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Shanghal CFETS NEX International Money Broking

[2026-03-17]

W E AT AT TSI 510 1270 7 RIS [RIERE, #R/ERIZRE 1.40%, SHTXEE. 5 HA 395147t 7 R R EIET . & ERATAF 1545 H
VIO 115 1270, RETEARL)H . 7d repo fixing: 1.51%, 5 E—32 5% H N 1bp. 3m shibor fixing: 1.5358%, 5 F—73Z% H N % 0.22bp.

Repo ¥, 5y repo F#LRACHE 1.6275% M1, J5 B 1% BACHE 1.625%-1.6325%X [A] [, 444Kk 63.25/63. H14-[63K, Sy repo &% BACHE 1.63%-
1.62% X [RIPRHT, #RUK 62.5/62.25. 1y repo 4=k [ifi K Uit iE 3% I AC TE 1.50%-1.51% X [A] Ff ik, $RYK 50.5/50.25. HABHIIR, 2y repo A FE 1.52%-1.525% fff
iT. MIZRJ7TH, 1xSy repo A AETE 12.25bp, #iii 12.25/12.

Shibor ¥, 1y shibor B3Z7E 1.555%-1.5525% 1, KUK 56/55.25, Sy shibor BAZFE 1.705%-1.7025% M3, R 71/70.5. #HZEJ7TH, 1x5y shibor
MEKAE 14.75bp & 15bp X [A]Ff T, iU 15.25/15. FEZJ71HI, 1y basis #kUX 5.5/5, Sybasis I 8.5/8.25.
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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 1.54 - 3IM 1.4 -

6 M 1.52 -1 6M 1.54 -1 6M 1.4 -

9M 15 -1 9M 1.54 -1 9M 1.4 -

1y 15 -1 1y 1.55 -1 1Y 1.3 -10 1Y 1.5 -1
2Y 1.52 -1 2Y 1.57 -1 2Y 1.3 10  2Y 1.65 - 2Y 1.51 -1
3Y 155 -1 3Y 1.61 -1 3Y 1.4 - 3Y 1.77 - 3Y 1.54 -1
4y 1.59 - 4y 1.65 -1 4y 1.8 - 4y 1.58 -1
5Y 1.63 - 5Y 1.71 - 5Y 1.8 - 5Y 1.61 -2
7Y 1.69 - 7Y 1.78 - 7Y 1.8 -

10v 1.78 - 10v 1.87 - 10v 1.8 -

7DREPO 151 -1.00 3M Shibor 1.5358 -0.22 @ O-N Shibor 1.319 -0.10 1YDEPO 1.50

SPREAD [ila:0e) SHIBOR WSHIBOR—REPO

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

OM*1Y |0 -1 - | 6M 2 -
1*2y 2 -2 - | 9M 4 -
1*3Y 5 - |6 - |1y 5 -
1*4y 9 1 10 -2y 5 -
1*5Y 13 1 16 1 3y 6 -
2*3Y 3 - |4 - |4y 6 -1
2*4Y 7 1 8 - 5Y 8 -
2*5Y 11 1 14 1

3*4y 4 1 4 -

3*5Y 8 1 10 1

4*5Y 4 - |6 1

5*7Y 6 - 7 -

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

A&H 5 -11 20 31

CNY IRS 7d Repo Curve
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Im G M am 1% 2 3 4% 3 7Y 10v

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



