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Shanghsi CFETS NEX International Money Broking

[ 2025-07-08]

o E AT 4 H I8 690 124.7C 7 R Rl HRfE, #AERIZFR N 1.40%, SIEErf-r. 4 H 1310 /2o B2 . & E 94T A 13545 Hi#EI%E 620
1075, BEE T EBARIIM s . 7d repo fixing: 1.51%, 5 E—3Z% H EJt 1bp. 3m shibor fixing: 1.57%, 5 b—2 % H T F% 0.9bp.

Repo ¥, 5yrepo FAFMATHE 1.48% ML, J& % AT ACHE 1.4775%-1.49% X [A) {3, ZF-#54R K 49.25/49. H14-[A13K, Sy repo 3% A 1E 1.485%-
1.495%[X [A]fftiT, RN 48.75/48.5. 1y repo éﬂﬁﬁlﬁ“ﬁ%%ﬁ}ziﬁ 1.5125%-1.53% [X [A] {1, FRUK 52.5/52.25. HARBIFE, 1m repo MACHE 1.58%
1T, 3mrepo ACTE 1.58%f 1T, 6m repo MACTE 1.57%-1.575% X [A]fffIT, 9m repo MACTE 1.555% 1T, 2y repo iACHE 1.4775%-1.4825% X [A] [ffifT, 3
repo JRAZTE 1.475%-1.48%[X [AI[{{ilT, 4y repo lACTE 1.475%iIT. HHZEJ71HI, 3x6m repo W AZ7E-1bp FfiL, 6x9m repo AZ1E-2bp FffilT, 6mxly repo ik
ZAE-5bp i, 9mxly repo FAZTE-3bp FififT, 1x2yrepo FACTE-4.25bp Bfir, 2x3y repo A 7E-0.5bp FffifT, 2x5y repo AZAE 0.75bp Fffifr, 5x7yrepo
JRAZAE 3bp BT, 1x5y repo ACAE-3.75bp FitiT, #Wi-3.75/-4.

Shibor ¥, 6m shibor AZE 1.595%1i, 9m shibor AE1E 1.575%-1.5825%[X [A][f1ifT, 1y shibor MAZHE 1.57%i, kUL 57.75/57, Sy shibor BAZLE
1.485%1iT, HRUK 49.5/48. HHZEJ51HI, 6x9m shibor FAZ#E-1.25bp P, 1x5y shibor FAZ#E-8.5bp Fffilr, F#UL-7.5/-9.75. FEZEJ7H, 1y basis UL
5/4.25, Sy basis 1% 0.5/-0.25.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2025/7/8 AW
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 157 - 3M 15 -
6 M 157 - 6M 159 -1 6 M 1.5 -
I9IM 155 - I9IM 158 - I9IM 1.5 -
1Y 152 - 1Y 157 1 1Y 1.4 - 1Y 152 1
2Y 1.48 - 2Y 152 1 2Y 1.4 - 2Y 1.65 - 2Y 147 1
3Y 147 - 3Y 149 1 3Y 1.5 - 3Y 1.77 - 3Y 147 2
4yY 147 - 4y 1.48 - 4y 1.8 - 4y 146 1
5Y 148 1 5Y 148 1 5Y 1.8 - 5Y 147 1
7Y 15 - 7Y 152 - 7Y 1.8 -
10Y 155 - 10y 155 - 10Y 1.8 -
7DREPO 1.51 1.00 3M Shibor 1.57 -0.90 O-N Shibor 1.312 - 1Y DEPO 1.50

REPO  SHIBOR W SHIBOR-REPO
3M*6M 0 - Tenor = Mid Abp
6M*OM -2 - -1 1
IM*1lY -3 - |-1 1 6M 2 -1
1*2Y -4 - -5 - 9M 3 -
1*3y 5 - -8 - 1Y 5 1
1*4y 5 - 9 -1 2 4 1
1*5Y -4 1 -9 - 3Y 2 1
2*3Y T '\ 1 -
2*4Y -1 - 4 -1 |5Y 0 -

2*5Y o 1 4 -

3*4y o - -1 -1

3*5Y 1 1 -1 -

4*5Y 1 1|0 1

5*7Y 2 -1 4 -1

5*10Y 7 1.7 -1



1Y LPR 6M 9M 1Y 2Y
FEH 3.02 3.01 2.97 2.95
4H 3.02 3.01 2.97 2.95
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