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Shanghal CFETS NEX international Money Broking

[ 2026-03-16]

o E AT AFF TSI RE 1373 1470 7 R R IR, #EFI 1.40%, SHIKERT. S HE 48512470 7 REIGERIAEI . FEIITAFHISS
Hi§ 4% i 888 1476, H & H#EAALMT . 7d repo fixing: 1.52%, 5 L —% 5 H fRFFA4E. 3m shibor fixing: 1.538 %, 5 L —2 % H % 0.4bp .

Repo ¥, 5y repo AL RACHE 1.6325 %MTIT, J5E 1% ACHE 1.6275%-1.6375% [X [8] [fft T, ZF#E#RUL 63.5/63.25 . H14F-[63K, Sy repo &% BACHE
1.63%-1.6375% X [A]fffix, FiRUNK 63.5/63.25 o 1y repo A=K KK Ui = 3% B AC/E 1.5025%-1.5125%[X [ iz , 4k 51/50.75. HABHAR, 2y repo s
1E 1.525% 3. BHZE 710, 2x5y repo iACFE 11bp, 1x5y repo FASTE 12.5bp , Uk 12.5/12.25 .

Shibor ¥ii , 1y shibor ixU% 56.5/55.75, 5y shibor #tii 71.5/71. WHZEJ7TH, 1x5y shibor fixUi 15.5/14.5. F&ZJ71H, 1y basis k% 5.75/5,
5y basis it 8/7.75 -

HoAh 7, A=, KREHAS.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/3/16 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 1.54 - 3M 1.4 -

6M 153 1 6M 155 - 6M 1.4 -

9IM 151 1 IM 155 - IM 1.4 -

1y 151 1 1y 156 1 1y 1.4 - 1Y 151 1
2Y 153 2 2Y 158 1 2Y 1.4 - 2Y 1.65 - 2Y 1.52 2
3y 1.56 2 3y 162 2 3Y 1.4 - 3Y 1.77 - 3Y 1.55 2
4y 159 1 4y 166 1 4y 1.8 - 4y 1.59 2
5Y 163 1 5Y 171 1 5Y 1.8 - 5Y 1.63 3
7Y 1.69 1 7Y 1.78 1 7Y 1.8 -

10Y 1.78 1 10Y 1.87 1 10Y 1.8 -

7DREPO 152 - 3M Shibor 1.538 -0.40 O-N Shibor 1.32 -0.10 1YDEPO 1.50

SPREAD [ila:0e) SHIBOR W SHIBOR-REPO

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

OM*1Y |0 -1 1 | 6M 2 -1
1*2y 2 1 2 - 9™ 4 -1
1*3Y 5 1 6 1 |1y 5 -
1*4y 8 - 10 -2y 5 -1
1*5Y 12 - 15 - 3y 6 -
2*3Y 3 - 4 1 4y 7 -
2*4Y 6 -1 8 - | 5Y 8 1

2*5Y 10 -1 13 -

3*¥y 3 1 4 -1
3*5y 7 19 -1
4*5Y | 4 -5 -
5*7Y 6 = | -

5*10Y 15 - 16 -



FER 3.02 3.01 3.02 3.02 3.06 3.06 3.08

4B 3.02 3.01 3.02 3.02 3.06 3.06 3.08

Bond 250208/5y 250014/5y 250011/5y 250210/5y
Swap repo repo repo repo

A5H 6 -10 21 32

CNY IRS 7d Repo Curve
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