(=)
RITEAFRGTERTID

l WIREE N
(e =
C NEX Lrmmsmee

[2023-03-21]

PERITSEFRE 1820 1277 7 REAFEINE#ER(E, ESHA 2901270 7 REAFEIWEEE, ZHLINFR 1530 1275, BAEemEEBIAYE, 7drepo
fixing: 2.35%, tbEF—x5HB_EF 10bp, 3m shibor fixing: 2.487%, &1E—325H T 0.5bp,

Repoifs, 5y repo FFEERLACTE 2.805%, [GES% LITRIACTE 2.805%-2.8125% X (8], B2 GEREEHILY/IMERITF, 5y repo FAZEFEZE 2.8075%-
2.7975%ftir, FEHRUL 80.75/80.5, F/EEMRHAEIBEK, Sy repo BAIIRIE 1T, BARZXIAFE 2.815%-2.83%, U 83/82.75, 1y repo FE2AAIFE
2.3725%, £ 1y repo BERMNMIE/IMBESHIE 2.3725%-2.3775%X[8), FEIRW 37.75/37.25, FiRiRMEEREASME, 1y repo MIEEITE 2.38%-2.385%,
$RM 38.5/38, £2H 6m repo AEZ 2.3125%-2.33%, 9m repo FYASTE 2.34%, 2y repo FRASTE 2.485%-2.5125%, 3y repo FANTE 2.6325%, BHEET5HE,
3mx6m repo spd FY3ZTE 0.5bp, 9Imx1y repo spd Bk3Z 2.75bp, 1x3y repo spd FR3ZTE 24.5bp, 3x5y repo spd FY3Z1E 19.5bp, 4x5y repo spd FRATE
9.5bp, 1x5y repo spd FaTE 43.75-44.25bp, R 45/44.5,

Shibor 75, 1y shibor B3 1E 2.635-2.64%, #RUL 64/63.75, 3y shibor FYAZTE 2.975%-2.98%, 5y shibor {3 TE 3.23%, RWL 23.5/22.5, Basis
75, 1y s/r basis B3 1E 26.25bp, 1R 26/25.75, 3y s/r basis F3Z1E 34.75-35bp, 5y s/r basis &z 40.75/40,

HfttsmE, RINSSEFREIKZ.
Data Source: Shanghai CFETS-NEX / ICAP HK

2023/3/21 Tuesday
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 Abp Tenor Mid Abp Tenor Mid Abp | Tenor Mid Abp
3 M 2.34 4 3 M 1.7 -
6 M 2.34 4 6 M 2.54 2 6 M 1.9 -
9 M 2. 36 5 9 M 2. 56 3 9 M 1.92 -
1y 2.38 4 1y 2. 64 4 1Y 2.01 - y 2.37 4
2y 2.51 4 2y 2.83 3 2y 2 - 2y 1.65 - 2Y 2.5 4
3Y 2.63 4 3Y 2.98 3 3Y 2. 05 - 3Y L7 - 3y  2.63 5
4y 2.74 4 4y 3.12 4 4y 1.8 - 4  2.72 4
5Y 2.83 4 5Y Fo 23 3 5Y 1.8 - 5Y  2.81 5
7Y 2.96 4 7Y 3.37 3 7Y 1.8 -
10Y 3.11 4 10Y 3 B 3 10Y 1.8 -
7D REPO 2.35 10.00 @ 3M Shibor 2.487 -0.50  O-N Shibor 2.459 18.60 1Y DEPO 1.50

SPREAD REPO SHIBOR BASIS SHIBOR-REPO

3Mx6M 0 - Tenor Mid Abp
6Mx9M 2 1 2 1
OM*1Y 2 -1 8 1 6M 20 -2
1%2Y 13 - 19 -1 oM 20 -2
1%3Y 25 - 34 -1 1Y 26 -
1*%4Y 36 - 48 - 2Y 32 -1
1%5Y 45 - 59 -1 3Y 35 -1
2%3Y 12 - 15 - 4y 38 -
2%4Y 23 - 29 1 5Y 40 -1
2%bY 32 - 40 -
3#4Y 11 - 14 1

3*bY 20 - 25 -



4x5Y 9 - 11 -1

5%7Y 13 - 14 -
5%10Y 28 - 27 -
1Y LPR 6M oM 1Y 2Y 3y 4y 3%
FER 69 68 68 68 70 72 73
5H 69 68 68 68 70 72 73

Bond Swap 230002/5y repo 230203/5y repo 220220/5y repo

N -14 8 1 25

CNY IRS 7d Repo Curve
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