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o ] Je 4T HEAT 4554 4470 7 R RIEERE, #lERIRFEFT 1.5%. 4 HA 2959 (e[RRI, 4 HI#% 1595 1470, ¥4 B ARy firists, 7d
repo fixing: 2.3%, 5 bF—225% H4%F. 3m shibor fixing: 1.9340%, 5 F—%¢5 H F% 0.8bp.

Repo i, 5y repo F-HLACTE 1.635% M1, ETAMACTE 1.6425%-1.625% X [A] T, F45%4RUK 62.75/62.5. F124F-[A15K, Syrepo E¥% NATHACHE
1.6275%-1.595%[X [H]fft iz, 4RI 60.25/59.75. 1y repo 4= KK iy iE 1% Al A 7E 1.7325%-1.685%[X [H] [T, Ui 69.75/69.25. HABHAIR, 1m repo AisE
1E 2.00%FiT, 6m repo MAZAE 1.8025%-1.8075% 1T, 2y repo MAZTE 1.62%-1.64% X [A][f1ir. HHZEJ7THI, 6mx1ly repo i AC7E-8.75bp BiT, 1x2 repo %
EAE-8bp i, 2x5y repo ACLE-8bp [f1ifr, 1x5y repo FACAE-9.5 %-8.75bp X [A] i, #KkUk-9/-9.25.

Shibor ¥, 1y shibor % 72/70.75, Sy shibor Ui 61/60.5. HIZJ5TH, 1xSy shibor % 4-9.75/-10.75. FEZJ71fi, 1y basis UL 2.25/1.5, 5y basis R
1/0.5.

LPR %i, LPRSY_2y B(AZAE 3.50%F(ix, LPRSY_3y il AZ1E 3.51%Ff i,
HoAmJ7H, R, REIRCL .

Data Source: Shanghai CFETS-NEX / ICAP HK

2025/3/26 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 1.88 -2 3M 1.5 -

6M 179 -3 |6M 1.83 -3 6M 1.5 -

IM 173 -4 |9M 1.76 -3 IM 1.5 -

1y 1.69 -3 1y 1.71 -4 1y 1.4 - 1Y 1.69 -3
2Y 161 -3 2Y 1.63 -3 2Y 1.4 - 2Y 1.65 - 2Y 159 -4
3y 159 -3 |3Y 161 -2 3Y 1.5 - 3Y 1.77 - 3Y 1.57 -3
4y 16 -3 |4Y 161 -2 4y 1.8 - 4y 1.57 -4
5Y 16 -3 |5Y 161 -3 5Y 1.8 - 5Y 1.57 -5
7Y 1.66 - 7Y 1.52 - 7Y 1.8 -

10Y 1.69 - 10y 155 - 10Y 1.8 -

7DREPO 230 - 3M Shibor 1.934 -0.80 | O-N Shibor 1.785 1.00 | 1Y DEPO 1.50

3708 REPO  SHIBOR W SHIBOR-REPO

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

OM*1Y |4 1 |-5 -1 6M 4 -

1*2Y -8 - -8 1 9M 3 1
1*3Y -10 - -10 2 1Y 2 -1
1*4Y 9 - -10 2 2Y 2 -1
1*5Y 9 - -10 1 3Y 2 1
2*3Y -2 - -2 1 & 1 1
2*4Y -1 - -2 1 5Y 1 -

2*5Y -1 - |2 -

3*4y 1 - |0 -

3*5Y 1 - |0 -1

4*5Y 0 -0 -1

5*7Y 6 3 9 3

5*10Y 9 3 6 3



1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y
FER 3.10 3.07 3.05 3.00 2.98 2.97 2.98

4B 3.10 3.07 3.05 3.00 2.98 2.97 2.98

Bond 240014/5y 240011/5y 240208/5y 250205/5y
Swap repo repo repo repo

A&H 1 17 7 21
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