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Shanghal CFETS NEX international Money Broking

[2025-11-07]

W E AT AFF AT 1417 1470 7 R RIIGEERME, BRAERIE 1.40%, SETIKFFF. 4 H 3551 AZJCis RIEEN . o E AT A FF 354 H g %
2134 1470, F4eH AL . 7d repo fixing: 1.48%, 5 E—=x2 5 H LFt 1bp. 3m shibor fixing: 1.5840%, 5 _F—=¢% H T4 0.35bp.

Repo %, 5y repo - RASTE 1.59% T, J& i ASAE 1.59%-1.5925% [X [A] fir, 4-#%4RUK 59.5/59.25. F14-[A12K, Sy repo &% AL AE 1.5875%-
1.60% [X [A] /T, FRUK 59.75/59.5. 1y repo 4= K BEK: Ui i 1% BUACAE 1.5325%-1.5425% X [8] [fff 1T, #Uk 54.5/54.25. HAMMAR, 3m repo BACE 1.60%
I, 6m repo ACHE 1.5775%IX [A]fiti, 9m repo FACHE 1.5575% i, 2y repo BACLE 1.525%-1.5325%% X [A] [ff1ifT, 4y repo BACHE 1.5775% i . 4k
J71H, 6mx1y repo AZTE-4bp X [A]FfIIT, 9mxly repo HAZTE-2bp [X[AFHIT, 1yx2y repo HAZTE-0.75bp X [HIFIL, 4x5y repo AZTE 2.25bp i, 2x5y
repo A 1E 06.5bp [X [A] T, 1x5y repo 32 FE 05.5bp X IAFfiT, Uk 5.75/5.5,

Shibor ¥, 1y shibor #%4i 60.5/59, 5y shibor U 66/65. MiZk /7T, 1x5y shibor kUL 7/5. FEZJj1Hi, 1y basis fRIX 6/5, Sy basis I 6.25/5.5.

HoAb 5T, ROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/11/7 T

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 1.6 - 3M 1.5 -

6M 158 -1 6M 161 -1 6M 1.5 -

9IM 1.56 - 9IM 1.61 - IM 1.5 -

1y 1.54 - 1y 1.6 - 1y 1.4 - 1Y 1.54 -
2Y 1.53 - 2Y 1.58 - 2Y 1.4 - 2Y 1.65 - 2Y 1.52 -
3y 1.55 - 3y 162 1 3Y 1.5 - 3Y 1.77 - 3Y 1.54 -
4y 1.58 - 4y 163 2 4y 1.8 - 4y 1.56 -
5Y 16 1 5Y 1.65 - 5Y 1.8 - 5Y 159 1
7Y 1.63 - 7Y 1.67 - 7Y 1.8 -

10Y 1.68 - 10Y 1.72 - 10Y 1.8 -

7DREPO 1.48 1.00 3M Shibor 1.584 -0.35 O-N Shibor 1.327 1.40 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

3M*6M | -2 -1 Tenor | Mid Abp
6M*9M | -2 1 0 1

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

3*4Y 3 -1 1

3*5Y 5 1 3 -1

4*5Y 2 1|2 -2

5*7Y 3 -1 2 -

5*10Y 8 17 -



FEH 3.02 3.02 3.01 2.99 3.02 3.02 3.02

4H 3.02 3.02 3.01 2.99 3.02 3.02 3.02

250208/5y 250014/5y 250016/5y 250210/5y
repo repo repo repo

AH 14 -6 20 28

CNY IRS 7d Repo C
2.20 epo turve

2.10 |
2.00 4
1.90 1

1.50

170 A

1.60 _\—’/‘/

1.50

1.40 -

1.20 T T T T T T T T 1
IMm G M amM 1% 2% 3 4% Y Ty 10

Gt AHEH BRI MALARITEAT (BUREAR “ E#EEERSE M7 O G0, Ml EgE S mra . REVEar, BRI AAGEUMERTEEIR. 6. T,
KRAEBGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL UE5E, (5 BARE AR REN SAE MRt T E . R BT AE 5 S oG iR fr s Ay R, AA]
VNS, AR LI bR e AR A ol s, ANORAIEIL e e L IR v e A5 20K, B [ PR % 7R AN BRI F A H PPARATAE BT 51 A BT B8 51 A i 4 2k B A el 4 7k 4H
AT 5T



