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Shanghal CFETS NEX international Money Broking

[2025-11-05]

o E S AT AT TSI RE 655 44T 7 RIS RIW#AE, #AERIZ 1.40%, SHTREFE. 4 H 5577 A nis BRI R . o E K47 AT 354 H i3 B %8 4922
eI NIRRT, BEE AR . 7d repo fixing: 1.47%, # L—22 5 H¥#F. 3m shibor fixing: 1.5890%, # I-—%2 % H FF¥% 0.5bp.

Repo %, 5y repo ff-HLRACTE 1.5775% I, J5 % MACHE 1.58%-1.585% X [A] fffilr, 444U 58.5/58.25. 4[R5k, Sy repo % AL AE 1.5825%-
1.59% [X [A] /T, FRUK 59/58.75. 1y repo 4 KK 55 3% B EAE 1.5325%-1.5425% [X ] i1, $UK 54.25/53.75. HABWIFE, 2y repo BASHE 1.52%-
1.525% X [A]fftiE, 3y repo HACTE 1.5425%-1.55% X [F] i . HiZE J71H, 1x2y repo AZFE-1bp FifE, 2x5y repo A FE 5.75bp FifE, 3x5y repo WAZHE
4bp 1T, 1x5y repo AZFE 4.25bp & Sbp X [AIPiT, FRUL 5/4.75.

Shibor ¥, 1y shibor #U 60/59, 5y shibor RN 64.75/63.75. HHZE /5T, 1x5y shibor kUK 5.5/4. FEZEJ7TH, 1y basis RN 6.25/4.75, Sy basis R
6.25/5.

HoAb 5, ROrZZ, RERAL

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 1.6 - 3M 1.5 -

6M 159 1 6M 1.61 - 6M 1.5 -

9IM 156 1 IM 1.61 - IM 1.5 -

1y 1.54 - 1y 1.6 - 1y 1.4 - 1Y 1.54 -
2Y 1.53 - 2Y 1.59 - 2Y 1.4 - 2Y 1.65 - 2Y 1.52 -
3y 1.55 - 3y 1.61 - 3Y 1.5 - 3Y 1.77 - 3Y 1.53 -
4y 1.57 - 4y 161 -1 4y 1.8 - 4y 156 1
5Y 1.59 - 5Y 1.64 - 5Y 1.8 - 5Y 1.57 -
7Y 1.62 - 7Y 1.67 - 7Y 1.8 -

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

7DREPO 147 - 3M Shibor 1.589 -0.50 ' O-N Shibor 1.315 - 1Y DEPO 1.50

N3] REPO | SHIBOR W SHIBOR-REPO

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

OM*1Y |-2 -1 -1 - | 6M 2 -1
1*2y -1 - -1 - 9™ 5 -1
1*3y 1 - 1 - 1y 6 -
1*4Y 3 - 1 -1 2 6 -
1*5Y 5 - 4 - 3Y 6 -
2*3Y 2 - 2 - a4y 4 -1
2*4Y 4 - 2 -1 5Y 5 -
2*5Y 6 - 5 -

3*4y 2 - 0 -1

3*5Y 4 - 3 -

4*5Y 2 - 3 1



5*7Y 3 - 3 -

5*10Y 9 - 8 -

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
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Gt AHEH BRI MALARIVEAT (BN “ E#EEERSE M7 O HI7E, Bl EEPR I mra . REVEar, BRI AAGEMEREEIR. 6. T8,
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