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W E AT ATF T TT RE 435 1270 7 KINE RIEEEAE, HRAEFIR 1.40%, SaTkERE. S HICHERERE. J ERATATFH354 BIiER0% 435 1276, %
STH AR WAL » 7d repo fixing: 1.49%, 5 F—%Z5 H_LFt 1bp. 3m shibor fixing: 1.5810%, 5 —x % H¥FF.

Repo i, 5y repo L RACHE 1.6225% 11T, J5E 1% BUACHE 1.63%-1.6225% X [A] i, - #4RIK 61.5/61. H4-[EIK, Sy repo &% IS HE 1.6125%-
1.625%[X [AIfHiE, $RIK 62/61.75. 1y repo 4= Kbl K 75 ¥ IS AE 1.5325%-1.545% X [A] i3, #kUk 54/53.75. HABWIPE, 3m repo BASLE 1.605% X [f] fff
1T, 9mrepo BAETE 1.56% X [H]Fffi/r, 6m repo A ACTE 1.5875%-1.5925%IX [A]fffifT, 2y repo AZAE 1.53%-1.5375%[X [A]fffifr, 3y repo AACTE 1.565%fff
. HHZETTTH, 3mx6m repo A TE-1.5bp FtiT, 6mx1ly repo MAE(E-5.25 Z-4.75bp X [AIFHIT, 9mxly repo AZFE-1.75bp X [AIPNIT, 1x2y repo lAC7E-
0.25bp X [A]FfiT, 2x3y repo AAETE 2.75bp X [HFfIT, 1xSy repo {ACTE 8-8.75bp X [AIFffir, kUKL 8.5/8-

Shibor ¥fi, 1y shibor BACTE 1.6125% X [F] i, UK 62/61, Sy shibor ACAE 1.6925% L, ik 70/69. HiZk /7T, 1xSy shibor AT 8.25bp [X [ fff
ir, Uk 8.5/7.5. FFEJTTH, 1y basis #UK 8/7, S5y basis T4 8/6.75.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2025/10/15 E=

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 161 1 3M 1.5 -

6M 159 1 6M 163 1 6M 1.5 -

9IM 156 1 IM 163 1 IM 1.5 -

1y 1.54 - 1y 1.61 - 1y 1.4 - 1Y 1.54 -
2Y 1.53 - 2Y 1.61 - 2Y 1.4 - 2Y 1.65 - 2Y 1.52 -
3y 1.56 - 3y 164 1 3Y 1.5 - 3Y 1.77 - 3Y 1.54 -
4y 1.59 - 4y 167 2 4y 1.8 - 4y 1.57 -
5Y 1.62 - 5Y 1.69 - 5Y 1.8 - 5Y 16 -
7Y 1.68 - 7Y 1.74 - 7Y 1.8 -

10Y 1.72 - 10Y 1.79 - 10Y 1.8 -

7DREPO 1.49 1.00 3M Shibor 1.581 O-N Shibor 1.316 0.10 1YDEPO 1.50

00708 REPO  SHIBOR W SHIBOR-REPO

3M*6M | -2 - Tenor | Mid Abp
6M*9M | -3 - |0 -

OM*1Y |-2 -1|-2 -1 6M 4 -1
1*2y -1 - 0 - 9™ 7 -1
1*3Y 2 - 3 1 1 7 -
1*4y 5 - 16 2 2 8 -
1*5Y 8 - |8 - 3Y 8 1
2*3Y 3 - 3 1 4y 8 2
2*4Y 6 - |6 2 | 5Y 7 -
2*5Y 9 - 8 -

3*4qy 3 - 3 1

3*5Y 6 - |5 -1

4*5Y 3 - 2 -2

5*7Y 6 - |5 -

5*10Y 10 - 10 -
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