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o E S AT AT TSI RE 2395 447T 7 RIAWE a1, #RAERIZ 1.40%, 4 HIGH R, 5 H 55 EF 800 2395 1470, 55 4 8RB A1 .
7d repo fixing: 1.44%, 3% L —2x2 % H P& 2bp. 3m shibor fixing: 1.43%, 5 L —% % HIRFFAZE,

Repo Ui, 5y repo F-HLAACTE 1.5% T, J& 2 ACTE 1.5%-1.5075% X [AIBfIT, -84k 50.75/50.5. HH4-[FIK, Sy repo fE % A TE 1.505%}
T, K% 50.75/50.5. 1y repo 4= K BH K i 2 ¥ ST 1.42%-1.425% X [H] B, #lf 42.5/42.25. HABHAIR 3m repo AC7E 1.4375% X [AIF{ T, 6m repo
ACHE 1.435% . 27T, 3mx6m repo AE1E-0.25bp Fiti, 6mxly repo B AE1E-1.5 %-1.25bp i 1x5y repo i AZ1E 08.25bp BT, FRIUKL
8.25/8.

Shibor ¥fi, 1y shibor $ixU% 46.75/45.75, Sy shibor #RUX 55.75/55.25. £k 71, 1xSy shibor UK 9.5/8.5. £ ZEJ51HI, 1y basis i 4.5/3.5, 5y
basis 4 5/4.75.

HoAh 5, RS2, REMAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/8/26 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 1.44 - 3M 1.4 -

6M 1.44 - 6M 1.46 - 6M 1.4 -

IM 1.43 - IM 1.46 - IM 1.4 -

1y 143 1 1y 1.47 1 1y 1.4 - 1Y 142 1
2Y 143 1 2Y 147 1 2Y 1.4 - 2Y 1.65 - 2Y 141 1
3y 1.45 1 3y 149 1 3Y 1.4 - 3Y 1.77 - 3Y 143 1
4y 148 1 4y 152 1 4y 1.8 - 4y 1.45 -
5Y 151 1 5Y 156 1 5Y 1.8 - 5Y 148 1
7Y 156 1 7Y 162 1 7Y 1.8 -

10y 1.62 1 10Y 1.69 1 10Y 1.8 -

7DREPO 1.44 -2.00 3M Shibor 1.43 O-N Shibor 1.412 -2.30 1YDEPO 1.50

SPREAD [13:06) SHIBOR WSHIBOR—REPO

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

OM*1Y |0 11 1 6M 2 -
1*2y 0 -0 - | 9M 3 -
1*3Y 2 -2 - |1y 4 -
1*4y 5 - |5 -2y 4 -
1*5Y 8 - 19 - 3y 4 -
2*3Y 2 -2 - |4y 4 -
2*4Y 5 -5 - 5Y 5 -
2*5Y 8 -9 -

3*4qy 3 -3 -

3*5Y 6 -7 -

4*5Y 3 -4 -

5*7Y 5 - 6 o

5*10Y 11 - 13 -
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CNY IRS 7d Repo Curve

1% 2y KA 4% 3 Y 10




