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W E AT 4 H I RE 1385 47T 7 RIS RIHEAE, #RAERIZFA 1.40%, SUHLATH-F. 4 H 3090 i [ 2. 4 HiF [R5 1750 1470, 554 ML .
7d repo fixing: 1.48%, ‘5 F—32% H EJF 1bp. 3m shibor fixing: 1.5590%, 5 F—3Z %5 H EJt 0.1bp.

Repo i, 5y repo F-HLASHE 1.575% M1, Bl G E % A TE 1.5625%-1.575% X |F] ffifr, 2F#% kU 56.5/56.25. H4F-[a15k, Sy repo iE ¥ AL HE 1.56%-
1.5725%[X [a] fff T, #RU 56.75/56.5. 1y repo 4= KBt K i 55 3% IS E 1.525%-1.52% [X [A] /T, $RIK 52.5/52.25. HAMMIFE, 3m repo MACHE 1.52%
I, 6mrepo A TE 1.5425%-1.5475% 11T, 2y repo ACTE 1.495%-1.505% X [H] [t /T, 3y repo MACTE 1.5175%-1.52%Fir. HIZE /51, 1x2y repo A
1£-2.25 bp FfIT, 3x5y repo BAZAE 05 bp [ffifT, 2x5y repo ACTE 6.5 £ 6.75 bp FfiT, 1x5y repo A 7E 4.25bp & 4.5bp [ffilT, KUK 4.25/4.

Shibor i, 1y shibor #U% 57.5/57, Sy shibor Ui 61/60.5. HIZE 7 TH, 1x5y shibor fRUX 4.25/3.5 F£ZJ71Hl, 1y basis fRUX 5.5/4.5, 5y basis R
4.25/4,

LPR ¥fij, LPRSY_5Y A2 7E 3.50%-3.5025%[X [A] B3l .
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Data Source: Shanghai CFETS-NEX / ICAP HK

2025/8/6 A=

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 153 1 3M 1.5 -

6M 1.54 - 6M 1.58 - 6M 1.5 -

9IM 153 -1 IM 1.58 - IM 1.5 -

1y 1.52 - 1y 1.57 - 1y 1.4 - 1Y 1.52 -
2Y 1.5 - 2Y 155 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.5 -
3y 1.52 - 3y 156 -1 3Y 1.5 - 3Y 1.77 - 3Y 151 -1
4y 154 -1 4y 1.58 - 4y 1.8 - 4y 154 -1
5Y 156 -1 5Y 1.6 -1 5Y 1.8 - 5Y 1.56 -1
7Y 161 -1 7Y 1.63 - 7Y 1.8 -

10y 1.62 -3 10Y 1.65 - 10Y 1.8 -

7DREPO 1.48 1.00 3M Shibor 1.559 0.10 O-N Shibor 1.316 0.10 1YDEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

3M*6M 1 -1 Tenor @ Mid Abp

6M*9M | -1 -1 0 -

OM*1Y -1 1 -1 - (6M 4 -
12y 2 - 2 -1 9M 5 1
13y 0 - -1 -1 1Y 5 -
1*4y 2 11 - 2 5 1
1*sy 4 -1 3 -1 3Y 4 1
23y 2 - 1 - 4 4 1

2*4y 4 -1 3 1 5Y 4 -

2*5Y 6 -1 5 -

3*4y 2 -1 2 1

3*5Y 4 -1 4 -

4*5Y 2 - 2 -1

5*7Y 5 - 3 1

5*10Y 6 -2 5 1
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