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Shanghal CFETS NEX international Money Broking

[2025-11-04]

W E S AT A HIFRE 1175 4478 7 RIGRIEEAE, BRERIZN 1.40%, SICHTRE. & HIE R R 4753 1476 4 HiE#R%E 3578 1476, T ek
7. 7drepo fixing: 1.47%, 5 E—% 5 HHFF. 3m shibor fixing: 1.5940%, 5 b—%55 H FF# 0.1bp.

Repo ¥, 5y repo F44MACHE 1.5825% 13T, [t )5 i ¥ B ACAE 1.5925%-1.58% [X [A]fftifr, ZF#%4R UK 59.25/59. H14F-[A15K, Sy repo fEi% FATHACHE
1.585%-1.5925%[X [A]fftifr, UK 59.5/59. 1y repo 4= K Bl b i 3% B ACAE 1.535%-1.5425% X [l i, R 54.5/54. HABWIFR, 2y repo WA TE
1.5275%-1.5325%IX [A]fffir . HHZEJ7TH, 1x2y repo B AEfE-1 £2-0.75bp X [A]fffifT, 2x5y repo repo MACAE 5.5bp F{it, 1x5y repo i ACTE 4.75 % 05bp [X.
[Pz, 4Rkl 5.25/5.

Shibor ¥, 1y shibor #U 60/59.25, 5y shibor UK 65.5/64. HHZEJ7TH, 1x5y shibor # 5.5/4.5. F#£Z J51Hi, 1y basis kUL 6/5, 5y basis UL 6/5.
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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 1.6 - 3M 1.5 -

6M 1.58 - 6M 1.61 - 6M 1.5 -

9IM 1.55 - IM 1.61 - IM 1.5 -

1y 154 1 1y 1.6 - 1y 1.4 - 1Y 154 1
2Y 1.53 - 2Y 1.59 - 2Y 1.4 - 2Y 1.65 - 2Y 152 1
3y 155 1 3y 161 1 3Y 1.5 - 3Y 1.77 - 3Y 1.53 -
4y 157 1 4y 162 1 4y 1.8 - 4y 1.55 -
5Y 159 1 5Y 1.64 - 5Y 1.8 - 5Y 157 1
7Y 1.62 - 7Y 1.67 - 7Y 1.8 -

10Y 1.68 - 10Y 1.72 - 10Y 1.8 -

7DREPO 147 - 3M Shibor 1.594 -0.10 | O-N Shibor 1.315 -0.10 1YDEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

3M*6M | -2 - Tenor @ Mid Abp
6M*9M | -3 - 0 -

OM*1Y |-1 1 -1 - | 6M 3 -
1*2y -1 -1 -1 - 9™ 6 -
1*3Y 1 - ]/1 1 |1y 6 -1
1*4y 3 - 2 1 2 6 -
1*5Y 5 - 4 - 3Y 6 -

2*3Y 2 1 2 1 4Y 5 -

2*4y 4 1 3 1 5 5 -1

2*5Y 6 1 5 -

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

5*7Y 3 -1 3 -

5*10Y 9 -1 8 -



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 250011/5y 250210/5y
repo repo repo repo

AH 12 -5 15 27
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