o E AT 4 H T FE 4058 1278 7 KRG EIEERME, #HAERIZN 1.40%, SIHTH-F. 4 H 5083 A2 uili IR . 4 Hi#EI%E 1745 1470, 554 34
Fr. 7drepofixing: 1.53%, 5 L—%5% H FB& Sbp. 3m shibor fixing: 1.5500%, 5 _F—%2 5% H¥#F

Repo i, 5y repo - ACHE 1.6225% 11T, 5 75 ¥ S HE 1.62%-1.6325% X [8] fff 1T, 2F#E#RUk 63.25/63. T14F-[EI3K, S5y repo &% ACHE 1.63%-

W 2P
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1.6125% X [A] Ffi i, ki 61.75/61.5. 1y repo 4= RN K Ui = 7 i ASAE 1.5325%-1.545% X [A] i ifr, 4k 54/53.5. HABHARR,

Shibor ¥, 1y shibor #U 59/58.75, 5y shibor U 66/65.25. HHk J5Hi,
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ONSHORE IRS

Qtrly/7d Repo

ACT/365(F)
Tenor Mid
3M 1.53
6M 1.56
IM 1.55
1y 1.54
2Y 1.53
3y 1.55
4y 1.58
5Y 1.62
7Y 1.66
10y 1.7
7D REPO 1.53

SPREAD

3M*6M
6M*9M
IM*1Y
1*2Y
1*3Y
1*4y
1*5Y
2*3Y
2*4Y
2*5Y
3*4y
3*5Y
4*5Y

5*7Y

REPO

i

-1 1

2

Shanghai CFETS-NEX International Money Broking Co., Ltd

Qtrly/3m SHIBOR

A/365 (F) A/360(F)
Abp | Tenor
-2
-1 6M 1.61
-1 IM 1.6
- 1y 1.59
- 2Y 1.57
- 3y 1.58
-1 4y 1.63
- 5Y 1.66
- 7Y 1.69
- 10Y 1.73
-5.00 | 3M Shibor 1.55

Annually/O-N SHIBOR

A/365 (F) A/360(F)

Mid Abp  Tenor

3M

6M

9M

1y

2Y

1 3Y

O-N Shibor

SHIBOR W SHIBOR-REPO

1 -
1 -
2 -
1 -1
4 -1
7 -
1 -1
6 -1
9 -
5 -
8 1
3 1
3 a

Tenor

6M

9M

1y

2Y

3Y

ay

5Y

Mid

Abp

Mid

1.5

1.5

1.5

14

14

1.5

1.317

A/365 (F) A/360(F)

Abp | Tenor

- 2Y
- 3Y
4Y
5Y
7Y

10y

Annually/1Y DEPO

Mid Abp  Tenor

1.65

1.77

1.8

1.8

1.8

1.8

-3.90 | 1YDEPO 1.50

OFFSHORE IRS
Qtrly/7D REPO

A/365

1Y

2Y

3Y

4y

5Y

Mid

1.54

1.52

1.54

1.57

1.6

1x2y repo A TE-1.25 %-1.75bp i, 2x5y repo KAETE 9.25 & 10bp Ff

1x5y shibor #!i 7.25/6.25. F:Z=J71HI, 1y basis kK 5.5/5.0, 5y basis I

Abp

[ 2025-08-26]

1m repo JEAZTE 1.5375% M
I, 3mrepo ASTE 1.53%-1.54% X [A] [ftif, 6m repo AZ1E 1.5625%-1.565% X [A] ff1iE, 9m repo ACTE 1.555% (1T, 2y repo ilAZE 1.52%-1.5325%[X
[BIPFIE, 3y repo BASLE 1.56% 1T, 4y repo iACHE 1.58% 1T . HHZE 7 1M,
T, 3x5y repo AZLE 7bp L, 3x6x9m repo AZAE 3.5bp FIT, 1x5y repo AZLE 7.5 & 8.5bp FitiL, R 8/7.5.



5*10Y 8 - 7 -

FER 3.02 2.98 2.96 2.93 2.95 2.94 2.96

4H 3.02 2.99 2.98 2.95 2.95 2.94 2.96

250208/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

A&H 13 -2 14 22

CNY IRS 7d Repo Curve
2.20 1

210 A
2.00
1.90 A
1.20 A
1.70 1

1.60 A

1.50 A

1.40 A

1.30 T T T T T T T T 1
IM G M am 1Y 2% 3 47 2y T 107

BRA by
BN 00ng DD ters s com o8

BRTAR SUNGITEERORRES TR

ARMRNSARE LYRNRET n - . KPS ERY N YL ) RAES, ARTIEAYSNNNLSEReR TR
Lil Bl . B METRANARAN. OF

WWW.CFETS-NEX.COM.CN

L / Joyce Zhang

:

Fesr A AP BRI MALHRTEA T (DURERR “ BIgEPRIT M7 ) wifE, Ml h BEERIR MG . REVFAT, ARAHUGRAN AAS MR, ZEfl. T,
KEFEGI A HFAZE . HIEINS LAE R EEZR A AT SR AL A IR, 5 RA R MNP SRR T E . B a5 5 SEIg M A A, dlEassk, An]
TEJg R SFAcAE, AR LM E B bt TAR A B, ACRIE S IR s MRS 2K, g PR B MR AN B A H PR RIS J2TT 51 A B0RT RE 51 A A 451 2k BRIE AR 43 7K 41
RS



