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Shanghal CFETS NEX International Money Broking

[2025-09-15]

o AT A FF T3 I € 2800 12470 7 KW B IGEEAE, FRMERIRFF T 1.40%. 4 H 1915 /2GS RIER . 4 B335 885 12476, H & mH#H . 7d
repo fixing: 1.49%, 5 E—=x25 H_EFt 3bp. 3m shibor fixing: 1.5530%, 5 _E—25 5 HEFF.

Repo i, 5y repo F-#ACHE 1.655% 1T, B G S % BACLE 1.64%-1.655% X [A]fHiT, 444Kk 64.75/64.5. H4-[E5K, Syrepo &% AELE 1.645%-
1.6625% X [a] [fff 1T, #RUK 66.5/66. 1y repo 4= Kbt K 55 % IS AE 1.5425%-1.5625% [X [] ff1ift, UK 55.75/55.25. HABWIFE, 6m repo BACLE 1.585%
1T, 9mrepo BAETE 1.565%-1.5675%1 1T, 2y repo A TE 1.5475% X [A]Ffifr, 3y repo MACTE 1.5975% i . W& 1, 1x3y A 7E 3.875bp, 1x5y
repo IAZAE 9.5bp & 10.5bp [T, FRUL 10.75/10.25.

Shibor ¥, 1y shibor BAZ7E 1.615%-1.6175%01it, FRUL 63.25/62.5, 5y shibor fATTE 1.7075%-1.71%, R 73.75/72.5. #HZEJ7THI, 1x5y shibor B3 7E
09bp, FRUK 10.5/9.25 FZEJ71HI, 1y basis fRYK 7.5/6.75, Sy basis A2 1E 6bp % 6.5bp, UK 7.5/6.5.

LPR i, LPRSY_2Y {32 1E 3.4875%FiT

HoAb 5, ROrEZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/9/15 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 157 2 3M 1.5 -

6M 159 1 6M 1.63 - 6M 1.5 -

IM 157 1 IM 1.64 - IM 1.5 -

1y 1.55 - 1y 1.63 - 1y 1.4 - 1Y 1.56 -
2Y 1.56 - 2Y 1.62 - 2Y 1.4 - 2Y 1.65 - 2Y 1.56 -
3y 1.59 - 3y 1.65 - 3Y 1.5 - 3Y 1.77 - 3Y 1.58 -
4y 163 1 4y 1.7 1 4y 1.8 - 4y 1.62 -
5Y 1.66 - 5Y 1.73 2 5Y 1.8 - 5Y 1.65 -
7Y 1.74 - 7Y 1.76 - 7Y 1.8 -

10y 1.77 - 10Y 1.79 - 10Y 1.8 -

7DREPO 1.49 3.00 3M Shibor 1.553 O-N Shibor 1.408 4.10 1YDEPO 1.50

370N REPO  SHIBOR W SHIBOR-REPO

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

OM*1Y |-2 -1/|-1 - | 6M 4 -1
1*2y 1 - -1 - |9M 7 -1
1*3Y 4 - 2 - 1y 8 -

1*4y 8 1 7 1 2y 6 -

1*5Y 11 - 10 2 3Y 6 -
2*3Y 3 - |3 - 4 7 1
2*4y 7 1,8 1 5Y 7 2
2*5Y 10 - 11 2

3*4y 4 1 5 1

3*5Y 7 - |8 2

4*5Y 3 -1 3 1



5*7Y 8§ - 3 -2

5*10Y 11 - 6 -2

FER 3.02 2.98 2.98 2.93 2.95 2.95 2.97

4H 3.02 2.98 2.96 2.93 2.95 2.94 2.96

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

A&H 14 -5 14 29
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