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o YLAT TR 1189 4270 7 KA FIAHEAE, HAERIR N 1.5%. 4 H 2299 /e[RRI o ERAT AFF 354 Hig % 1110 /e NIRRT, 4T
AR W Fs . 7d repo fixing: 1.87%, 5 _L—3 % H FF#% 1bp. 3m shibor fixing: 1.8060%, 5 L—22 % H T F# 0.4bp.

Repo ¥, 5y repo L RACHE 1.4775% M1, J5E % ACHE 1.4075%-1.4475%[X (8] fft ik, ZF#4R 0K 41/40.75. H4-[E5K, Sy repo &% S LE 1.415%-
1.45% X [A] [T, FRUK 44/43.75. 1y repo 4 KK i 55 3% IS AE 1.505%-1.555% X (A1 fitir, 4RIk 52.5/52. HAMBAR, 6m repo BIACHE 1.625%f1iE, 9m
repo JAZTE 1.57%-1.575%[X [AIF{filT, 2y repo ilACTE 425%-1.445%[X [A][ffifT, 3y repo lAZTE 1.41%-1.4125% X [H] [t i, 4y repo ACTE 1.4225% 1.
2R 7710, 3mx6m repo A E-13bp F1iE, 6mx9m repo 32 £E-5.25bp BT, 6mxly repo HAZ7E-9.5bp i, 9mxly repo 35 fE-4.5bp %E-4bp [X [H] ff}
T, 2x5y repo FAZ{E-0.75bp % 00bp [X [A]FiT, 3xdy repo ACAE 1bp FfilT, 4x5Syrepo MAZAE 1bp I, 1x5yrepo HAC{E-11bp %2-9bp [X[A]FfiT, ik
5-8.25/-9.

Shibor ¥, 1y shibor #U 56.5/55, 5y shibor U 43.75/41.75. BHZEJ7TH, 1x5y shibor #UK-12/-13.5. FEZ J51HI, 1y basis IRUX 4/2.5, 5y basis K-
0.25/-1.75.

HAb 5T, RS2, REMAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/4/9 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 1.75 -3 3M 1.5 -

6M 1.62 -4 6M 1.68 -4 6M 1.5 -

IM 157 -4 IM 1.6 -4 IM 1.5 -

1y 152 -5 1y 156 -3 1y 1.4 - 1Y 1.52 -3
2Y 1.44 -3 2Y 1.45 -3 2Y 1.4 - 2Y 1.65 - 2Y 1.42 -3
3y 1.42 -3 3y 142 -2 3Y 1.5 - 3Y 1.77 - 3Y 1.4 -2
4y 1.43 -3 4y 1.42 -2 4y 1.8 - 4y 1.4 -2
5Y 1.44 -2 5Y 1.43 -2 5Y 1.8 - 5Y 1.39 -2
7Y 1.55 - 7Y 1.52 - 7Y 1.8 -

10y 1.58 - 10Y 155 - 10Y 1.8 -

7DREPO 1.87 -1.00 3M Shibor 1.806 -0.40 | O-N Shibor 1.741 -0.30 | 1Y DEPO 1.50

3708 REPO  SHIBOR W SHIBOR-REPO

3M*6M | -13 -1 Tenor | Mid Abp
6M*9M | -5 - -8 -

oM*1Y |5 -1 -4 1|6M 6 -1
1*2y -8 2 -11 - |[9M 3 1
1*3Y -10 2 | -14 1 |1Y 4 2
1*4y 9 2 -14 1|2 1 -
1*5Y -8 3 -13 1 3Y 0 1
2*3Y 2 - 3 1 4y -1 1
2*4Y -1 - -3 1 5Y -1 -

2*5Y 0 1 -2 1

3*4y 1 -0 -

3*5Y 2 1 1 -

4*5Y 1 1 1 -

5*7Y 11 2 |9 2

5*10Y 14 2 |12 2



FEH 3.10 3.04 3.04 2.98 2.90 2.96 2.97

4H 3.10 3.04 3.04 2.98 2.90 2.96 2.97

240208/5y 250003/5y 250004/5y 250205/5y
repo repo repo repo

A&H 15 7 21 25
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L / Joyce Zhang

FesrA ] AP BRI MALHRTEA T (DURERR “ LIgEPRIE M7 ) ®ifE, Ml EEEPRIE MG . REVFAT, ARG RAN AAGDUEMTZ A . Zfl. T,
KREFEGI A HFAZE . HIPIN L AE B EEZR A AT SR AL AILIRE, 5 BA R M AN SRR T H . B sUEm 52 5 SR AH S A . dEassR, An]
TEv R A, AR LM E B bt TAR A B, ACRIEIC S IR s MRS 2K, g R B b MR AN R A H PR AR5 J2 M0 51 A BORT RE 51 A 453 2k BIE AR 23 7K 41
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