff 1T, #% 70.75/70.25. HABHIFE, 1m repo BACLE 1.975%
B, 3mrepo ASTE 1.88%%MIIT, 6m repo ASTE 1.79%FfilT, 9m repo AZTE 1.7425%-1.745% 11T, 2y repo MACTE 1.62-1.625% X [A] [T, HHZRJ7
[fl, 6mxlyrepo fi{3C7E-8.25 %-8.75bp Fffift, 9mxly repo 32 1E-3.75bp Fii, 6mx9m repo A 1E-4.75 Z2-4.5bp FffilT, 1x2y repo FAZAE-8 42-8.25bp
[X [ BT, 2x5y repo J%AZ#E Obp i, 1x5y repo HAZ7E-8.5bp Ffir, #HUi-8.25/-8.75.

Shibor ¥ii, 1y shibor BAETE 1.7175% i, kUL 72/71.25, Sy shibor S 1E 1.6175%Fir, iU 62/61.5. HHZEJTTHI, 4x5y shibor BAZAE 00bp P,
1x5y shibor BA27E-10bp P, #wUL-9.25/-10.75. FEZETJ71H, 1y basis #kIi 1.75/1.0, 5y basis iUk 0.0/-0.5.

LPR ¥, LPR1Y_9m FAZTE 3.035%fti, LPRIY 1y FACTE 3.02%[1if, LPR5Y_1y FAZ1E 3.50%MTiT

HAt 5T, ARERRAL, WAL,

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 1.87 1 3M 1.5 -

6M 1.79 -1 6M 183 1 6M 1.5 -

IM 1.74 -1 IM 1.75 1 IM 1.5 -

1y 1.7 -1 1y 1.72 1 1y 1.4 - 1Y 1.7 -
2Y 1.62 -1 2Y 1.62 - 2Y 1.4 - 2Y 1.65 - 2Y 1.61 -
3y 16 -1 3y 161 -1 3Y 1.5 - 3Y 1.77 - 3Y 1.59 -
4y 161 -1 4y 161 -1 4y 1.8 - 4y 1.59 -
5Y 1.62 - 5Y 1.62 - 5Y 1.8 - 5Y 16 -
7Y 1.66 - 7Y 1.52 - 7Y 1.8 -

10y 1.69 - 10Y 155 - 10Y 1.8 -

7DREPO 2.25 -8.00 3M Shibor 1.912 -0.90 | O-N Shibor 1.739 1.10 | 1Y DEPO 1.50

N7 0N REPO  SHIBOR W SHIBOR-REPO

3M*6M -8 -2 Tenor @ Mid Abp
6M*9M | -5 - -8 -2

OM*1Y |-4 - -3 2  6M 4 2
1*2y -8 - -10 -1 9™ 1 -
1*3Y -10 - -11 -2 1Y 2 2
1*4y 9 - -11 -2 2y 0 1
1*5Y -8 1 -10 -1 3Y 1 -
2*3Y 2 - 1 -1 a4y 0 -
2*4Y -1 - -1 -1 5Y 0 -

2*5Y 0 1 0 -

3*4y 1 -0 -

3*5Y 2 1 1 1



4*5Y 1 1 1 1

5*7Y 4 - 1 -10 -

5*10Y 7 - |7 -

FER 3.10 3.07 3.05 3.00 2.98 2.97 2.98

4H 3.10 3.04 3.04 2.98 2.97 2.96 2.97
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