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Wi E Y474 HIFRE 755 4470 7 KRG RIIGERAE, #HAERIZN 1.40%, SICHTERE. 4 H 985 (il g 2. 4 Hi 1% 230 1470, &M . 7d
repo fixing: 1.51%, 5 F—= % H¥F. 3m shibor fixing: 1.562%, 5 F—2¢ 5 H % 0.8bp.

Repo i, 5y repo R385 MACHE 1.49%iT, B 5 BV A TE 1.49%-1.4975%[X A fHHT, ZF-#E3R0L 49.5/49. H/FEISK, Syrepo &% MACHE 1.4875%-
1.4975% X [A] FffifE, Wi 49/48.75. 1y repo 4= K Bl K i iZ ¥ I ACFE 1.5275%-1.5375% X [AI BT, UK 53.25/53. FHARMAFR, 1m repo BAZE 1.58%-
1.585%13, 3m repo A TE 1.5875%-1.59% (1T, 6m repo ACTE 1.5775%-1.5825%1ilT, 2y repo ACTE 1.485-1.49% [X ] [fift, 3y repo MACTE
1.48% M. HHZEJ71H, 1mx3m repo A ACTE 0.5bp Fffifr, 3mx6m repo FAZ1E-0.75bp FiE, 6mxly repo A3 7E-5.25bp Bfifr, 1x2y repo AZTE-4.5 %2-
4.25bp [T, 3x5y repo AZTE 1.25 bp I, 2x5y repo FAZHE 0.5 bp FIT, 1x5y repo AT E-4.25 %5-3.75bp FfHifr, #Rui-4/-4.25.

Shibor ¥fi, 1y shibor #%!i 58.25/57.25, 5y shibor UK 49.25/48.25. M4k J5THI, 4x5Sy shibor A 7E Obp, 1x5Sy shibor i i-8/-9.5. £ ZE 5 1HI, 1y basis i
5 5/4.25, 5y basis iU 0.25/-0.5.

LPR %fi, LPRIY_2Y RAZHE 2.94%filT
HABGTH, R, R E AL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/7/9 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 158 1 3M 1.5 -

6M 158 1 6M 158 -1 6M 1.5 -

IM 1.55 - IM 1.58 - IM 1.5 -

1y 153 1 1y 158 1 1y 1.4 - 1Y 153 1
2Y 1.48 - 2Y 1.52 - 2Y 1.4 - 2Y 1.65 - 2Y 148 1
3y 1.48 1 3y 1.49 - 3Y 1.5 - 3Y 1.77 - 3Y 1.47 -
4y 148 1 4y 149 1 4y 1.8 - 4y 147 1
5Y 149 1 5Y 149 1 5Y 1.8 - 5Y 148 1
7Y 1.5 - 7Y 1.52 - 7Y 1.8 -

10y 1.55 - 10Y 155 - 10Y 1.8 -

7DREPO 151 - 3M Shibor 1.562 -0.80 | O-N Shibor 1.313 0.10 | 1Y DEPO 1.50

SPREAD SHIBOR W SHIBOR-REPO

3M*6M 0 - Tenor @ Mid Abp

6M*9M | -3 -1 0 1

9M*1lY -2 1 0 1 6M O 2
12y 5 -1/ 6 -1 9M 3 -
13y | -5 - |9 -1 1y 5 -
14y -5 - |9 - 2y 4 -
1*sy | 4 - |9 - 3¢ 1 1
2*3y 0 1 -3 - 4y 1 -

2*4y 0O 1 -3 1 5Y 0 -

2*5Y 1 1 3 1

3*4y O - 0 1

3*5Y 1 - |0 1

4*5Y 1 - |0 -



5*7Y 1 -1 3 -1

5*10Y 6 -1 6 -1

FER 3.02 3.01 2.97 2.95 2.97 2.96 2.95

4B 3.02 2.98 2.96 2.94 2.97 2.96 2.95

250203/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

AH 10 -1 15 23
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2.00 1
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