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R E Y474 HIFRE 2025 147C 7 RIS RIAEE, BAERIRFTFT 1.40%. 5 HA 1350 /270 IR A HIR 30 675 1470, % 4 TH BRI Hr A o
7d repo fixing: 1.59%, 5 bF—7225 H$#F. 3m shibor fixing: 1.6380%, 5 F—7%2 % H T4 0.1bp.

Repo i, 5y repo F-HLACTE 1.485% 1T, Bl G E 7 MACTE 1.485%-1.475% X [A] FffifT, “F-#%iRU 48/47.75. TRk, Sy repo E¥% MACHE 1.4775%-
1.485% X [RIffHi, RN 48.25/47.75. 1y repo 4= K I K i iZ ¥ S AE 1.53%-1.54% [X [A] fFHi/T, FRUKL 53.5/53.25. FHARMIFR, 2y repo WAZE 1.48%-
1.4825% X [A]FffifT, 3y repo MAZAE 1.47%Mir. HIZEJ7TH, 6x9m repo BAZFE-1.5bp FfHiE, 9mxly repo AE1E-2.5bp F¥iT, 1x2y repo AE1E-5.5bp [
T, 2x5y repo iACTE 00bp P, 1x5y repo A {E-5.5 %2-5.25bp [X [AIFIT, FRUN-5.25/-5.5.

Shibor ¥it, 1y shibor ACTE 1.59% i, U 58/57.5, 9m shibor A TE 1.615%iT, 5y shibor UL 49.25/48.5. HHZEJ7TH, 9mx1ly shibor B3 7E-
2.5bp fftilr, 1x5y shibor fit|i-8.25/-9.5. K:Z=Jj1HI, 1y basis i 5/4.25, Sy basis #U 1.25/0.75.
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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 1.59 - 3M 1.5 -
6M 157 -1 |6M 162 -1 6M 1.5 -
IM 1.56 - IM 1.61 - IM 1.5 -
1y 1.53 - 1y 1.58 - 1y 1.4 - 1Y 1.53 -
2Y 1.47 -1 2Y 1.51 - 2Y 1.4 - 2Y 1.65 - 2Y 1.46 -1
3y 146 -1 |3Y 149 -1 3Y 1.5 - 3Y 1.77 - 3Y 1.45 -
4y 1.47 - 4y 1.49 - 4y 1.8 - 4y 1.45 -
5Y 1.48 - 5Y 1.49 - 5Y 1.8 - 5Y 1.46 -
7Y 1.5 - 7Y 1.52 - 7Y 1.8 -
10y 1.55 - 10Y 155 - 10Y 1.8 -
7DREPO 159 - 3M Shibor 1.638 -0.10 | O-N Shibor 1.411 4.40 | 1Y DEPO 1.50

REPO  SHIBOR W SHIBOR-REPO
3M*6M | -2 -1 Tenor @ Mid Abp

6M*9M | -1 1 -1 1

9M*1Y -3 - -3 - 6M 5 1
12y 6 -1 -7 - 9M |5 -
13y -7 19 -1 1y 5 -
14y 6 - 9 - 2 4 1
1*sy | -5 - |9 - 3y 3 -
2%3y -1 - 2 -1 4y 2 -
2*4y 0 1 -2 - | 5Y 1 -

2*5Y 1 1 -2 -

3*4y 1 1|0 1

3*5Y 2 1 0 1

4*5Y 1 - |0 -

5*7Y 2 - 3 -

5*10Y 7 - 6 -



1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y
FER 3.02 3.00 3.00 2.98 2.97 2.96 2.98

4B 3.02 3.00 3.00 2.98 2.97 2.96 2.98

250203/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo
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