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Shanghsi CFETS NEX International Money Broking

[2026-02-27)

W E AT AFF T A R 2690 1270 7 R [FIEHEAE, #AERIZ 1.40%, SHTRFFE. SHEHEFEIGEIE. F E AT AT 1354 HiEH% ) 2690 12.7T
BT AR . 7d repo fixing: 1.55%, 5. F—%2% H FF% 3bp. 3m shibor fixing: 1.5690%, 5 I—% % H NF# 0.58bp.

Repo i, 5y repo AL ACTE 1.5975% 1T, J5E T4 S TE 1.595%-1.6025% X [A] Fffifr, ZF#%#Rii 59.5/59.25. H4-[015K, Sy repo & A 1E 1.595%-
1.59% X [H]PT, #RUK 59.25/58.75. 1y repo 4= K Bfi K i i 1% M AC 7E 1.4875%-1.50% X [A] BT, Rk 49.5/49. HAMMAPR, 2y repo WAZAE 1.495%-1.49%
P, HhZJ7TH, 1x5y repo ACAE 10.5 & 10bp Ffi, Rk 10/9.5.

Shibor ¥ii, 1y shibor #%4i 55.5/54.75, 5y shibor FAZAE 1.67%Mir, kUK 67/66.25. HhZ T, 1x5y shibor kU 12/11. FEZET71H, 1y basis H#iU%
6.5/5.75, Sybasis i) 8.25/7.75.

HABTTTH, WM, KEAL.
Data Source: Shanghai CFETS-NEX / ICAP HK
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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 1.55 - 3M 1.4 -

6M 152 -1 6M 156 -1 6M 1.4 -

IM 15 -1 IM 155 -1 IM 1.4 -

1y 149 -1 1y 155 -1 1y 1.4 - 1Y 1.48 -1
2Y 149 -1 2Y 155 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.47 1
3y 152 -1 3y 159 -1 3Y 1.4 - 3Y 1.77 - 3Y 15 -1
4y 1.56 -1 4y 163 -1 4y 1.8 - 4y 154 -1
5Y 159 -1 5Y 1.67 -2 5Y 1.8 - 5Y 1.56 -2
7Y 1.64 -1 7Y 1.72 -2 7Y 1.8 -

10y 1.72 -1 10Y 1.83 -2 10Y 1.8 -

7DREPO 155 -3.00 3M Shibor 1.569 -0.58 | O-N Shibor 1.358 -1.00 | 1Y DEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

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

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

3*4y 4 - 4 -

3*5Y 7 - 8 -1

4*5Y 3 - 4 -1

5*7Y 5 -5 -

5*10Y 13 - 16 -



1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y
FER 3.02 3.01 3.01 3.02 3.06 3.06 3.08

4B 3.02 3.01 3.01 3.02 3.06 3.06 3.08

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

A&H 12 -8 21 36

CNY IRS 7d Repo Curve
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Gt AR BRI MALARITEAT (BUREAR “ R#EEERSE M7 O #I7E, Bbth B EPR S mra . REVEaT, BRI ANGEUMEREEIR. 6. T8,
KRBT HPFNES . HPEITE A G B 2k B AT BRI LA AL UE5E, 5 BARE A RARREN SAE MRt T E . SR EATATAE 5 S oG iR s A R, AA]
TE RS HE, AMUR g E PR T MAR TR L, A PRIE 28

I ROE R I S R, I BT TR AN PR AR H PPARATAE 2010 51 A BT B 51 A R4k B 21 4 7k 41
AT 5T



