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Shanghal CFETS NEX international Money Broking

[2025-12-02]

o E Y474 HIFRE 1563 147C 7 RIS RIAEAE, HIERIFN 1.40%, SUEATREFT. 4 H 3021 {2 cis BRI EIHA . o E 47 A FF 354 Hi% B % 1458
{¢.T6, FA AT . 7d repo fixing: 1.49%, b bE—7%2% H NB& 1bp. 3m shibor fixing: 1.58%, 5 _E—%2 5 H¥FF.

Repo i, 5y repo L RACHE 1.605%1iE, JGE N7, FBUCHE 1.605%-1.6175%[X [T, 47kt 61.5/61.25. H14-[E5K, Syrepo &% A LE
1.6125%-1.6175% X [A]ff{ i, #%UZ 61.75/61.25. 1y repo 4= K Bl K uifi i ¥ A ACAE 1.5375%-1.545%[X [i] i, ki 54.5/54. HAWHAFR, 6m repo A TE
1.5675%-1.57% X [F] [} 1T, 9m repo A TE 1.55%-1.555% X [H] [t T, 4y repo fACTE 1.5875%-1.5925% 11T . HHZE /51, 6mxly repo kA 7E-3bp Fifi,
9mx1y repo A 1E-1.25bp X [A]fffiT, 6mx9m repo A 7E-1.5~-1.75bp X [A]FfIT, 1x5y repo FAETE 07.25bp Fifii. lyxdyx5y repo A2 7E 02.5bp mifir fff
pin

Shibor i, 1y shibor 1% 60.25/59.25, 5y shibor k& 68/67.25. £ /71, 1x5y shibor #kii 8.5/7.25. FEZEJ71H, 1y basis k& 5.75/5, Sy basis fi
K 6.5/5.75.
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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 16 1 3M 1.4 -

6M 1.57 - 6M 1.61 - 6M 1.4 -

9IM 155 -1 IM 1.6 - 9IM 1.4 -

1y 1.54 - 1y 159 -1 1y 132 - 1Y 1.54 -
2Y 1.54 - 2Y 1.6 - 2Y 132 - 2Y 1.65 - 2Y 153 1
3y 1.56 - 3y 1.62 1 3Y 1.4 - 3Y 1.77 - 3Y 155 1
4y 159 1 4y 1.64 - 4y 1.8 - 4y 157 1
5Y 161 1 5Y 1.68 1 5Y 1.8 - 5Y 159 1
7Y 1.65 - 7Y 1.68 - 7Y 1.8 -

10Y 1.71 - 10Y 1.73 - 10Y 1.8 -

7DREPO 1.49 -1.00 3M Shibor 1.58 O-N Shibor 1.302 -0.50 1YDEPO 1.50

SPREAD [ila:0e) SHIBOR W SHIBOR-REPO

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

OM*1Y | -1 1 41 -1 6M 4 -
1*2y 0 -1 1  9M 5 1
1*3Y 2 - 3 2 1Y 5 -1
1*4y 5 1 5 1 2y 6 -
1*5Y 7 19 2 3y 6 1
2*3Y 2 - |2 1 4y 5 -1
2*4Y 5 1 4 - | 5Y 7 -
2*5Y 7 1 8 1

3*4qy 3 1 2 -1

3*5Y 5 1 6 -

4*5Y 2 - 4 1

5*7Y 4 -1 0 -1

5*10Y 10 -1 5 -1



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 -4 22 30

CNY IRS 7d Repo Curve
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FesrA ] AP BRI MALHRTEA T (DURERR “ LIgEPRIEM” ) ®iE, Ml BEEPRIE MG . REVFRT, ARG RAN AAGDUEMTR A, Bifl. T,
KEFEGI A HFAE . HIINS L AE B EEZR A AT SR AL AILIRE, 5 BA R AN SAE MRt T H . B a5 5 SR AR A A, dEassR, An]
TEv iRt , AR LM E B bt TAR A B, ACRIEIC S IR s MRS 2K, g [ B b MR AN R A H PR AR5 J2 M0 51 A B0RT RE 51 A A 451 2k BIE AR 23 7K 41
(T 5T



