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[2025-03-14]
o [ AT AT 1807 1270 7 RIAW [FIHAE, HAERIRF-FT 1.5%. 4 HA 1850 120l [FI £ H .
MH R 43 (e NIRRT . SR . 7d repo fixing: 1.83%, 5 E—2x % H EJF 1bp. 3m shibor fixing: 2.0040%, 5 F—2%% H T4 0.8bp.

Repo ¥fit, 5y repo F-IE AL 1.6675% M, J5E % ACHE 1.6575%-1.70% X [8]) [t i, F-#3RIK 68.5/68. F14-[HK, 5y repo &% MACLE 1.6425%-
1.67% X [A] T, KUK 65/64.5. 1y repo 4> KK I E 1% AT LE 1.70%-1.7475% X [A] ik, Rk 7125/7075. HABHAFR, 1m repo lAETE 1.91%-1.915%
T, 2yrepo IRACTE 1.6425%-1.665%[X [HIFftiT. HHZE T THI, 1x2y repo ilACTE-7.5bp fifT, 1xSyrepo fAETE-6 A-5.25bp X [H]FfiT, #ilk-6/-6.25.

Shibor i, 1y shibor FAZTE 1.7675% Ukt 78.25/75.75, Sy shibor Uk 69/66.5. WZF71H, 9mxly shibor FAZ7E-3bp FffifT, 1x5y shibor fiUk-7/-
11.25. FEZJ5H, 1y basis ACLE Sbp BT, UL 7/5, Sy basis U 4/2.

HAt 5T, IRATZEZL, R AL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/3/14 AT

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 1.87 -1 3M 1.5 -

6M 1.8 -2 6M 1.88 -2 6M 1.5 -

9M 1.75 -2 9M 1.8 -2 9M 1.5 -

1Y 1.71 -2 1Y 1.78 - 1Y 1.4 - 1Y 1.7 -2
2Y 1.64 -1 2Y 1.68 -2 2Y 1.4 - 2Y 1.65 - 2Y 1.62 -2
3y 1.64 - 3Y 1.68 - 3Y 1.5 - 3Y 1.77 - 3Y 1.63 -
4y 1.64 -1 4Y 1.68 -2 4y 1.8 - 4y 1.62 -1
5Y 1.65 - 5Y 1.68 -2 5Y 1.8 - 5Y 1.63 -1
7Y 1.66 - 7Y 1.52 - 7Y 1.8 -

10v 1.69 - 10Y 155 - 10v 1.8 -

7DREPO 1.83 1.00 3M Shibor 2.004 -0.80 O-N Shibor 1.811 4.00 1YDEPO 1.50

3TV REPO | SHIBOR W SHIBOR-REPO

3M*6M -7 -1 Tenor @ Mid Abp
6M*9M | -5 - -8 -

OM*1Y |4 - -2 2 6M 8 -
1*2y -7 1 -10 -2 9M 5 -
1*3Y -7 2 -10 - 1Y 7 2
1*4y -7 1 -10 -2 2 4 -1
1*5Y -6 2 -10 -2 3Y 4 -
2*3Y 0 1.0 2 4y 4 -1
2*4y o - 0 - |5Y 3 -2

2*5Y 1 1 0 -

3*4Y 0O -1/0 -2

3*5Y 1 - |0 -2

4*5Y 1 110 -

5*7Y 1 - |-16 2

5*10Y 4 - -13 2

1Y LPR 6M 9M 1y 2Y 3Y 4Y 5Y



FEH 3.09 3.06 3.02 2.98 2.94 2.95 2.90

4H 3.09 3.06 3.02 2.98 2.94 2.95 2.90

240014/5y 240011/5y 240208/5y 240205/5y
repo repo repo repo

A&H 1 19 5 33
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