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W AT S HIFJE 1146 1270 7 R FIGEAE, #RAERIZN 1.40%, HILETRF. 4 H 1607 /270 BRI, 4 H S RI%E 461 /2 u AR . H 4T
#i%E¥s . 7d repo fixing: 1.46%, 5 E—2 % H##F. 3m shibor fixing: 1.5480%, 5 _E—325 H FF% 0.1bp.

Repo i, 5y repo F-HLACHE 1.575% M1, Bl G ZE 7 A TE 1.57%-1.5825% X [A] ffifr, ZF##Ri 57.75/57.5. F12F-[H15K, Sy repo E¥% AL HE 1.5675%-
1.58% [X [A] [ i/T, FRUK 57.75/57.5. 1y repo 4= K BEK: 3 B % B HE 1.52%-1.5275% X [A] i, FRUK 52.5/52.25. HARHAFR, 6m repo MACE 1.5425%-
1.545% 1T, 9m repo ACLE 1.5375%F 1T, 2y repo ACHE 1.495%-1.5025% X [F][ff /T, 3y repo MAZTE 1.515%-1.5175% /T, 4y repo MACTE 1.545%-
1.55% i, MZE /7T, 6mxly repo 32 1E-2.25bp i, 6mx9m repo FAZ7E-0.75 £2-0.5bp MIifT, 1x2y repo i AETE-2.5bp Ffift, 4xSyrepo fAETE
2.5bp FftifE, 1x5yrepo HAZFE 05bp Fifr, R 5.25/5.

Shibor ¥fi, 1y shibor #tli 57.25/56.5, 5y shibor fixU% 61.75/61. HIZE /5 TH, 1x5y shibor $iUS% 4.5/3.75 2 Z J71HI, 1y basis UL 5/4, Sy basis I
4.25/3.5,

HoAb 5T, ROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/8/12 B

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 1 3IM 1.5 -

6 M 155 1 6 M 1.58 - 6M 1.5 -

9M 154 1 9M 1.58 - 9M 1.5 -

1Y 1.52 - 1Y 1.57 - 1Y 1.4 - 1Y 1.52 -
2Y 1.5 - 2Y 1.55 - 2Y 1.4 - 2Y 1.65 - 2Y 1.49 -
3Y 152 1 3Y 1.56 - 3Y 1.5 - 3Y 1.77 - 3Y 151 1
4y 1.55 - 4y 1.59 1 4y 1.8 - 4y 1.54 -
5Y 1.57 - 5Y 161 1 5Y 1.8 - 5Y 157 1
7Y 1.61 - 7Y 1.65 - 7Y 1.8 -

10v 1.62 - 10Y 1.69 - 10v 1.8 -

7DREPO 146 - 3M Shibor 1.548 -0.10 @ O-N Shibor 1.315 - 1Y DEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

3M*6M | 2 - Tenor = Mid Abp
6M*9M | -1 - 0 -

OM*1Y |-2 -1 -1 - | 6M 3 -1
1*2y 2 - -2 - 9™ 4 -1
1*3Y o 1 -1 - 1Y 5 -
1*4y 3 - 2 1 2% 5 -
1*5Y 5 - 4 1 3y 4 -1
2*3Y 2 1 1 - 4 4 1
2*4Y 5 - 14 1 |5Y 4 1
2*5Y 7 - 6 1

3*4y 3 -1 3 1

3*5Y 5 -1 5 1

4*5Y 2 - 2 -

5*7Y 4 - 4 -1

5*10Y 5 - 8 -1



1Y LPR 6M 9M 1y 2Y 3Y aY 5Y
FER 3.02 2.98 2.96 2.93 2.95 2.94 2.96

4B 3.02 2.98 2.96 2.93 2.95 2.94 2.96

250208/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

AH 13 0 16 27
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