W& BT
RITERRGTEmRTIS
MRS 5 ;2?////Eﬁ//;*ﬂ '

— ot Lo
*= o o .

\ e -

%
- 5
- ; Y
-
g

C NEX LtEEmsmas

Shanghal CFETS-NEX International Money Broking

[2025-03-17]

P 4T iR 4T 4810 147C 7 RIAW I #AE, #EAEFIREE T 1.5%. S HE 965 {40 [MIFF . 4 HIEH 3870 147C MLF R, FHE BT AT
A HRIJE 25 1270, B TH BRI H RS . 7d repo fixing: 1.92%, 5 L—7%2% H_EFt 9bp. 3m shibor fixing: 1.9940%, 5 _—%2 5 H NB& 1bp.

Repo i, 5y repo L RACHE 1.675% 1T, &S % ACHE 1.6725%-1.695% X [A]fiHiT, -4 IK 69.5/68.75. T14F-[HI3K, S5y repo &% MACHE 1.69%-
1.7075% X [ B, UK 70.75/70.25. 1y repo 4= KBl i fE % A TE 1.725%-1.7475% X (B i, #R4K 75/74.75. AR, 3m repo /&3S 7E 1.9025%-
1.93%[X [B]ffiL, 6m repo AZTE 1.835% 1T, 2y repo MACTE 1.66%-1.675% X [H] iz, HHZEJ71HI, 3mx6m repo J§AZ7E-9.5bp FiiL, 6mx9m repo iliAZ
7£-5.25bp i, 6mxly repo lAZ1E-9.5bp BT, 9mxly repo A #E-4.25bp AT, 1x5y repo 32 E-5bp %-3.75bp X AT, #HRUk-4.5/-4.75.

Shibor ¥fi, 1y shibor #t!i 81.25/78.75, Sy shibo k& 74.75/71.25. £ J51HI, 1xSy shibor #RK-5/-10.25. FHEZJ7TH, 1y basis kI 6.75/4, Sy basis i
ZAE 4bp BT, UK 4.25/1.

HoAh 5, ROrEZ, REAL

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 193 6 3M 1.5 -

6M 1.84 4 6M 1.9 2 6M 1.5 -

IM 1.79 4 IM 1.82 2 IM 1.5 -

1y 1.75 4 1y 1.8 2 1y 1.4 - 1Y 171 1
2Y 1.69 5 2Y 1.72 4 2Y 1.4 - 2Y 1.65 - 2Y 1.62 -
3y 1.68 4 3y 1.72 4 3Y 1.5 - 3Y 1.77 - 3Y 1.62 -1
4y 1.69 5 4y 173 5 4y 1.8 - 4y 1.62 -
5Y 171 6 5Y 1.74 6 5Y 1.8 - 5Y 1.63 -
7Y 1.66 - 7Y 1.52 - 7Y 1.8 -

10Y 1.69 - 10y 155 - 10Y 1.8 -

7DREPO 1.92 9.00 3M Shibor 1.994 -1.00 O-N Shibor 1.805 -0.60 | 1YDEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

3M*6M -9 -2 Tenor = Mid Abp
6M*9M | -5 - -8 -

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

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

2*3Y -1 -1 0 - 4y 4 -

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

2*5Y 2 1 2 2

3*4y 1 1|1 1

3*5Y 3 2 2 2

4*5Y 2 1 1 1

5*7Y 5 -6 -22 -6

5*10Y -2 -6 -19 -6



1Y LPR 6M oM 1Y 2Y 3y ay 3%
FEH 3.09 3.06 3.02 2.98 2.94 2.95 2.90
4H 3.09 3.06 3.02 2.98 2.94 2.95 2.90

240014/5y 240011/5y 240208/5y 240205/5y
repo repo repo repo
A& 18 4 34
CNY IRS 7d Repo Curve
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