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Money Broking

[ 2025-09-01]

W E AT A HIT R 1827 1470 7 KIS RIEEENE, HAERIZ N 1.40%, SUtaifer. 4-H 2884 {2 uii AR . 4 Hi%RI % 1057 {470, H4HIIE.
7d repo fixing: 1.47%, 5 b—7%5% H TF& 5bp. 3m shibor fixing: 1.5490%, 5 F—%¢ 5 H K% 0.1bp.

Repo i, 5y repo F-#LRACHE 1.635% 13T, Bl )G S % BACHE 1.64%-1.6325%[X [6] fft i, 2F#%#Uk 63.5/63.25. F14F-[H3K, S5y repo &% MACHE 1.6325%-
1.6275% X [A] [, FRUL 63.25/62.75. 1y repo 4= KBl K i 5 1% BASAE 1.54%-1.5475% X [RI BT, UK 54.25/54. HABEATR, 2y repo AZTE 1.535%-
1.54% X [H] i . W& 510, 1x2y repo AZFE-0.5bp FIE, 2x5y repo BAZAE 9.5bp Fftir, 1x5y repo #k!i 9/8.75.

Shibor i, 1y shibor fix1% 60.25/59.5, Sy shibor k& 67.75/66.5. HHZEJ71HI, 1x5y shibor FixU% 8.25/6.25. FEZJ71Hi, 1y basis kUi 6/5.25, 5y basis i
K 4.5/3.5.

HoAb 5T, ROrEZ, REAL

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 1.54 - 3IM 1.5 -

6 M 1.56 -1 6 M 161 -1 6M 1.5 -

9M 155 -1 9M 1.6 -1 9M 1.5 -

1y 1.54 -1 1y 1.59 -1 1Y 1.4 - 1Y 1.54 -
2Y 1.54 - 2Y 1.58 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.53 -
3Y 1.56 -1 3Y 1.6 -1 3Y 1.5 - 3Y 1.77 - 3Y 155 -1
4y 16 - 4y 164 - 4y 1.8 - 4y 1.59 -1
5Y 1.63 -1 5Y 1.67 -1 5Y 1.8 - 5Y 1.62 -1
7Y 1.69 - 7Y 1.71 - 7Y 1.8 -

10v 1.73 - 10v 1.75 - 10v 1.8 -

7DREPO 1.47 -5.00 3M Shibor 1.549 -0.10 | O-N Shibor 1.315 -1.60 | 1Y DEPO 1.50

00708 REPO  SHIBOR W SHIBOR-REPO

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

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

2*5Y 9 -1 9 -

3*4y 4 1 4 1

3*5Y 7 - |7 -

4*5Y 3 -1/3 -1

5*7Y 6 1 4 1

5*10Y 10 1 8 1



FEH 3.02 2.99 2.98 2.97 2.95 2.95 2.98

4B 3.02 2.99 2.98 2.97 2.95 2.95 2.98

250208/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

4H 13 -4 14 23
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W / Joyce Zhang
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