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o E AT ATF T RE 54278 7 RIS R EE, 3R R TT 1.40%, 4 H 785 /2GS mIIgH| . T E fAT ATF T4 H iRl % 780 1278
AR M. FEHEBEAARL WIS o 7d repo fixing: 1.47%, 5 L—22% H P 2bp. 3m shibor fixing: 1.5040 %, 5 bE—%2% H FF% 0.3bp -

Repo 3fif, 5yrepo R MACHE 1.615 %I, JEREH MACHE 1.615%-1.6275% [X A i, P23k 62.5/62.75 . - [E15K, Sy repo &% %
£ 1.6225%-1.63%[X [A] BT, UL 62.75/62.25 o 1y repo 4K Bl 7% ¥ BUE AE 1.495%-1.5025% X (BT , 4Rk 50/49.5. HAMIAMR, 2y repo sZ
1£ 1.515%-1.52% X [RI P T . HIZRJ5TH, 1x2y repo HAZHE 1.75bp » 2x5y repo ACLE 11bp, 1x5y repo MACLE 12.25bp , R 13/12.5 «

Shibor i , 1y shibor #4 52.75/51.75, Sy shibor BAZ1E 1.6775%Mfir, i 67.75/67. WIZkT71I, 1x5y shibor #kUi 15.5/14.5. F:ZT71HI,
1y basis {4 3/2.25, Sy basis A FE 5.75bp, UL 5/4.5 .

oAb 7 H, R, REIHAS.

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 1.49 - 3IM 1.4 -

6 M 1.49 - 6M 153 - 6M 1.4 -

9M 1.49 - 9M 1.52 -1 9M 1.4 -

1Y 1.5 - 1Y 153 - 1Y 1.4 - 1Y 15 1
2Y 152 1 2Y 155 - 2Y 1.4 - 2Y 1.65 - 2Y 151 1
3Y 155 1 3Y 1.59 - 3Y 1.4 - 3Y 1.77 - 3Y 155 1
4y 159 1 4y 1.63 - 4y 1.8 - 4y 158 1
5Y 163 1 5Y 1.67 - 5Y 1.8 - 5Y 161 1
7Y 169 1 7Y 1.74 - 7Y 1.8 -

10v 1.78 1 10v 1.83 - 10y 1.8 -

7DREPO 1.47 -2.00 3M Shibor 1.504 -0.30 | O-N Shibor 1.27 -0.70 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

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

oM*1Y |1 -1 1 | 6M 4 -
1*2y 2 1 2 - 9™ 3 -1
1*3Y 5 1 6 - Y 3 -
1*4y 9 1 10 -2y 3 -1
1*5Y 13 1 14 - 3y 4 -1
2*3Y 3 -4 S\ 4 1
2*4Y 7 - 8 - 5y 4 1
2*5Y 11 - 12 -

3*4y 4 -4 -

3*5Y 8 - 8 -

4*5Y 4 -4 -

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 3.03 3.03 3.06 3.06 3.08

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

A&H 2 -13 20 29
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