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Shanghal CFETS-NEX International Money Broking

[2025-04-16]

o E AT TR 1045 270 7 R R R, BAERIZEN 1.5%. 5 HA 1189 /4 uii R R # . o E RAT A T545 Hi#RI% 144 {2 AR T,
R4 H AR ks« 7d repo fixing: 1.74%, 5. L—7%2 5 H L7+ 1bp. 3m shibor fixing: 1.7720%, 5 F—7%2 5 H T F% 0.3bp.

Repo ¥, 5y repo R4 MACHE 1.4375% 1T, J5E T MACHE 1.4325%-1.45% X [A]fitifr, ZF-#53RIK 44.75/44.25. H2F-[A15K, Sy repo fE % A LE
1.4325%-1.45% [X [A] B, FRUK 44.75/44.5. 1y repo 4= KB i 3% A FE 1.5125%-1.5325% X [A] Ffifr, #RUk 52.25/51.75. HABHIR, 3m repo A 1E
1.71%-1.72% X ][t L, 6m repo ilAZTE 1.615%-1.625%[X [H]F{iL, 9m repo AZTE 1.56%-1.57%X [AIFfiT, 2y repo AACTE 1.43%-1.435%[X [H]FffiL, 3y
repo ACALE 1.4175% 1T, 4y repo IAZLE 1.43% . #HZk 5T, 3mx6m repo AE{E-9.5bp FiT, 6mx9m repo FACLE-Sbp i, 6mxly repo AAZ1E-
9.75bp F$iL, 9mxly repo HAZAE-4.25bp FFIT, 1x2y repo i AZ1E-8.75bp FiiL, 2x5y repo ACAE 0.25bp %2 0.75bp X [A]Fi/T, 3xdy repo AELE 1.25bp
I, 3x5y repo WAZTE 2bp [T, 4xSy repo MACTE 0.75bp BHiT, 1x5y repo A 7E-9bp %-7.75bp X [A]Ff T, HUL-7.25/-7.75, 6mx9mx1ly repo il 3C 7T -
0.5bp FiT.

Shibor i, 1y shibor BSETE 1.5775%Fir, i 59.5/57.5, Sy shibor Ui 45/44.5. HIZET71HI, 1x5Sy shibor fK-13/-14. FEZET7IHI, 1y basis FiUi
7/5.5, 5y basis FAC7E 0.5bp BT, FRUK 0.5/0.25.
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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 1.71 - 3M 1.5 -

6M 1.62 - 6M 1.7 - 6M 1.5 -

9IM 1.56 -1 IM 1.63 - IM 1.5 -

1y 152 -1 1y 1.58 - 1y 1.4 - 1Y 15 -1
2Y 1.44 - 2Y 148 1 2Y 1.4 - 2Y 1.65 - 2Y 1.41 -
3y 1.43 - 3y 1.44 - 3Y 1.5 - 3Y 1.77 - 3Y 139 1
4y 1.44 - 4y 1.44 - 4y 1.8 - 4y 139 -
5Y 1.45 1 5Y 1.45 2 5Y 1.8 - 5Y 1.4 -
7Y 1.47 -3 7Y 1.52 - 7Y 1.8 -

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

7DREPO 1.74 1.00 3M Shibor 1.772 -0.30 O-N Shibor 1.708 0.70 1YDEPO 1.50

3T 0) REPO | SHIBOR W SHIBOR-REPO

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

6M*9M -6 -1 -7 -

9M*1Y 4 - 5 - 6M 8 -
12y 8 1 -10 1 9M 7 1
13y |9 1 |-14 - 1Y 6 1
14y -8 1  -14 - 2 4 1

1*5Y -7 2 -13 2  3Y 1 -

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

2*4y o - -4 -1 5Y 0 1

2*5Y 1 1 -3 1

3*4y 1 - |0 -



3*5Y 2 1 1 2
4*5Y 1 1 1 2
5*7Y 2 -4 7 -2
5*10Y 5 -1 10 -2
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Joyce Zhang
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