&2 8T
RITAFIEGTE R

n’%

e
J—: \'}\'// s
“aw o

o . o

C NEX LEEE#TmEE

Shanghsi CFETS NEX International Money Broking

[2025-10-20]

o E AT AFFTTIA T 2 1890 17T 7 RIHI MIIG#E1E, BIEFIZ 1.40%, SETIXFFF. 4 H 2538 (e R, o E AT AF 354 HiE R % 648
1078, BEE T EARIIM WA . 7d repo fixing: 1.48%, 5 E—2Z% HEFF-. 3m shibor fixing: 1.5820%, 5 E—3Z% H FFt 0.12bp.

Repo i, 5y repo f-HLRACTE 1.61%FHIT, J& R MACHE 1.61%-1.6275% X [F][ffilr, 4F#%#kik 62.75/62.5. H4-[A13K, Sy repo & KA 1E 1.6175%-
1.6275%[X [a] fft T, #RU 62.75/62.5. 1y repo 4= KBt K i 55 ¥ IS AE 1.53%-1.5475% X [A]fitir, 4Rk 54.75/54.5. HAMMAR, 3m repo BACE 1.605%-
1.62% X [A]f{ir, 6m repo WACFE 1.5875%11E, 9m repo ACAE 1.5625% i, 2y repo ACTE 1.525%-1.535% X [AIfftic. HHZ 71, 3mx6m repo A8
fE-2 %-1.75bp XA Ff{iT, 9mxly repo AZTE-2bp BHIT, 1x2y repo A #E-0.5bp BIT, 2x5y repo iACHE 8.75 & 9bp X [AIFIT, 9mxlyx2y repo ¥ AZ 1E-
1.25bp FfHilE, 1x5y repo HAZAE 8bp FtiT, ki 8.25/8.

Shibor i, 1y shibor iU 62.5/61.25, Sy shibor ki 70.25/69. HhZ /7 1H, 1x5y shibor #ki 9.5/8. FEZ=J71HI, 1y basis kI 7.5/6.25, 5y basis # i
7.75/7.

HoAh 5, ROrEZ, 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 161 1 3M 1.5 -

6M 16 2 6M 1.61 - 6M 1.5 -

IM 157 2 IM 1.61 - IM 1.5 -

1y 154 2 1y 161 1 1y 1.4 - 1Y 1.54 2
2Y 154 3 2Y 1.6 1 2Y 1.4 - 2Y 1.65 - 2Y 1.53 3
3y 157 3 3y 162 1 3Y 1.5 - 3Y 1.77 - 3Y 155 3
4y 16 3 4y 165 1 4y 1.8 - 4y 1.58 3
5Y 1.62 2 5Y 1.7 3 5Y 1.8 - 5Y 16 3
7Y 1.68 2 7Y 1.74 2 7Y 1.8 -

10Y 1.73 2 10Y 1.78 1 10Y 1.8 -

7DREPO 148 - 3M Shibor 1.582 0.20  O-N Shibor 1.317 -0.10 | 1Y DEPO 1.50

00708 REPO  SHIBOR W SHIBOR-REPO

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

OM*1Y |-3 - |0 1 6M 1 -2
1*2y 0O 1 -1 - 9™ 4 -2
1*3Y 3 11 - 1y 7 -1
1*4y 6 1 4 - 2 6 -2
1*5Y 8 - 19 2 3y 5 -2
2*3Y 3 - 2 - 4 5 -2
2*4Y 6 - |5 - 5Y 8 1

2*5Y 8 -1/10 2

3*4y 3 - 13 -

3*5Y 5 -1/8 2

4*5Y 2 -1 5 2

5*7Y 6 - 4 -1

5*10Y 11 - 8 -2



1Y LPR 6M 9M 1Y 2y 3y ay 5Y
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 17 -3 15 30

590 - CNY IRS 7d Repo Curve
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Gt AR BRI MALARITEAT (BUREAR “ R#EEERSE M7 O #I7E, Bbth B EPR S mra . REVEaT, BRI ANGEUMEREEIR. 6. T8,
KRBT HPFNES . HPEITE A 15 Bk 5 AT BRI LA AL UE5E, (5 BARE A RARREN SAE M Bt T SR ERATAE 5 S oG iR s A R, AT]
VNS, AR LI bR e AR AR ol s, ANORAIEIL e e . IR v e A5 2K, 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



