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] e 474 H 34T 1258 1270 7 R [RIEERAE, FhsFlZN 1.50%, SaiFr. 2 HA 2755 {Z4ci FIAEI . o E IRt AFF 54 Hig % 1497
{¢.T6, F4 AL . 7d repo fixing: 1.80%, 5 L—7%2% H NF& 10bp. 3m shibor fixing: 1.73%, 5 t—%2 5 H LFt 0.4bp.

Repo i, 5y repo F-HLASHE 1.54% T, J5E T A TE 1.5375%-1.545% X [F] ffifr, ZF-#% kU 54.75/54.25. F 4015k, Sy repo iE ¥ AL HE 1.53%-
1.5525%[X [A] {3, UL 55/54.5. 1y repo 4= KKK 2 ¥ AT E 1.64%-1.6675% X [A][fHilr, 74K 66.75/66.5. HARWIIR, 3m repo HAZTE 1.86%[X [a]ff
IT, 6mrepo BACAE 1.78% X [A]fIT, 9m repo FACHE 1.695%-1.71%X [A]FffilT, 2y repo WAZTE 1.5675%[X [ fffir. HhZ 71, 6mx9m repo & AE1E-7bp
BT, 1x2y repo IXAZFE-9.5 Z-8.5bp [X [A /T, 1x5y repo FACAE-11.5 Z-10bp X [AIFIT, FRIK-11.75/-12.

Shibor ¥, 1y shibor K& 60/58.25, 5y shibo R 49.5/47.5. HiZk 7T, 1x5y shibor #U-10.5/-13. FEZJ51H, 1y basis #XUK-5.5/-6.75, Sy basis FRIK
-5/-7,

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/2/13 FHAPY

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 1.86 - 3IM 1.5 -

6 M 1.79 1 6 M 1.7 2 6M 1.5 -

9M 1.72 1 9M 164 2 9M 1.5 -

1Y 167 1 1Y 16 2 1Y 1.4 - 1Y 166 1
2Y 1.57 - 2Y 15 2 2Y 1.4 - 2Y 1.65 - 2Y 157 1
3Y 1.54 - 3Y 1.48 - 3Y 1.5 - 3Y 1.77 - 3Y 155 1
4y 1.54 - 4y 1.48 - 4y 1.8 - 4y 1.54 -
5Y 1.54 -1 5Y 149 1 5Y 1.8 - 5Y 1.54 -
7Y 1.54 - 7Y 1.46 - 7Y 1.8 -

10Y 1.58 - 10v 1.51 - 10y 1.8 -

7DREPO 1.80 -10.00 | 3M Shibor 1.73 0.40  O-N Shibor 1.827 -0.50 | 1Y DEPO 1.50

NJ0708 REPO  SHIBOR W SHIBOR-REPO

3M*6M | -7 1 Tenor @ Mid Abp
6M*9M | -7 - -6 -

OM*1Y |5 - -4 - | 6M -9 1
1*2y -10 -1/-10 - 9M -8 1
1*3Y -13 -1|-12 -2 1Y -7 1
1*4y -13 -1 |-12 -2 2Y -7 2
1*5Y -13 -2 |-11 -1 3Y -6 -
2*3Y -3 - |2 2 4 -6 -
2*4y -3 - |2 -2 5Y -5 2
2*5Y -3 11 1

3*4y o -0 -

3*5Y 0 1)1 1

4*5Y 0 -1 1 1

5*7Y 0 1 3 -1

5*10Y 4 1 2 -1



1Y LPR 6M 9M 1y 2Y 3Y aY 5Y
FER 3.07 3.00 2.96 2.88 2.88 2.89 2.90

4B 3.07 3.00 2.96 2.88 2.88 2.89 2.90

240014/5y 240011/5y 240208/5y 240205/5y
repo repo repo repo
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