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W AT AFF T35 FF & 1353 1470 7 RIS RIGERAE, BRAERIZR 1.40%, SHTXFF. 4 H 1173 il BRI, ERAT AT 3545 HiFH0K 180
fCTC NR T, B4EHERLE . 7d repo fixing: 1.50%, # —22 5 H FF% 2bp. 3m shibor fixing: 1.5950%, #: —22 5 H L Ft 0.4bp.

Repo ¥, 5y repo L RACHE 1.635% i, &S 1% MACHE 1.6275%-1.635% X [AlfitiT, F-#4RIK 63/62.75. H4-[H5K, Syrepo &% AZLE 1.63%-
1.635%[X [AIftiE, $RIK 63.25/63. 1y repo 4= Kbt K 75 3% IS AE 1.535%-1.5425%[X [A] i, #Wi 53.75/53.5. HABHAIR, 3m repo BAZHE 1.57%iT,
6m repo AL TE 1.5525% X [B]F$iT, 9m repo AZTE 1.5375%-1.54% X [H] [t iT, 2y repo ACTE 1.5425%-1.545% [X [A][f{ 1T, 3y repo MACTE 1.5725%F i1 o
HHZ8 771, 3mx6m repo il AZ1E-1.75bp T, 9mx1ly repo K AZ1E Obp Fftift, 1x2yrepo A2 7E 0.5bp & 0.75bp X [HI[ffIT, 5x7y repo KAZLE 7.25bp Fff
T, 1x5y repo iAZLE 9 & 9.5bp X R FfHT, R 9.75/9.25,

Shibor Jitj, 1y shibor FAZ7E 1.59% i, #it 59.25/58.75, S5y shibor FAZTE 1.7025%-1.7075% X [A] Fft i, #ii 71.25/70.25. HHZk /5T, 1x5Sy shibor
5 12.5/10.75. FEZJ7TH, 1y basis lAETE 5 % 5.5bp X [A]FfHilr, #il 5.5/5, Sy basis JAEAE 7.25 % 7.5bp X[AFfiT, #ki 7.75/7.25.

HoAb 5T, ROrZZ, RERAL

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 158 1 3M 1.4 -

6M 1.55 - 6M 1.6 - 6M 1.4 -

9IM 153 -1 IM 1.6 - IM 1.4 -

1y 1.54 - 1y 159 - 1y 1.3 - 1Y 153 -1
2Y 1.55 - 2Y 1.6 - 2Y 1.3 - 2Y 1.65 - 2Y 153 -1
3y 1.57 - 3y 1.63 - 3Y 1.4 - 3Y 1.77 - 3Y 1.56 -
4y 16 -1 4y 1.67 - 4y 1.8 - 4y 159 -1
5Y 1.63 - 5Y 1.71 - 5Y 1.8 - 5Y 1.62 -
7Y 1.7 1 7Y 1.74 - 7Y 1.8 -

10y 1.77 1 10Y 1.78 - 10Y 1.8 -

7DREPO 1.50 -2.00 3M Shibor 1.595 0.40 O-N Shibor 1.276 0.20 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

3M*6M | -3 -1 Tenor | Mid Abp
6M*9M | -2 10 -

oM*1Y |1 1 41 -| 6M 5 -
1*2y 1 -1 - | 9M 7 1
1*3Y 3 - |4 -1y 5 -
1*4y 6 -1 8 - 2Y 5 -
1*5Y 9 - 12 -3y 6 -
2*3Y 2 - 3 - | 4Y 7 1
2*4Y 5 -1 7 - | 5Y 8 -
2*5Y 8 - 11 -

3*4qy 3 14 -

3*5Y 6 - |8 -

4*5Y 3 1 4 -

5*7Y 7 1 3 -



5*10Y 14 1|7 -

FEH 3.02 3.02 3.01 2.99 3.02 3.02 3.02

4H 3.02 3.02 3.01 2.99 3.02 3.02 3.02

250208/5y 250014/5y 250016/5y 250210/5y
repo repo repo repo

A&H 13 -5 22 30
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