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W E ST AT TS ITRE 175 4270 7 RIEREIEERME, HAERZ 1.40%, SHTKREFF. & HA 510 4270 7 RIS REIGREE . FER A7 A 13545
Hi% [\ % 335 {4 NIRRT R ETHREARIET o 7d repo fixing: 1.49%, 5 L—% 5 HIRFEAZE. 3m shibor fixing: 1.5160%, 5 L —%2% H R
0.22bp »

Repo ¥, Sy repo A% ACHE 1.6475% 1T, J& i ¥ BACHE 1.6425%-1.6525% [X [AIFHIT, - #5#IK 64.75/64.25 . H4F-[H3K, Sy repo &% BACHE
1.65%-1.6425% X [AIFftiT, UL 64/63.75 o 1y repo 4K B KU % ¥ BUACTE 1.5175%-1.5275% X [ FfH i , ki 52.25/52. HABHIR, 2y repo A
7 1.55%-1.545% X [A] P T . HIZRJ5TH, 1xSy repo iACAE 12.75 & 11.75bp, Rk 11.75/11.5 .

Shibor ¥fi , 1y shibor $}U% 57/56.5, 5y shibor ki 72.75/72. WZEJ7TH, 1xSy shibor kUL 16/15. JEZE /I, 1y basis UK 5/4.5, Sy basis #

15 8.5/7.5 -
HoAmT7mH, R, RE 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 1.51 -1 3IM 1.4 -

6 M 1.51 - 6 M 155 1 6M 1.4 -

9M 1.51 - 9M 155 1 9M 1.4 -

1Y 1.52 - 1Y 157 1 1Y 1.4 - 1Y 1.52 -
2Y 1.54 -1 2Y 1.59 - 2Y 1.4 - 2Y 1.65 - 2Y 1.54 -
3y 1.57 -1 3Y 1.63 - 3Y 1.4 - 3Y 1.77 - 3Y 1.57 -
4y 16 -1 4y 1.67 -1 4y 1.8 - 4y 1.6 -
5Y 164 -1 5Y 1.72 -1 5Y 1.8 - 5Y 1.63 -1
7Y 1.7 -1 7Y 1.79 -1 7Y 1.8 -

10v 1.79 -1 10v 1.88 -1 10y 1.8 -

7DREPO 149 - 3M Shibor 1.516 -0.22 @ O-N Shibor 1.318 0.10 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

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

oM*1Y |1 -2 - 6M 4 1
1*2y 2 102 -1 9Mm 4 1
1*3Y 5 -1/6 -1 1y 5 1
1*4y 8 -1 10 -2 2 5 1
1*5Y 12 -1 15 -2 3Y 6 1
2*3Y 3 - 4 - |4y 7 -
2*4y 6 - |8 -1 5Y 8 -
2*5Y 10 - 13 -1

3*4y 3 - 4 -1

3*5Y 7 -9 -1

4*5Y 4 - 5 -

5*7Y 6 - 7 -

5*10Y 15 - 16 -



1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y
FER 3.02 3.01 3.02 3.02 3.06 3.06 3.08

4B 3.02 3.01 3.02 3.02 3.06 3.06 3.08

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

A 2 -14 19 28
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