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W E AT A HIT R 5577 270 7 RIEEIEERE, HAERIZN 1.40%, SUaiFer. S HW R 1382 1470, 4 HER 4195 1476, F4E TR
i fwts . 7d repo fixing: 1.60%, 5 _E—722% H % 3bp. 3m shibor fixing: 1.5990%, 5_E—7%2 % H¥F.

Repo i, 5y repo AL ACTE 1.59% T, B 5 fE i i ACIE 1.595%-1.575% X (Al ftifs, 4-FL4RIK 58.25/58. H4-[A2K, Sy repo & AT ACHE 1.585%-
1.5775%[X [a] [ff T, #Ryi 58.75/58.5. 1y repo 4= KBt Kt 55 3% S AE 1.5275%-1.5475% [X [A] [ff1ifr, kUi 54.25/53.75. HARWIFE, 3m repo BACHE 1.59%-
1.6025% X [A]Fff 1T, 6m repo AETE 1.575%-1.58%[X [AIfft i, 9m repo AZTE 1.5575%iT, 2y repo BAZTE 1.5125%-1.52%[X [ [ffi, 3y repo KMACTE
1.53%[3/T, 4y repo AZTE 1.5525%-1.56% X [A]fffiT. HHZETTH, 1x2y repo AZ{E-1.5 £-1.75bp X [A] [T, 2x5y repo WAL LE 6.5bp BT, 4x5y repo
JRAZAE 2.25bp BT, 1xSy repo AZTE 4.5 £ 05bp X [A]Ffir, ik 5/4.5.

Shibor Jifj, 1y shibor x5 61.25/60.5, 5y shibor A 7E 1.655%F1 1T, kUL 66/65. HHZE /5T, 1x5y shibor #ik 6.5/4. JEZJ51Hl, 1y basis UK 8/7, Sy
basis A {E 7.75bp ik, Uk 8/7.25.

HoAb 5T, ROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/10/29 E=

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 1.59 - 6M 162 -1 6M 1.5 -

IM 1.56 - 9IM 1.62 - IM 1.5 -

1y 1.54 - 1y 1.61 - 1y 1.4 - 1Y 1.54 -
2Y 1.52 - 2Y 159 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.51 -
3y 1.54 - 3y 1.61 - 3Y 1.5 - 3Y 1.77 - 3Y 152 -1
4y 1.56 -1 4y 1.63 - 4y 1.8 - 4y 154 -1
5Y 1.59 - 5Y 1.66 - 5Y 1.8 - 5Y 1.56 -1
7Y 1.64 - 7Y 1.7 - 7Y 1.8 -

10Y 1.69 - 10Y 1.75 - 10Y 1.8 -

7DREPO 1.60 -3.00 3M Shibor 1.599 - O-N Shibor 1.414 -5.50 | 1Y DEPO 1.50

00708 REPO  SHIBOR W SHIBOR-REPO

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

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

2*4y 4 -1/4 1 5Y 7 -

2*5Y 7 -7 1

3*4y 2 -1 2 -

3*5Y 5 - |5 -

4*5Y 3 1 3 -

5*7Y 5 - 1|4 -

5*10Y 10 - 9 -



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 250011/5y 250210/5y
repo repo repo repo

A&H 14 -5 17 30
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Gt AHEH BRI MALARITEAT (BN “ E#EEERSE M7 O 67, Mbth EgE S mra .. REVEar, BRI AAGEUMERTEEIR. 6. T8,
KRAESGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL UE5E, (5 BARE AR RN SAE MRt TR SR ERATAE 5 S oG iR fr s A R, AA]
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