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W E AT ATF T TT RE 3426 1470 7 RIS IR, BRAERIZR 1.40%, SHTIRERFE. 4 H 2125 /278 BRI, o EJAT A TF 354 H s
1301 fZ e NIRRT, B &AM . 7d repo fixing: 1.57%, # L—7%2% H FF& 3bp. 3m shibor fixing: 1.5970%, %% I —%2% H T4 0.2bp.

Repo i, 5y repo L ACTE 1.585% 1T, J& % ACTE 1.58%-1.5875% X [AI B, 4-#LfRUN 58.75/58.25. FH4-IHIK, 5y repo fE % ACTE 1.5775%-
1.585%[X [A]ffti, $RIK 58.75/58.5. 1y repo 4= KK Ui i 3% S AE 1.5325%-1.5425% [X [A] [f1ifr, #kUk 54/53.5. HABBAIR, 3m repo BAZLE 1.5975% [
1T, 6mrepo BACAE 1.58%MIT, 9m repo BACAE 1.56% 1T, 2y repo AZTE 1.52% 11, 3y repo MACHE 1.5375% 1L, 4y repo ACAE 1.565%FHiT
HHZE 771, 9mxly repo A2 1E-2.25bp FHilT, 1x2y repo §AZ7E-2bp FfilE, 3x5y repo AL 4.5bp BffifL, 1x5y repo A 7E 4.5bp Ffiz, U 5/4.75.

Shibor ¥, 6m shibor A TE 1.63%13T, 9m shibor AT TE 1.625%11T, 1y shibor U 61/60, Sy shibor Uk 66/65. HiZE 71, 6x9m shibor A 7E-
0.5bp PftiT, 1x5y shibor $RUX 6/5. FEZ 7T, 1y basis #UL 7.5/6, Sy basis UL 7.5/6.25.

HAb 5T, IROrEZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/10/30 FEHAPY

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 1.6 - 3M 1.5 -

6M 1.59 - 6M 1.62 - 6M 1.5 -

IM 157 1 IM 161 -1 IM 1.5 -

1y 155 1 1y 1.6 -1 1y 1.4 - 1Y 1.54 -
2Y 1.52 - 2Y 158 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.51 -
3y 1.54 - 3y 1.6 -1 3Y 1.5 - 3Y 1.77 - 3Y 1.52 -
4y 1.56 - 4y 1.63 - 4y 1.8 - 4y 155 1
5Y 158 -1 5Y 1.66 - 5Y 1.8 - 5Y 1.56 -
7Y 1.64 - 7Y 1.7 - 7Y 1.8 -

10Y 1.69 - 10Y 1.75 - 10Y 1.8 -

7DREPO 1.57 -3.00 3M Shibor 1.597 -0.20 | O-N Shibor 1.317 -9.70 | 1Y DEPO 1.50

00708 REPO  SHIBOR W SHIBOR-REPO

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

6M*9M | -2 1 -1 -1

OM*1Y |-2 - |-1 - 6M 3 -

1*2Y -3 -1|-2 - 9M 4 -2
1*3Y -1 -1 0 - 1y 5 -2
1*4y 1 -1 3 1 2 6 -1
1*5Y 3 2.6 1 |3Y 6 -1
2*3Y 2 - |2 - 4Y 7 -

2*4Y 4 - 5 1 |5Y 8 1

2*5Y 6 -1/8 1

3*4y 2 - 3 1

3*5Y 4 -1 6 1

4*5Y 2 -1, 3 -

5*7Y 6 1 4 -

5*10Y 117 1 9 -



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 13 -6 17 30
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