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o SAT AT TSI RE 3240 1270 7 RIAWE [FIIGEEAE, HAERIZ 1.40%, SHETIXFFE. 4 H 3586 /2 uii IR F E AT AT 1354 Hif [H1 % 346
TG, P& HIEEARIIMT . 7d repo fixing: 1.56%, #_E—%8 5 H Lt 2bp. 3m shibor fixing: 1.6000%, #_F—7%2 % H¥F .

Repo %fi, Syrepo H-BLAACAE 1.63%FIT, J5 M ASTE 1.6325%-1.625% [X [ fffiL, ZF#L4RIK 62.75/62.5. H4F-[AI3K, 5y repo E i M TE 1.62%-
1.625% X [AI PRI, UK 62.5/62. 1y repo 4= KB K3 1% BUAS 7E 1.51%-1.5025% X [AIFHIT, UK 50.75/50.25. HABMIRR, 3m repo MUASTE 1.59%-1.595%
X AT, 6m repo ACTE 1.55%-1.5525% X [AIF{i/E, 9m repo MACTE 1.5125%-1.515% X [FIFf1i/T, 2y repo AZTE 1.51%iT, 3y repo BUACTE 1.545%F
. HHZJTTH, 3x6m repo BAZAE-4.25 %-4bp [X[AIFTIL, 6x9m repo lACFE-3.5 £-3.75bp X [AIFHIL, 9x1y repo A FE-0.75bp FHIL, 1x2y repo FRACAE
0.5bp PfHiT, 2x3y repo AZTE 3.5bp [filT, 3x5yrepo MAZTE 7.75bp BT, 6x9x1 repo fly BACE-2.5bp [T, 1x5yrepo MACLE 11.75 & 12.25bp [X [H]
BfiT, kUi 12.5/12.25.

Shibor ¥, 1y shibor #U 59/57.75, 5y shibor R UX 71.5/70.75. BHZEJ7TH, 1x5y shibor #U 13.5/11.75. 7 J51fi, 1y basis kYK 8.25/7.25, 5y basis
i 9/8.5.
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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 1.58 - 3M 1.4 -

6M 1.54 - 6M 16 1 6M 1.4 -

IM 1.51 - IM 1.58 - IM 1.4 -

1y 1.5 - 1y 1.58 - 1y 1.3 - 1Y 15 -
2Y 1.51 - 2Y 159 -1 2Y 1.3 - 2Y 1.65 - 2Y 15 -
3y 154 -1 3y 1.63 - 3y 1.4 - 3Y 1.77 - 3Y 153 -
4y 1.59 - 4y 1.67 - 4y 1.8 - 4y 1.57 -1
5Y 1.62 -1 5Y 1.72 - 5Y 1.8 - 5Y 1.61 -
7Y 1.7 - 7Y 1.77 - 7Y 1.8 -

10y 1.82 - 10Y 1.87 - 10Y 1.8 -

7DREPO 156 2.00 3MShibor 1.6 - O-N Shibor 1.374 5.60 1YDEPO 1.50

SPREAD SHIBOR

W SHIBOR-REPO

3M*6M | -4 - Tenor | Mid Abp
6M*9M | -3 - -2 -1

IM*1Y | -1 -0 - | 6M 6 1
1*2Y 1 -1 -1 9M 7 -
1*3Y 4 -1 5 - | 1Y 8 -
1*4y 9 -9 -2y 8 -1
1*5Y 12 -1 14 - 3y 9 1
2*3Y 3 -1 4 1 4y 8 -
2*4Y 8 - 8 1 5Y 10 1

2*5Y 11 -1 13 1



3*4y 5 1 4 -

3*5Y 8 -9 -
4*5Y 3 -1 5 -
5*7Y 8 1 5 -
5*10Y 20 1 15 -

FEH 3.02 3.01 3.02 3.03 3.04 3.04 3.05

4H 3.02 3.01 3.02 3.03 3.04 3.04 3.05

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

AH 12 -6 21 33
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