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o E AT A H TR 1260 1270 7 REEIEERME, HAERIZN 1.40%, SUtHiHer. £-H 7893 juliBIWRI, 1§15 6633 1470, W& MHBHE L. 7d
repo fixing: 1.50%, 5 F—%2% H FF% 10bp. 3m shibor fixing: 1.5630%, 5 F—%2 5 H % 0.3bp.

Repo i, 5y repo F-#RACHE 1.58% T, B )5 i % CAE 1.58%-1.5675% X [Alfitir, ZF-#4RIK 57/56.75. H14-[H5K, Sy repo &% A LE 1.5625%-
1.5725% X [ fft 3, UK 57/56.75. 1y repo 4= R BHK I E % ACHE 1.535%-1.52% X [A)fit 3T, WU 53/52.5. HARMAR, 1m repo BASHE 1.52%f1iE, 3m
repo JAZAE 1.545%-1.525% 13, 6m repo i ZFE 1.555%-1.55%11T, 9m repo A 1E 1.545%-1.5425% /T, 2y repo A2 FE 1.50%-1.5025% X i fff LT .
MIZEJ7TH, 1mx3m S AE 0lbp P, 3mx6m BAZTE 02.5bp-02.25bp X AT, 9mxly repo HAZE-1.75bp-2bp Ffii, 6x9m repo 32 1E-0.75bp F|-1bp
X TEIBfIE, 2x5y repo A AZAE 06.75bp P, 1x2y repo AlAZ{E-2.5bp P, 1x5y repo BAZTE 4.25bp Bifilr, kUi 4.5/4.

Shibor i, 1y shibor 1% 59/57.5, 5y shibor Ui 60.5/59.5. HiZkJ71Hi, 1x5y shibor )UK 03/0.5. #£Z J51H, 1y basis %UX 6.5/5, 5y basis R IX
3.5/2.5,

LPR ¥fij, LPR_S5Y ilACAE 3.48%-3.4825% 11T

HoAb 5, ROrEE, REAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/8/1 AN

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 153 -2 3M 1.5 -

6M 155 -1 6M 1.6 - 6M 1.5 -

IM 154 -1 IM 159 -1 IM 1.5 -

1y 1.53 - 1y 158 -1 1y 1.4 - 1Y 1.53 -
2Y 15 -1 2Y 156 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.5 -
3y 151 -1 3y 1.56 - 3Y 1.5 - 3Y 1.77 - 3Y 1.52 -
4y 154 -1 4y 1.58 - 4y 1.8 - 4y 1.54 -
5Y 1.57 - 5Y 1.6 - 5Y 1.8 - 5Y 1.56 -1
7Y 1.62 - 7Y 1.63 - 7Y 1.8 -

10y 1.65 - 10Y 1.65 - 10Y 1.8 -

7DREPO 1.50 -10.00 | 3M Shibor 1.563 -0.30 @ O-N Shibor 1.315 -7.70 1YDEPO 1.50

NIT 00 REPO | SHIBOR W SHIBOR-REPO

3M*6M 2 1 Tenor @ Mid Abp
6M*9M | -1 - -1 -1

OM*1Y |-1 1 -1 - | 6M 5 1
1*2y -3 -1 -2 - 9™ 5 -
1*3Y 2 -1 -2 1 1 5 -1

1*4Y 1 -1 0 1 2 6 -

1*5Y 4 - 2 1 3 5 1
2*3Y 1 - 0 1 4y 4 1
2*4y 4 - 2 1 5 3 -

2*5Y 7 1 4 1

3*4y 3 -2 -

3*5Y 6 1 4 -

4*5Y 31 2 -

5*7Y 5 - 3 -

5*10Y 8 - 5 -



FER 3.02 2.98 2.96 2.93 2.95 2.94 2.97

4B 3.02 2.98 2.96 2.93 2.95 2.94 2.97

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

A&H 9 -1 13 22
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