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Shanghai CFETS NEX International Money Broking

[2025-09-30]

WP E AT A TF T 2422 1270 7 RIAW RIEERE, #AERIR 1.40%, S5ATKEFF. 2 HE 2761 /2 cidFERIR . 4 H %A% 339 1470, %4 %
1R $517 . 7d repo fixing: 1.65%, 5 L—3 % H FB& 27bp. 3m shibor fixing: 1.58%, #_L—2% 5 HEF

Repo ¥fit, Sy repo -4 ACTE 1.70% M3, [ 5 S A AE 1.6775%-1.70% X [A] ik, 2%k U 68.5/67.75. H14-[01K, S5y repo % ACLE 1.6675%-
1.68% X [A]fHiT, KUK 67.25/67. 1y repo 4= KK Ui 55 3% S AE 1.5725%-1.585%[X [8] [t kT, #Ryk 57.5/57.25. HAMMALR, 2y repo BAZLE 1.59%-1.575%
i, BHZEJ7TH, 3x6x9m repo R AZTE 2.75bp [T, 1xSy repo FiU& 10/9.75,

Shibor ¥, 1y shibor #%4i 65/64.25, 5y shibor UL 76.5/74. HiZEJ7TH, 1x5y shibor Ui 12.25/8.5. HEZ Ji1Hi, 1y basis X 9/7, Sy basis KK 9/7.

HAb 5T, IROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/9/30 AW

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 3M 1.5 -

6M 1.61 -3 6M 1.66 -1 6M 1.5 -

9IM 158 -3 IM 167 -1 |9M 1.5 -

1y 1.57 -2 1y 1.65 -1 1y 1.4 - 1Y 1.57 -2
2Y 1.58 -2 2Y 1.66 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.57 -2
3y 16 -3 3y 1.68 -2 3Y 1.5 - 3Y 1.77 - 3Y 1.6 -2
4y 1.64 -3 4y 1.72 -2 4y 1.8 - 4y 1.63 -2
5Y 1.67 -3 5Y 1.74 -3 5Y 1.8 - 5Y 1.66 -3
7Y 1.73 -3 7Y 1.77 -1 7Y 1.8 -

10Y 1.75 -3 10Y 1.8 -2 10Y 1.8 -

7DREPO 1.65 -27.00 3M Shibor 1.58 - O-N Shibor 1.379 6.40 1YDEPO 1.50

3TN REPO  SHIBOR W SHIBOR-REPO

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

OM*1Y |-1 1 |-2 - | 6M 5 2
1*2y 1 - 1 - |9M 9 2
1*3Y 3 -1/ 3 -1 1y 8 1
1*4y 7 -1,7 -1 2 8 1
1*5Y 10 -1 9 -2 | 3Y 8 1
2*3Y 2 -1 2 -1 4 8 1

2*4y 6 -1/6 -1 5Y 7 -

2*5Y 9 -1 8 -2

3*4y 4 - 4 -
3*5Y 7 - 6 -1
4*5Y 3 - 2 4

5*7Y 6 - |3 2



5*10Y 8 - 16 1

FER 3.02 3.02 3.01 2.99 3.00 3.00 3.01

4B 3.02 3.02 3.01 2.99 3.00 3.00 3.01

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

A&H 13 -7 12 30

290 - CNY IRS 7d Repo Curve
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