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Shanghai CFETS-NEX International Money Broking

[ 2025-04-30]

b [H Y 4T JT R 5308 12,70 7 R [EI I HAE, #RERIZF N 1.5%. 4 HA 1080 Z G MG FIH] . & EHIAT AT T 54 HIiE i 4228 {2 e AR, %4
BRI . 7d repo fixing: 1.83%, 5. —2x % H _LJt 3bp. 3m shibor fixing: 1.7500%, 55— % HEFF.

Repo i, 5y repo FAMATHE 1.4325% 13T, 5B W LATHE 1.445%-1.4325% X [A] T, ZF-#5#RUK 43.5/43.25. F124F-[A15K, Sy repo & A HE 1.4375%-
1.4325% X [A] Fff30E, Ui 43.75/43.25. 1y repo 4= K Bl K iZ 3 S E 1.5175%-1.5325% X [AI BT, Rk 52.25/51.75. HABIAR, 6m repo WAZ#E
1.60%-1.6075% [X [f] [fti/T, 9m repo & AZFE 1.5575%-1.5675% X [A]ffiT, 2y repo WASHE 1.4425% 13 . HHZE 71, 6mx9m repo A TE-4bp Ffti, 9mxly
repo R3S (E-4.25 £-4bp XA FfHiE, 6mx9mxly repo A2 LE 00bp i, 1x2y repo A2 E-8.5bp FiT, 1x5y repo il3Z7E-8.5bp ZE-8.75bp X [AIFHIT,
I5-8.5/-8.75.

Shibor ¥, 1y shibor #U% 56.75/55.75, 5y shibor ki 44.5/43.5. £ 5 1H, 1x5y shibor fixUi-11.75/-12.25. F:Z 5 1H, 1y basis #k!Ii 4.5/3.75, 5y
basis ) 1.25/0.25.

Hft o7, Rktrsrer, REKAZ. HARITH, RO, RERAS.

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 1.69 1 3M 1.5 -

6M 1.6 - 6M 1.67 -1 6M 1.5 -

IM 1.56 - 9IM 162 1 IM 1.5 -

1y 1.52 - 1y 1.56 - 1y 1.4 - 1Y 151 -1
2Y 143 -1 2Y 1.46 -1 2Y 1.4 - 2Y 1.65 - 2Y 141 1
3y 1.42 -1 3y 1.44 - 3Y 1.5 - 3Y 1.77 - 3Y 139 -2
4y 1.43 - 4y 143 -1 4y 1.8 - 4y 139 -2
5Y 1.44 1 5Y 1.44 - 5Y 1.8 - 5Y 1.4 -2
7Y 1.48 - 7Y 1.52 - 7Y 1.8 -

10Y 1.5 - 10y 1.55 - 10Y 1.8 -

7DREPO 1.83 3.00 3MShibor 1.75 - O-N Shibor 1.76 21.90 1YDEPO 1.50

30708 REPO  SHIBOR W SHIBOR-REPO

3M*6M -9 -1 Tenor | Mid Abp
6M*OM | -4 - -5 2

OM*1Y |-4 - -6 -1 6M 7 -1
1*2y -9 -1/-10 -1 9M 6 1
1*3Y -10 -1|-12 - 1Y 4 -
1*4y -9 - |-13 -1 2y 3 -
1*5Y -8 1 |-12 - 3Y 2 1
2*3Y 1 - |2 14y 0 -1
2*4Y 0 1 -3 - |5 0 -1

2*5Y 1 2 |2 1

3*4y 1 1 1 -1

3*5Y 2 2 0 -

4*5Y 1 1 1 1

5*7Y 4 -1 8 -

5*10Y 6 -1 11 -



1Y LPR 6M 9M 1Y 2Y 3Y a4y 5Y
FER 3.06 3.00 3.00 2.90 2.93 2.90 2.90

4B 3.06 3.00 3.00 2.90 2.93 2.90 2.90

250203/5y 250003/5y 250004/5y 250205/5y
repo repo repo repo

A&H 13 6 18 26

CNY IRS 7d Repo Curve
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