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[ AT A H IR 2205 44T 7 RS R ERAE, BRAERIZEFET 1.40%. 4 H 2420 (708 BIW R . 4 i H5E 215 1476, &S, 7d
repo fixing: 1.57%, 5. F—2%% H FF% 3bp. 3m shibor fixing: 1.6290%, 5 I—7% % H¥F.

Repo ¥fif, 5y repo F-IMATHE 1.475%MT, B G S 1% UL LE 1.4725%-1.4775% X [A] fHT, ZF#E30k 47.75/47.5. H2FEIR, Sy repo & 3% U LE
1.4725%-1.4775% X [A] fff 6T, #ii 48/47.75. 1y repo 4= KBl K i 55 ¥ A AE TE 1.53%-1.5375%[X [ iz, $#Us 53.75/53.5. HARHAMR, 2y repo S 7E
1.4775% 13, 4y repo BACHE 1.465%-1.4675% X [A] fiiT. MIZE /7 TH, 1x2y repo ACHE-5.75bp i, 2x5y repo iAZLE Obp P, 1x5y repo FACFE-
5.75bp BT, FRUL-5.75/-6.

Shibor Jifj, 1y shibor U5 58/57.75, Sy shibor i 48.5/48.25. HHZEJrTHI, 1x5y shibor #%-9.5/-9.75. FEZ= JiTH, 1y basis Ui 4.5/4.25, Sy basis i
I 0.75/0.5.

HoAh 5, ROrEZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/6/23 AW

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 16 1 3M 1.5 -

6M 158 1 6M 1.62 - 6M 1.5 -

9IM 156 1 IM 1.6 - IM 1.5 -

1y 1.53 - 1y 1.58 - 1y 1.4 - 1Y 153 1
2Y 1.48 1 2Y 151 1 2Y 1.4 - 2Y 1.65 - 2Y 146 1
3y 1.47 1 3y 1.49 - 3Y 1.5 - 3Y 1.77 - 3Y 145 1
4y 1.47 1 4y 149 1 4y 1.8 - 4y 145 1
5Y 1.48 1 5Y 149 1 5Y 1.8 - 5Y 146 1
7Y 1.5 - 7Y 1.52 - 7Y 1.8 -

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

7DREPO 1.57 -3.00 3M Shibor 1.629 O-N Shibor 1.367 -0.10 | 1Y DEPO 1.50

NI0T00 REPO | SHIBOR W SHIBOR-REPO

3M*6M | -2 - Tenor @ Mid Abp
6M*9M | -2 - -2 -

OM*1Y |-3 -1 -2 - | 6M 4 -1
1*2y 51 -7 1 9™ 4 -1
1*3Y 6 1 -9 - 1Y 5 -
1*4y 6 1 -9 1 2 3 -
1*5Y 51 9 1 3y 2 -1
2*3Y 1 0- -2 1 4y 2 -
2*4Y 1 - -2 - 5y 1 -
2*5Y o - |2 -

3*4y 0o - 0 1

3*5Y 1 - 0 1

4*5Y 1 - /0 -

5*7Y 2 -1 3 -1

5*10Y 7 -1 6 -1



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

4B 3.02 3.02 3.01 2.98 2.97 2.96 2.95

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

AH 11 0 16 22
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X / Joyce Zhang

Foim i AHVEE DFEPREmELA R AR (BURRH “ BRI m” O HE, BAH EEEEE MEE . REFR, PR AT B . ZH. FE.
RENGIHHIERE . HIETE G B R EREH A TR I AL RE, F BN AN RN S & T B, BERBETAE 5 B A . B diaig=k, Anf
VEN A, AR G E bR 08 AT B0 i, ACRUESL e B vE . IR R M 2R, B R BRBT MR AN R F A H YA S B 51 & Bk ] g8 5| & i e sl g e 43 & 31
ATA BAAT



