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W E AT S HIF R 847 1470 7 RS RIHERAE, #RERIZRFFT 1.40%. 5 HA 340 {20 IR . 4 HIF %K 507 1476, 054 AT . 7d
repo fixing: 1.52%, 5 L —73Z% H FF% 1bp. 3m shibor fixing: 1.5570%, 5 F—73Z % H % 0.2bp.

Repo i, 5y repo F-#EACHE 1.515% 1T, BEJGEH FATBSHE 1.5125%-1.53% X [8] fft i, 2F#E#kUk 53/52.5. F14F-[E3K, Syrepo B NATHACHE
1.5275%-1.505% X [A] ft i, $RIK 52/51.75. 1y repo 4= KK i 5 1% S AE 1.5475%-1.525% X [a] fft i, #%Wi 53.75/53.25. HABYIE, 3m repo BAZLE
1.585%-1.5875% X [A] ff1 T, 6m repo A LE 1.5925%-1.58% [X [A]fffiT, 9m repo AT TE 1.56%-1.5675% [X [A][ffifT, 2y repo iAZFE 1.495%-1.51% X [A] ff
T, 3yrepo AZTE 1.4925%-1.4975% X [H]Fff T, MHZR /7T, 3mx6m repo AZTE 0.75bp FiiL, 6mxly repo A2 7E-5.25bp Fffilr, 6mx9m repo A 1E-
2.5bp P, 3x5y repo AZTE 1.75bp P, 3x6x9m repo MAZAE 3.25bp Ffti, 1x2x3y repo MACAE-3.5bp i, 1x5y repo ACAE-3.25 %-1.5bp FilT,
Rs-1.25/-1.5,

Shibor ¥fi, 1y shibor #ti 58.5/57.25, 5y shibor A TE 1.515%MiT, UK 54/52.75. HHZEJ7TH, 4x5y shibor ACTE 01bp Fftifz, 1xSy shibor #iii-4/-
5. 3LZE T, 1y basis UK 5.0/4.0, 5y basis UK 2.0/1.25.

Hfto7in, Rktrsrer, REKAZ. HARITH, RO, RERAS.

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/7/11 T

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 1.58 -1 3M 1.5 -

6M 159 -1 6M 158 -1 6M 1.5 -

IM 1.56 -1 IM 1.58 - IM 1.5 -

1y 153 -1 1y 1.58 - 1y 1.4 - 1Y 153 -1
2Y 1.5 - 2Y 154 2 2Y 1.4 - 2Y 1.65 - 2Y 149 -1
3y 1.5 - 3y 154 5 3Y 1.5 - 3Y 1.77 - 3Y 15 1
4y 151 1 4y 153 4 4y 1.8 - 4y 15 1
5Y 152 1 5Y 154 5 5Y 1.8 - 5Y 151 1
7Y 155 1 7Y 1.52 - 7Y 1.8 -

10y 1.55 - 10Y 155 - 10Y 1.8 -

7DREPO 1.52 -1.00 3M Shibor 1.557 -0.20 | O-N Shibor 1.333 1.70 | 1Y DEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

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

OM*1Y |-3 - 0 - | 6M -1 -
1*2y -3 1 -4 2 9™ 2 1
1*3Y 31 -4 5 1Y 5 1
1*4Y 2 2 5 4 2 4 2
1*5Y -1 2 -4 5 3y 4 5
2*3Y 0O - 0 3 4 2 3
2*4Y 1 1 -1 2 5Y 2 4

2*5Y 2 1 0 3

3*4y 1 1 -1 -1

3*5Y 2 1 0 -

4*5Y 1 -1 1

5*7Y 3 - |2 5

5*10Y 3 -1/1 5
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