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W E AT AT TSI RE 593 4470 7 RIHIE [RIWHAE, #AERIZ 1.40%, SETREFF. £ H 1353 i R . o E 94T ATF 54 H iR % 760
{¢T6, FHA AT . 7d repo fixing: 1.53%, 5 E—32% H EF 1bp. 3m shibor fixing: 1.60%, 5 _E—%25 H FF% 0.1bp.

Repo i, 5y repo F#ERACHE 1.595% 1T, J& S 1% ACHE 1.58%-1.5975% [X [A] /T, 2454k 58.5/58.25. H14F-[H13K, S5y repo &% ACHE 1.58%-
1.5875%[X [a] [ff 1T, #RUi 58.75/58.5. 1y repo 4= KWKt 55 3% IS AE 1.49%-1.4825% X (Al fiti, 4R 49.25/49. HABMHAIR, 3m repo BAZHE 1.55% i,
6m repo AZAE 1.5075%-1.515% X [A] [t T, 9m repo lACAE 1.485%-1.49% X [HIBiT, 2y repo FACAE 1.4825%-1.495% [X [H]Fffifr, 3y repo MACTE 1.52%Fff
. 7T, 9mxly ACFE-0.25bp BT, 6mx9m EAZ1E-2.25bp [T, 1x2y repo HAZTE 0.25 & 0.5bp X [H]FHUT, 1x3y repo ACLE 3bp BT, 2x5y

repo I AZTE 9.75bp FtifT,

1x5y repo AZTE 9.5bp % 10bp X [H]FfiiT, KUk 9.75/9.5.

Shibor ¥it, 1y shibor Ui 58/56, 5y shibor UK 69.75/68. HHZLJ5 T, 1x5y shibor UL 13.75/10. FEZE 51, 1y basis kUL 9/7, 5y basis UK 11/9.5.

HoAh 5, ROrEZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/12/23

ONSHORE IRS

Qtrly/7d Repo

ACT/365(F)

Tenor Mid
3M 1.55
6M 1.51
9IM 1.49
1y 1.49
2Y 1.49
3y 1.52
4y 1.55
5Y 1.59
7Y 1.67
10Y 1.75
7D REPO 1.53

SPREAD

3M*6M
6M*9M
IM*1Y
1*2Y
1*3Y
1*4y
1*5Y
2*3Y
2*4Y
2*5Y
3*4y
3*5Y
4*5Y

5*7Y
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L2t i -

Abp

1.00  3M Shibor

Shanghai CFETS-NEX International Money Broking Co., Ltd

Qtrly/3m SHIBOR

A/365 (F) A/360(F)
Tenor Mid
6M 1.57
IM 1.57
1y 1.57
2Y 1.58
3y 1.61
4y 1.65
5Y 1.69
7Y 1.69
10Y 1.75

SHIBOR

1.60

Tenor

6M

9M

1y

2Y

3Y

ay

5Y

Annually/O-N SHIBOR

A/365 (F) A/360(F)
Abp | Tenor Mid
3M 1.4
-2 6M 1.4
-1 IM 1.4
- 1y 1.3
-1 2Y 1.3
- 3Y 1.4
-1
-1

-0.10 | O-N Shibor 1.272
SHIBOR-REPO
Mid Abp
6 -2
8 -1
8 -
9 -1
9 -
10 -
10 -1

Abp | Tenor

Annually/1Y DEPO

A/365 (F) A/360(F)

Mid Abp  Tenor

2Y 1.65
3Y 1.77
4Y 1.8
5Y 1.8
7Y 1.8
10y 1.8
1YDEPO 1.50
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Qtrly/7D REPO
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5*10Y 16 - |6 1
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