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o 4T 4 H IR 1265 1470 7 RIGRIEEAE, BAERIRFET 1.40%. 4 HA 2660 /470 BIIERIH. 4 H % F%E 1395 1470, R4 HIIH . 7d repo
fixing: 1.57%, 5 F—2 % H T 1bp. 3m shibor fixing: 1.6520%, 5 F—%¢ 5 H#F.

Repo ¥, 5y repo F-#RACHE 1.4875% M1, B G & ¥ S AE 1.475%-1.4925% X [A] ff1if, 2F-# ki 48/47.75. F14F-[H13K, 5y repo &% ACHE 1.4725%-
1.485%[X [AI T, KUK 47.75/47.25. 1y repo 4 KBl K i 75 ¥ BUSAE 1.525%-1.5475% X [A] 13, #%Wi 53.5/52.5. HABHAR, 3m repo BACHE 1.5825%-
1.585% i it i, 6m repo BAZAE 1.565%-1.57%[X [A]BiT, 2y repo ACAE 1.465%-1.475% X [A]fftir. MIZ 571, 3mx6m repo BAC{E-1.75bp FtifT,
9mx1y repo A LE-1.75bp i, 1x2y repo FACHE-6.75bp I, 1x5y repo AZ#E-5.75 bp FHifT, FKUL-5/-5.75.

Shibor ¥, 1y shibor AZTE 1.585%fifr, UK 58.5/57, Sy shibor WAZTE 1.485%1iT, R 48.5/47.5. HHZEJ5TH, 9mxly shibor KAZ7E-2bp T,
1x5y shibor #4i-9.5/-10. F£Z J51H, 1y basis fRUX 5.5/4.5, 5y basis fRUZ 0.75/0.25.

HoAb 5T, ROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/6/5 Ay

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 1.58 -1 3M 1.5 -

6M 1.56 -2 6M 162 -1 6M 1.5 -

IM 155 -2 9IM 159 -2 9M 1.5 -

1y 153 -2 1y 158 -1 1y 1.4 - 1Y 1.54 -
2Y 1.46 -2 2Y 149 -2 2Y 1.4 - 2Y 1.65 - 2Y 1.47 -
3y 1.45 -2 3y 1.47 -2 3Y 1.5 - 3Y 1.77 - 3Y 1.46 -
4y 1.46 -1 4y 1.48 - 4y 1.8 - 4y 1.46 -1
5Y 1.47 -2 5Y 1.48 -1 5Y 1.8 - 5Y 1.47 -
7Y 1.48 - 7Y 1.52 - 7Y 1.8 -

10Y 1.52 - 10Y 155 - 10Y 1.8 -

7DREPO 1.57 -1.00 3M Shibor 1.652 - O-N Shibor 1.408 - 1Y DEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

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

OM*1Y |-2 - -1 1 6M 6 1
1*2y -7 - 9 -1 9Mm 4 -
1*3Y -8 - | -11 -1 1Y 5 1
1*4y -7 1 -10 1 2 3 -
1*5Y -6 - | -10 - | 3Y 2 -
2*3Y 1 - -2 - Ay 2 1
2*4Y O 1 -1 2 5Y 1 1
2*5Y 1 - -1 1

3*4y 1 1|1 2

3*5Y 2 - 1 1

4*5Y 1 1|0 -1

5*7Y 1 2 |4 1

5*10Y 5 2 7 1



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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