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W AT S HIT e 1287 4470 7 R FIIGHEAE, #RAERIZN 1.40%, HILETRF. £ H 1607 A2l BRI, 4 HEFEI%E 320 /2 c AR . H 4%
1R 1415 . 7d repo fixing: 1.48%, 5 E—x % HFFF. 3m shibor fixing: 1.5490%, 5 E—=x%H EFt 0.1bp.

Repo i, 5y repo F-#EACHE 1.5625% 11T, 5 S % BACHE 1.5625%-1.575% X [A] ffHifr, 2F-4%#kUk 57/56.75. F14F-[H13K, Sy repo &% AT RACHE
1.565%-1.5825% X [A] fft /T, KUK 58/57.75. 1y repo 4= KK Ui iE % BAC 1E 1.505%-1.5225% X [A] Fftifr, Rk 52/51.75. HABHIR, 3m repo A 1E
1.525%-1.535% [X [f] [ff /T, 6m repo & AZFE 1.535%-1.5375% X [A] [f1iT, 9m repo AZLE 1.5275%FiT, 2y repo iAZE 1.4875%-1.495% [X ] [ftifL, 3y repo
MASAE 1.5125%-1.52% X [A] T . #HZ8 5 TH, 6x9m repo A #E-01bp /T, 9mxly repo FAZ7E-1.75bp BIT, 2x3y repo AZHE 2.25bp [T, 2x5y repo
FRAZHE 8.25 % 8.5bp [X AT, 3x5y repo il AZLE 5.75bp P, 1x5y repo WAZFE 05.75 % 06.25bp XA FfiT, Uk 6.25/5.75.

Shibor ¥, 1y shibor &% 57/56, 5y shibor HAZTE 1.6075% T, Uk 62.25/61.5. HHZEJ5TH, 1x5y shibor R 06/04.25. FEZ=T5TH, 1y basis UK
4.75/4.25, 5y basis IAZAE 03.5bp FftiT, R 4.0/3.5.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2025/8/14 EHAPY

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 155 1 6M 158 1 6M 1.5 -

IM 154 1 IM 157 1 IM 1.5 -

1y 152 1 1y 157 2 1y 1.4 - 1Y 1.51 -
2Y 15 1 2Y 154 1 2Y 1.4 - 2Y 1.65 - 2Y 149 1
3y 152 1 3y 156 1 3Y 1.5 - 3Y 1.77 - 3Y 151 1
4y 155 1 4y 159 1 4y 1.8 - 4y 154 1
5Y 1.58 2 5Y 161 2 5Y 1.8 - 5Y 1.57 2
7Y 1.61 - 7Y 1.65 - 7Y 1.8 -

10Y 1.62 - 10Y 1.69 - 10y 1.8 -

7DREPO 148 - 3M Shibor 1.549 0.10 | O-N Shibor 1.315 - 1Y DEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

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

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

2*5Y 8 1 7 1

3*4y 3 - 3 -

3*5Y 6 1 5 1

4*5Y 31 2 1

5*7Y 3 2 4 -2

5*10Y 4 2,8 -2



1Y LPR 6M 9M 1y 2Y 3Y aY 5Y
FER 3.02 2.98 2.96 2.93 2.95 2.94 2.96

4B 3.02 2.98 2.96 2.93 2.95 2.94 2.96

250208/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

AH 13 -1 15 27
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X / Joyce Zhang
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