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o E AT A TF T IT R 4870 4470 7 R [l I HeAE, ERMERIRER T 1.40%. 4 H 2920 127 [ IFN 3. E AT AT 154 HI# 0 1950 12
TG, WEMIERME. 7drepo fixing: 1.56%, 5 _E—225 H¥FF. 3m shibor fixing: 1.5560%, 5 L—7%2% H EF 0.2bp.

Repo i, 5y repo F#EACHE 1.6325% 11T, JEE FATRUCHE 1.63%-1.6425% X [A] BT, -4 4RIK 64.25/63.75. H14-[E5K, Sy repo &% S LE
1.6325%-1.6425% X [A] 13T, UL 64.25/64. 1y repo 4= KBl K i iE ¥ S E 1.55%-1.5575%X [ ffifr, FRUL 56/55.5. HABWIMR, 1m repo A2 1E 1.58%
B, 6m repo AZTE 1.5875%-1.5925% 11T, 9m repo AACTE 1.575%F 1T, 2y repo MACTE 1.5425% T . Mk /71, 6mx9m repo A2 7E-1.75bp
I, 6mxly repo A TE-3.25bp i, 1x2y repo MAZTE-1bp I, 1x5yrepo AACTE 8.25 %2 8.5bp X [P, I 8.5/8.25.

Shibor ¥, 1y shibor #%4i 63.25/62, 5y shibor UL 72/69.75. HIZ 51, 1x5y shibor #kUk 9/7. HEZJ71H, 1y basis %I 7.5/6.5, 5y basis FXUK 8/6.
LPR ¥fj, LPR1Y_3Y AlACAE 2.9975%-3.00% X [H]Bfir, LPRSY_2Y R AZAE 3.515%-3.52%IX [A] fffifT .
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Data Source: Shanghai CFETS-NEX / ICAP HK

2025/9/18 S HAPY

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 1.57 - 3M 1.5 -

6M 1.58 - 6M 163 1 6M 1.5 -

IM 157 1 IM 163 1 IM 1.5 -

1y 155 1 1y 162 1 1y 1.4 - 1Y 156 1
2Y 155 1 2Y 162 1 2Y 1.4 - 2Y 1.65 - 2Y 155 1
3y 1.58 2 3y 1.64 - 3Y 1.5 - 3Y 1.77 - 3Y 157 1
4y 161 1 4y 168 1 4y 1.8 - 4y 16 1
5Y 1.64 2 5Y 1.7 - 5Y 1.8 - 5Y 1.63 2
7Y 1.74 2 7Y 1.72 - 7Y 1.8 -

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

7DREPO 156 - 3M Shibor 1.556 0.20  O-N Shibor 1.514 3.10 1YDEPO 1.50

370N REPO  SHIBOR W SHIBOR-REPO

3M*6M 1 - Tenor @ Mid Abp
6M*9M |-1 1 0 -

OM*1Y |-2 - |-1 - | 6M 5 1
1*2y 0O - 0 - 9™ 6 -1
1*3Y 3 12 -1 1Y 7 -
1*4Y 6 - 6 - 2 7 -
1*5Y 9 1|8 -1 3Y 6 -2
2*3Y 3 1,2 -1 4Y 7 -
2*4y 6 - |6 - | 5Y 6 -2
2*5Y 9 1 8 -1

3*4Y 3 -1 4 1

3*5Y 6 - 6 -



4*5Y 312 -1

5*7Y 10 2 2 -

5*10Y 1 - 5 -

FEH 3.02 2.98 2.96 2.93 2.95 2.94

4H 3.02 3.01 3.00 2.97 3.00 3.00

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

AH 12 -6 14 28
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