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o E AT IR 2299 1270 7 RIS RINGEEDE, BRVERIZR N 1.5%. 4 H 4554 {201 [RIIEEIHE . o B RAT A FFT13%45 H iR 2255 {2oc Nk, B4
AR T4 D kA . 7d repo fixing: 1.93%, 5 —22 5 H FF% Sbp. 3m shibor fixing: 1.9020%, 5 _E—%2% H FF% 0.5bp.

Repo ifii, 5y repo A MACHE 1.63% 11T, J5 %M TE 1.6225%-1.6325% X 8] IfiT, F-#4RUL 62.75/62.5. HF-[815K, Syrepo % N T MAAE
1.6075%-1.625%[X [H]fft iz, R 61/60.75. 1y repo &= RFKufEH FTHAETE 1.6925%-1.72%[X [HIFfti, #Uk 69.75/69.25. HABHAR, 1m repo Az
1£ 1.90% T, 6m repo FAZHE 1.79%-1.8025% X [B] BT, 9m repo AZHE 1.7525% 1T . MIZEJ7TH, 6mx9m repo A #E-Sbp BT, 6mxly repo [RACTE-
8.75bp FffiT, 9mxly repo FAZ1E-4.25bp [ffifT, 1x5y repo FAZFE-9bp BifiT, #RIK-8.5/-8.75.

Shibor ¥, 6m shibor iAZE 1.815%-1.82% [X [A]ffi/T, 1y shibor BASHE 1.715%-1.725% [X [A] i, FRIK 71.75/71, S5y shibor FACHE 1.61%MiE, ik
59.5/58.5. HHZEJ7TH, 6mx1ly shibor FAC#E-10.25bp £-10bp X [A]PIL, 1x5y shibor FAZfE-11bp BT, #Ruk-11/-12.25. FEZEJ51H, 1y basis KAZTE
1.25bp Fftif, #R4k 2.25/1.25, Sy basis R IK-1.25/-2.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2025/4/2 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 1.85 -3 3M 1.5 -

6M 1.78 -3 6M 1.82 -2 6M 1.5 -

9IM 1.73 -3 IM 1.76 -2 IM 1.5 -

1y 1.69 -3 1y 171 -2 1y 1.4 - 1Y 1.69 -2
2Y 161 -3 2Y 161 -3 2Y 1.4 - 2Y 1.65 - 2Y 1.6 -2
3y 16 -2 3y 1.6 -2 3Y 1.5 - 3Y 1.77 - 3Y 1.57 -3
4y 16 -2 4y 159 -3 4y 1.8 - 4y 1.57 -3
5Y 16 -3 5Y 159 -3 5Y 1.8 - 5Y 1.57 -3
7Y 1.66 - 7Y 1.52 - 7Y 1.8 -

10Y 1.69 - 10Y 155 - 10Y 1.8 -

7DREPO 1.93 -5.00 3M Shibor 1.902 -0.50 | O-N Shibor 1.756 -6.70 | 1Y DEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

3M*6M | -7 - Tenor = Mid Abp
6M*9M | -5 - -6 -

IM*1lY -4 -3 -5 - | 6M 4 -2
1*2y -8 - -10 -1 9Mm 3 -2
1*3Y 9 1 -11 - 1Y 2 1
1*4y 9 1 -12 -1 2 0 -
1*5Y -9 - | -12 -1 3y 0 -
2*3Y -11 -1 1 4y -1 -1
2*4Y -11 -2 - 5Y -1 -1
2*5Y -1 - -2 -

3*4Y o - -1 -1

3*5Y o -1 -1 -1

4*5Y 0O -1 0 -

5*7Y 6 3 -7 3

5*10Y 9 3 4 3



1Y LPR 6M 9M 1Y 2y 3y ay 5Y
FEH 3.10 3.04 3.04 2.98 3.00 2.96 2.97

4H 3.10 3.04 3.04 2.98 3.00 2.96 2.97

240014/5y 240011/5y 240208/5y 250205/5y
repo repo repo repo

A&H -2 19 7 20
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