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o E AT A HIFRE 2911 1470 7 RIS RIEEAE, BAERIRFFET 1.40%. 4 HA 1425 {40 BIERIHE. 4 Hi##0k 1486 1470, & IIME . 7d repo
fixing: 1.75%, 5 E—% 5 H¥#F. 3m shibor fixing: 1.6520%, 5 t—%25 H¥F.

Repo i, 5y repo L ASHE 1.505% M1, Bl G S A TE 1.51%-1.5025% X [ fffifr, 4F#E4RIK 50.75/50.5. H4-[015K, Sy repo & 2 1E 1.505%-
1.4975% X [A] Fff3fT, UL 50/49.75. 1y repo 4= K Bl K i iZ ¥ IS FE 1.555%-1.545% X [A] B3, Wi 55.25/55. HARWIFR, 3m repo ACTE 1.61%-
1.6225% 1T, 6m repo MACTE 1.595%-1.5975% X [A] 1T, 3y repo iAZAE 1.48% T, MIZE5TH, 3mx6m HAZE-2.5bp, 6mx1y repo &AZ£E-4.25bp [iff
I, 1x5y repo A E-4.5 £-4.75bp X [A]fHiT, FRIK-5/-5.25.

Shibor ¥, 9m shibor FACLE 1.61%-1.615% [X [A] [t i, 1y shibor BAZTE 1.595% 11, #RU 59.5/59, 5y shibor FACHE 1.505% 1T, FRUL 50.5/50. HhZk
J71Hl, 9x1y shibor A 7E-2bp FftiT, 1x5y shibor A AZ 7E-9bp M, HkUL-8.5/-9. FEZJ5TH, 1y basis kU 4.5/4, S5y basis $iU% 0.5/00.

HoAb 5T, ROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/5/30 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 1.61 -3 3M 1.5 -

6M 158 -3 |6M 164 -1 6M 1.5 -

IM 157 -2 |9M 161 -1 9M 1.5 -

1y 155 -1 1y 159 -1 1y 1.4 - 1Y 1.55 -
2Y 149 -1 2Y 1.52 - 2Y 1.4 - 2Y 1.65 - 2Y 1.48 -
3y 1.48 -1 | 3Y 1.49 -2 3Y 1.5 - 3Y 1.77 - 3Y 1.47 -
4y 149 -1 |4Y 1.5 -1 4y 1.8 - 4y 1.48 -
5Y 15 -1 |5Y 1.5 -1 5Y 1.8 - 5Y 1.48 -1
7Y 1.48 - 7Y 1.52 - 7Y 1.8 -

10Y 1.52 - 10Y 155 - 10Y 1.8 -

7DREPO 1.75 - 3M Shibor 1.652 - O-N Shibor 1.471 6.00 1YDEPO 1.50

NJ07 08 REPO  SHIBOR W SHIBOR-REPO

3M*6M | -3 - Tenor @ Mid Abp

6M*9M | -1 1 -3 -

9M*1Y |2 1 -2 - 6M | 6 2
12y 6 - -7 1 9M 4 1
1*3y -7 - -10 -1 1Y 4 -
1*4Y -6 - -9 - 2 3 1
1*sy -5 - -9 - | 3y 1 1
2%3y -1 - -3 -2 4y 1 -
2%4Y |0 - -2 -1 5Y 0 -
25y 1 - 2 -1
3}y 1 - 1 1
3y 2 - 1 1
4*sy 1 - 0 -
sx7y 2 1 2 1

5*10Y 2 1|5 1



1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y
FER 3.02 3.00 3.00 2.98 2.97 2.96 2.98

4B 3.02 3.00 3.01 2.97 2.97 2.96 2.98

250203/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

A&H 11 3 17 21

CNY IRS 7d Repo Curve
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L / Joyce Zhang

Foim i AHVEE DFEPREmELA R AR (BURRHR “ BRI m” O HE, A H EEEEE MErE . REFR, PR AT B . ZH. FE.
RENGIHHIERE . HIETE LG B R EREH AR I AL IRE, F B AN RN S & T B, BERBUETAE 5 KA . By diakig=k, Anf
VEN A, AR WG E bR 0T AT O &, ACRUEIL e B E . R R M 2R, B R bR BT MR AN R F A H YA S B 51 & Bk ] 58 5 & i e sl gt e 43 & 31
ATA BAAT



