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Shanghsi CFETS NEX International Money Broking

[ 2025-06-24]

o[ Y474 H TR 4065 1470 7 RIS REIAEAE, BAERIZRFFT 1.40%. 4 H 1973 (i FIE R . 4 HEEIGE 2092 12470, %4 AL . 7d
repo fixing: 1.85%, 5. F—%% H 7} 28bp. 3m shibor fixing: 1.6290%, 5 I—% % HEFF.

Repo i, 5yrepo R385 MACHE 1.48% i, i 5 B A TE 1.4875%-1.48%[X [A] fHiT, ZF#E3RUL 48.5/48.25. H1/F B3k, Sy repo &% MACHE 1.4925%-
1.485%[X [AIfHi, HRUK 49/48.75. 1y repo 4= KK 75 % BCAE 1.535%-1.5425% X [A] {13, #kWi 54.5/54. HABBAR, 1m BACHE 1.66%M1E, 6m K
AE 1.5925% 1T, 9m FASLE 1.57%-1.5725%[X [8] it i . HHZE 751, 9mxly repo FAC7E-3.25bp FfHIE, 1x5y repo iAZE-5.25bp BT, FRIL-5.25/-5.5.

Shibor i, 1y shibor fix1% 59.5/58.25, 5y shibor #k!& 50.25/49.25. HhZEJ71HI, 1x5y shibor &k §-9/-9.75. FEZJ7 1, 1y basis iU 5/4, 5y basis #iiik
1.25/0.5.
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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 1.62 2 3IM 1.5 -

6 M 16 2 6M 163 1 6M 1.5 -

9M 157 1 9M 1.6 - 9M 1.5 -

1Y 154 1 1Y 159 1 1Y 1.4 - 1Y 154 1
2Y 1.48 - 2Y 1.51 - 2Y 1.4 - 2Y 1.65 - 2Y 147 1
3Y 1.47 - 3Y 1.5 1 3Y 1.5 - 3Y 1.77 - 3Y 146 1
4y 148 1 4yY 1.5 1 4y 1.8 - 4y 146 1
5Y 149 1 5Y 1.5 1 5Y 1.8 - 5Y 147 1
7Y 1.5 - 7Y 1.52 - 7Y 1.8 -

10Y 1.55 - 10v 155 - 10v 1.8 -

7DREPO 1.85 28.00 3M Shibor 1.629 O-N Shibor 1.37 0.30 1YDEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

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

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

OM*1Y |-3 - -1 1 6M 3 -1
1*2Y 6 -1 -8 -1 9M 3 -1
1*3Y -7 -1/9 - 1y 5 -
1*4Y 6 - [9 - 2Y 3 -
1*5Y 5 - |/9 - 3Y 3 1
2*3Y -1 - -1 1 4y 2 -

2*4Y o 1 -1 1 5Y 1 -

2*5Y 1 1 -1 1

3*4y 1 1|0 -

3*5Y 2 1 0 -

4*5Y 1 - |0 -

5*7Y 1 -1 2 -1

5*10Y 6 -1 5 -1

1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y



FEH 3.02 3.02 3.01 2.98 2.97 2.96 2.95

4B 3.02 3.02 3.01 2.98 2.97 2.96 2.95

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

AH 11 0 16 22
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