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Shanghail CFETS-NEX International Money Broking

[2025-04-17]

o AT I 2455 4270 7 RIS A HEAE, BAERIR N 1.5%. 4 H 659 {2 il [FIAEIY .+ EH I AT AT T4 BB 1796 1 C NIRRT, 4T
BRI Fs o 7d repo fixing: 1.73%, 5 _L—3 % H FF#% 1bp. 3m shibor fixing: 1.7670%, 5 L—22 % H FF# 0.5bp.

Repo Jifi, 5y repo F-ALAACTE 1.445% 1T, J5 R RACTE 1.4375%-1.46% X [AIF(iL, 7 #LHRUNK 46/45.5. F1F[FI2K, Sy repo &% MACTE 1.445%-1.475%
X B T, U 47/46.75. 1y repo 4= KBl K3 E % R3S AE 1.5075%-1.5325% X 8] ffiT, UK 53.25/53. HABMIMR, 3m repo ASHE 1.71% X 8] T,
6m repo IRAZAE 1.60%-1.6175%[X [H]F$ir, 9m repo MAZAE 1.55%-1.575%IX [A]f{ifT, 2y repo MAZAE 1.4325%-1.445% X [A][fiifr, 4y repo BAETE 1.465%Fff
it HHZEJ7TH, 6mx9m repo FAZFE-Sbp [, 6mxly repo S 7E-9 F-10bp BT, T, 2x5y repo HAZFE 1.25bp & 2bp X [EIFIIL, 1x5y repo KA
fE-6bp %2-6.75bp [X [A] L, FixU%-6/-6.5-

Shibor ¥it, 1y shibor 4 60/59, 5y shibor XL 47/45.5. BHZEJTTH, 1x5y shibor #kUk-13/-14. £ J7TH, 1y basis R 7/5.5, Sy basis YK 0.5/-1.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2025/4/17 FHAPY

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 1.71 - 3M 1.5 -

6M 163 1 6M 1.72 2 6M 1.5 -

IM 1.57 - IM 165 2 IM 1.5 -

1y 153 1 1y 1.6 2 1y 1.4 - 1Y 152 1
2Y 145 1 2Y 1.5 3 2Y 1.4 - 2Y 1.65 - 2Y 1.44 3
3y 1.44 1 3y 146 2 3Y 1.5 - 3Y 1.77 - 3Y 1.41 3
4y 1.46 2 4y 146 2 4y 1.8 - 4y 1.41 2
5Y 1.47 2 5Y 146 1 5Y 1.8 - 5Y 1.44 4
7Y 15 3 7Y 1.52 - 7Y 1.8 -

10Y 1.5 - 10Y 155 - 10Y 1.8 -

7DREPO 1.73 -1.00 3M Shibor 1.767 -0.50 | O-N Shibor 1.634 -7.40 | 1Y DEPO 1.50

NI 00 REPO | SHIBOR W SHIBOR-REPO

3M*6M | -8 1 Tenor @ Mid Abp
6M*9M | -6 - -7 -

OM*1Y |-7 -1 -5 - 6M 9 1
1*2y -8 - -10 1 9Mm 8 2
1*3Y 9 - | -14 - 1Y 10 5
1*4y -7 1 -14 - 2 5 2
1*5Y 6 1 -14 1 3Y 2 1
2*3Y 1 - -4 -1 4y 0 -
2*4Y 1 1 4 -1 5Y -1 -

2*5Y 2 1 -4 -

3*4y 2 1 0 -

3*5Y 3 1 0 1

4*5Y 1 - |0 1

5*7Y 3 -16 -3



5*10Y 3 -2 9 -3

FEH 3.05 3.00 2.90 2.90 2.90 2.90 2.90
4H 3.05 3.00 2.90 2.90 2.90 2.90 2.90
250203/5y 250003/5y 250004/5y 250205/5y
repo repo repo repo
4B 12 3 18 24
CNY IRS 7d Repo Curve
220 -
210
2.00
1.00 -
1.80 -
1.70 -
1.60 -
1.50 -
1.40 -
1.30 | | | | | | | | |
3M 6M  9M 1Y 2Y  3Y  4Y  SY 7Y 10Y
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