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o E AT A TF T T RE 4120 1270 7 RIS[EIE, #EAEFIZE 1.4%, FAMTRE 10000 /2GRS R, [FR4 H 33 3980 14 FERGY R . 4 H i [ty 1
BB EIF N 10140 127G, B 41 AR i wFA o 7d repo fixing: 1.39%, 5 F—7%25 H FF% 1.5bp. 3m shibor fixing: 1.4055%, 5 F—x 5 H N
0.1bp.

Repo i, 5y repo F-HLASHE 1.4225% M1, 5BV ASHE 1.4175%-1.425% X [AIF T, - #L4RIN 42/41.75. HH4F-RI5K, Sy repo fEi% A TE 1.4125%-
1.42% X [A] AT, WK 41.5/41.25. 1y repo 4> K BE K 3 75 3% BUASHE 1.365%-1.375% X [A] [T, UK 37/36.75. HA AR 1m repo BiAC7E 1.385%-1.3875%
X A P, 3m repo FASTE 1.395%-1.3975% X [A] ffifT, 6m repo i3S AE 1.39%-1.3925%[X [ f{ /T, 9m repo AT FE 1.3775%-1.38% [X i) [f} kT, 2y repo HAE
1 1.3625%-1.365% X [ [t /T, 4y repo AZTE 1.40%iE. BHZE 71, 3mx6m repo A FE-0.5 BT, 6mx9m repo AE FE-01.25bp [T, 3x6x9m repo fly
AZTE 00.75bp BT, 9mxly repo AZTE-01 Bffilr, 1x2 repo J&AE1E-00.75bp [z, 2x5y repo ACTE 05.25bp FfiiT, 4x5yrepo AZTE 02bp i, 1x5y
repo %A {E 05bp-05.25bp [X [A] i, Uk 4.75/4.5.

Shibor ¥fi, 1y shibor #%!i 39/38.25, 5y shibor Ui 45.5/44.5. W2k J5TH, 1xSy shibor #kUi 7/6.25. J:ZE I, 1y basis kI 2/1.5, Sy basis UK
4/3.25,

HoAb 5T, ROrEZ, REAL

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 1.4 - 3M 133 -

6M 139 - 6M 1.41 - 6M 133 -

IM 1.38 - IM 1.4 - IM 133 -

1y 137 - 1y 1.39 - 1y 133 - 1Y 1.36 -
2Y 136 -1 2Y 1.39 - 2Y 133 - 2Y 1.65 - 2Y 134 -1
3y 137 -1 3y 1.4 -1 3Y 136 - 3Y 1.77 - 3Y 134 -1
4y 139 -1 4y 1.42 -1 4y 1.8 - 4y 136 -1
5Y 1.41 -1 5Y 1.45 - 5Y 1.8 - 5Y 137 1
7Y 1.45 -1 7Y 1.51 - 7Y 1.8 -

10Y 151 -1 10Y 1.59 - 10y 1.8 -

7DREPO 1.39 -1.50 3M Shibor 1.4055 -0.10 O-N Shibor 1.281 -2.00 1YDEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

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

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

3*4y 2 -2 -

3*5Y 4 -5 1

4*5Y 2 - 3 1

5*7Y 4 - 6 -

5*10Y 10 - 14 -



1Y LPR 6M 9M 1y 2Y 3Y aY
FER 3.03 3.03 3.03 3.03 3.035 3.05

4B 3.03 3.03 3.03 3.03 3.035 3.05

Bond 250208/5y 250014/5y 250016/5y 250215/5y
Swap repo repo repo repo
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