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HPE AT 4 H I RE 2420 1270 7 K RIEEAE, EBAERIRFFFT 1.40%. 4 H 1738 {20 IIEEIHE . 4 Hi#4% K 682 1476, & BARL . 7d
repo fixing: 1.57%, 5 F—3 5% H NP 2bp. 3m shibor fixing: 1.6360%, 5 F—%¢5 H T4 0.2bp.

Repo i, 5y repo L RACHE 1.475% 1T, Bl G S % BUCAE 1.47%-1.4775% X (B3, 274Kk 47.5/47.25. 4[5k, Syrepo &% S LE 1.47%-
1.48% X [A]PHiT, FRUK 48/47.75. 1y repo 4= KK Ui 55 3% S E 1.525%-1.535% X (Al fitir, $RIK 53.25/53. HAMMAR, 6m repo BASHE 1.57%iT, 9m
repo JRAZAE 1.555% 1T, 3y repo AZTE 1.465% I, 4y repo MAZHE 1.4625% 13 . BHZE J71I, 1x5y repo A2 #E-5.75 %-5.25bp X [A]ffHifr, FRYL-5/-
5.25,

Shibor ¥, 1y shibor AZTE 1.5825% L, FRUX 58.5/57.75, Sy shibor R 49/48.25. HHZkJ71Hi, 1x5y shibor R i-8.75/-10. FEZJ7TH, 1y basis UL
5.25/4.5, 5y basis Ui 1/0.5.

HoAh 5, ROrEZ, REAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/6/16 2

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 1.57 - 6M 1.62 - 6M 1.5 -

IM 1.56 - IM 1.6 -1 IM 1.5 -

1y 1.53 - 1y 1.58 - 1y 1.4 - 1Y 1.53 -
2Y 1.47 - 2Y 1.51 - 2Y 1.4 - 2Y 1.65 - 2Y 1.46 -
3y 1.47 1 3y 1.49 - 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 1.57 -2.00 3M Shibor 1.636 -0.20 | O-N Shibor 1.388 -2.30 | 1Y DEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

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

OM*1Y |-3 - -2 1 6M 5 -
1*2y 6 - -7 - 9™ 4 -1
1*3Y 6 1 -9 - 1Y 5 -
1*4y 6 - -9 - 2 4 -
1*5Y 5 - 19 - 3 2 -1
2*3Y 0o 1 -2 - 4 2 -
2*4Y 0 - -2 - 5y 1 -
2*5Y 1 - -2 -

3*4y o -1 0 -

3*5Y 1 -1/0 -

4*5Y 1 - |0 -

5*7Y 2 - 3 -

5*10Y 7 - 6 -



1Y LPR 6M 9M 1Y 2Y
FEH 3.02 3.00 3.00 2.98
4H 3.02 3.00 3.00 2.98
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