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RITSBEFRE 100 2T EwEeE, BSH%E 100 Z7TEEWRE, HASSITRNETRE. SSESEBARYERIN, 7d repo fixing: 2.22%, 5E—%5
Rim> 03bp, 3m shibor fixing: 2.60%, S5 E—XXZAGREAE. #ESH, TPERTES—FRNAFHRAHBRNFIZE (LPR) S3I7E 3.85%70 4.65%A3%.,
&H, 5y repo FFERATE 2.885%, J T gvn 1E 2.8825%-2.88%% X[BRAZ. FF/alEIk, HALR/IMET4T, Sy repo tkn 7 2.885%-2.8875%X[ERL3Z.
1y repo FYATE 2.5025%-2.50%. #H 3m repo A TE 2.3575%-2.35%; 6m repo FYATE 2.4275%-2.415%; 2y repo trd 2.6175%-2.625%., BZ/5TH,
1x2y repo spd trd 11.5bp; 1x5y repo spd B327E 38-38.5bp; 2x5y repo spd p327E 26.5bp.
Shibor &H3SER, Sy shibor trd 3.435%, 1y shibor B3zt 2.8675%. 2y shibor p32fE 3.06%., BHZL/SME, 1x5y shibor spd f3Z7E 56. 75bp, Basis
FE, 2y s/r basis f3zfE 44.25-44bp; 5y s/r basis R 55/54.5,

P& 1y LPR trd 3.95%, Hitt/5HE, RINSESRE/MZZ.

Data Source: Shanghai CFETS-NEX / ICAP HK

2021/4/20 A
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 2.35 -1 3M 2.18
6M 2.42 - 6M 2.72 - 6M 2.25
I9IM 2.47 - IM 2.80 -1 IM 2.28
1Y 2.50 -1 1Y 2.87 -1 1Y 2.29 - 1y 2.44 -
2Y 2.62 -1 2Y 3.06 -1 2Y 2.34 - 2Y 1.65 - 2Y 2.52 -
3Y 2.72 -1 3Y 3.21 -1 3Y 2.39 - 3Y 1.77 - 3Y 2.61 -
4y 2.81 -1 4y 3.33 -1 4y 1.80 - A 2.68 -
5Y 2.89 - 5Y 3.43 -1 5Y 1.80 - 5Y 2.72 -1
7Y 3.03 - 7Y 3.59 -1 7Y 1.80
10y 3.17 - 10Y 3.76 -1 10Y 1.80 -
7D REPO 2.22 -3 3M Shibor 2.60 - O-N Shibor 1.854 -26.40 1Y DEPO 1.50
REPO SHIBOR m SHIBOR-REPO
3M*6M 7 1 Tenor Mid Abp
6M*9M 5 - 8 -1
IM*1Y 3 -1 7 - 6M 30
1*2Y 12 - 19 - 9M 33 -1
1*3Y 22 - 34 - 1y 37
1*4y 31 - 46 - 2Y 44
1*5Y 39 1 56 - 3y 49
2*3Y 10 - 15 - A 52
2*4Y 19 - 27 - 5Y 54 -1
2*5Y 27 1 37
3*4Y 9 - 12
3*5Y 17 1 22
4*5Y 8 1 10
5*7Y 14 - 16

5*10Y 28 - 33



1Y LPR 6M M 1Y 2Y 3Y 4Y 5Y

KR 91 93 95 02 07 10 11
$H 91 93 95 02 07 10 11
Bond 200008/5y 200013/5y 200014/3y 200016/5y 200210/5y 200215/5y
IET) repo repo repo repo repo repo
68
[13=] 23 07 06 26 70
68
$H 22 06 04 26 69

CNY IRS 7d Repo Curve
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