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Shanghasl CFETS NEX internationsl Money Broking
[2025-10-22)

W E AT AFF T35 R 1382 1270 7 RIW [FIIHEAE, HAERIZR 1.40%, SHTIRFEFF. 5 H 435 il FIWRE . ERATAFF 355 HIgK 947 12
TG, A IHIEEARIAT . 7d repo fixing: 1.48%, 5 L—%25 H EFt 1bp. 3m shibor fixing: 1.5920%, 5 E—x % H LJF 0.6.

Repo Jifi, 5y repo F-HLAACTE 1.60% T, J&5 % ACAE 1.595%-1.605% [X [A]fffir, -#%fkU% 60.5/60. HF-[F13K, Sy repo &% AL TE 1.60%-1.61%[X [A]
Piifr, HikUZ 60.25/60. 1y repo 4= K BHAK Ui = 3% BACE 1.535%-1.5425% X [AI i, ki 54.25/54. HABBAFR, 1m repo MACHE 1.5525%F11F, 3m repo %
TAE 1.62%[X [8] [fff 1T, 9m repo FAELE 1.565% X [A][fiT, 6m repo BAZAE 1.595%-1.5975% X [A] 4 i/T, 2y repo BAZLE 1.52%[X [E][ftif, 3y repo FACHE
1.545%-1.5475% 1T . HEZE 5T, 3mx6mx9m repo AZE 1bp [T, 6mxly repo AZFE-5.75bp XA, 1x2y repo HAEFE-1.75bp X [HI T, 2x3y
repo A TE 2.5-3bp BfiL, 3x5yrepo AAETE 5.5 & 6bp FfiE, 1x5y repo MAZTE 6.25-6.5bp X R FftiT, #kIk 6.25/6.

Shibor ¥ii, 1y shibor JAETE 1.615%Fir, HkUX 62.75/61.75, Sy shibor AETE 1.675%Mir, kUK 68.25/67.25. HHZ T, 1x5y shibor kU 6.5/5. 7%
J71fi, 1y basis YK 8.5/7.75, 5y basis 1R 8/7.

HoAh 7 H, WAEE, RERE.
Data Source: Shanghai CFETS-NEX / ICAP HK
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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 163 1 3IM 1.5 -

6 M 16 - 6M 164 2 6M 1.5 -

9M 1.57 - 9M 164 2 9M 1.5 -

1Y 155 1 1Y 162 2 1Y 1.4 - 1Y 1.54 -
2Y 153 1 2Y 161 2 2Y 1.4 - 2Y 1.65 - 2Y 1.51 -
3Y 1.55 - 3Y 1.63 2 3Y 1.5 - 3Y 1.77 - 3Y 1.53 -
4y 1.58 - 4y 1.65 - 4y 1.8 - 4y 1.56 -
5Y 161 1 5Y 1.68 - 5Y 1.8 - 5Y 1.58 -
7Y 1.66 - 7Y 1.73 - 7Y 1.8 -

10v 1.71 - 10v 1.77 - 10y 1.8 -

7DREPO 1.48 1.00 3M Shibor 1.592 0.60 O-N Shibor 1.318 0.10 1YDEPO 1.50

00708 REPO  SHIBOR W SHIBOR-REPO

3M*6M | -3 -1 Tenor = Mid Abp
6M*9M | -3 - |0 -

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

3*4qy 3 - 2 -2

3*5Y 6 1 5 -2

4*5Y 3 1 3 -

5*7Y 5 -1 5 -

5*10Y 10 -1 9 -



1Y LPR 6M 9M 1Y 2y 3y ay 5Y
FEH 3.02 3.02 3.01 2.99 3.02 3.02 3.02

4H 3.02 3.02 3.01 2.99 3.02 3.02 3.02

250208/5y 250014/5y 250011/5y 250210/5y
repo repo repo repo

A&H 17 -1 16 30

20 - CNY IRS 7d Repo Curve
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