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R E AT AT 74 BT RE 248 270 7 RIAIERIGEEAE, #AERIRFEF 1.50%. 5 HA 141 2o BIEEI, 29 HSEHEBIR 107 12, 5% 4 1 AR
. 7drepofixing: 2.10%, 5. F—%2% H EFt 32bp. 3m shibor fixing: 1.6480%, 5 _—%2% H 7+ 0.5bp.

Repo i, 5y repo LA TE 1.495% i, JaEd EATE] 1.52%FUr, XIAlERACAE 1.52%-1.50%[X 8] Fftilr, 2F##ki1k 50.5/50.25. H4-[E15K, Sy repo
Ak SRR A AE 1.495%-1.525% X [H] 1T, IR 52.5/52. 1y repo 4= K BE K b 5% % A E 1.565%-1.6125% X [A] fffix, #ki 61.25/61. HABHIEE, 6m
repo IAZTE 1.71% 547, 9m repo AZTE 1.645% 5547, 2y repo RAZHE 1.49%-1.52%X A [T . AHZE 7T, 6mxly repo J&AZ7E-10.5bp FiiiT, 1x2y repo
FRAZAE-7.75bp MIT, 15y repo FAZFE-8.75bp £-7bp XA, fi{-8.75/-9.25.

Shibor ¥, 1y shibor 1% 58.25/56.5, 5y shibor iU 50.5/49. HHZE 77T, 1x5y shibor #U%-6.25/-9.25. F:Z )51, 1y basis #%UL-3/-5, Sy basis #iUi-2/-
3.

HAbT T, MBI, REKRA.

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/1/13 A

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 1.81 11 3M 1.5 -

6M 1.72 9 6M 166 8 6 M 1.5 -

9M 166 9 IM 1.6 10 9M 1.5 -

1Y 161 8 1Y 157 8 1Y 1.4 - 1Y 16 8
2Y 153 7 2Y 1.5 7 2Y 1.4 - 2Y 1.65 - 2y 151 7
3Y 151 6 3Y 148 6 3Y 1.5 - 3Y 1.77 - 3y 148 6
4y 151 6 4y 148 5 4y 1.8 - 4y 148 5
5Y 152 5 5Y 1.5 4 5Y 1.8 - 5Y 149 5
7Y 153 2 7Y 144 - 7Y 1.8 -

10v 1.59 2 10v 155 - 10v 1.8 -

7DREPO 2.10 32.00 | 3M Shibor 1.648 0.50 | O-N Shibor 1.823 18.00 1YDEPO 1.50

NLITHN REPO  SHIBOR W SHIBOR-REPO

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

OM*1Y |5 -1|/-3 -2 | 6M -6 -1
1*2y -8 -1/ -7 -1 9M -6 1
1*¥3Y -10 -2|-9 -2 | 1Y -4 -
1*4y -10 -2 -9 -3 2 -3 -
1*5Y 9 -3 -7 -4 3Y -3 -
2%3Y 2 -1 2 1 4 -3 -1
2*4Y 2 -1 -2 -2 5Y -2 -1
2*5Y -1 -2/0 -3

3*4y o -1/0 -1

3*5Y 1 102 -2

4*5Y 1 12 -1

5*7Y 1 -3 6 -4

5*10Y 7 35 -4

HEH 3.10 3.08 3 3.08 2.95 2.94 2.94

4H 3.03 3.02 2.92 2.90 2.88 2.93 291



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

A5H -7 12 1 21
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