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Shanghasi CFETS NEX International Money Broking

[2026-04-16])

o [H AT A TP 51270 7 RIS EIGERE, BRAVERI R ET 1.40%, 4 HA 5 200 EIEEIR . 4 HIEE S5, & 48R,
7d repo fixing: 1.42%, 5 b —3 5 HRFFAZE . 3m shibor fixing: 1.4550%, 5 F—32 5 H FF% 0.65bp.

Repo ¥, 5y repo - ACHE 1.5925% 11T, J& 1% ACHE 1.5975%-1.585% X [A] i, -4 59/58.75. H14-[H5K, Sy repo & AL
1E 1.5875%-1.5925% X [A] 1T, #iit 59.5/59. 1y repo 4= KK Ui iE 17 S 1E 1.47%-1.48% X [F]fHir, RS 47.75/47.5. HABMIPR, 2y repo HAZFE
1.4975% i . #HZEJTTH, 1x2y repo ACLE 1.75bp, 1x5y repo FAZAE 11.5bp, KUK 11.75/11.5.

Shibor ¥, 1y shibor #U% 50.25/49.5, 5y shibor ki 63.25/62.25. £ /7 1H, 1x5y shibor $ikU% 13.75/12.5., FEZEJ71H, 1y basis iUk 2.5/2,
5y basis i 4/3.25.

HARTTH, W=, KEHAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/4/16 FHAPY

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 1.47 - 3M 1.4 -

6M 1.47 - 6M 1.49 - 6M 1.4 -

IM 1.47 - IM 1.49 - IM 1.4 -

1y 1.48 - 1y 1.5 - 1y 1.4 - 1Y 1.47 -
2Y 149 -1 2Y 152 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.48 -
3y 1.52 - 3y 155 - 3Y 1.4 - 3Y 1.77 - 3Y 15 -1
4y 1.55 - 4y 1.59 - 4y 1.8 - 4y 1.54 -
5Y 1.59 - 5Y 1.63 - 5Y 1.8 - 5Y 1.57 -
7Y 1.65 - 7Y 1.7 - 7Y 1.8 -

10Y 1.74 - 10y 1.79 - 10Y 1.8 -

7DREPO 142 - 3M Shibor 1.455 -0.65 | O-N Shibor 1.221 - 1Y DEPO 1.50

SPREAD [ila:06) SHIBOR W SHIBOR-REPO

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

oM*1Y |1 -1 - 6M 2 -
1*2y 1 102 -1 9Mm 2 -
1*3Y 4 - 5 - Y 2 -
1*4y 7 -9 -2y 3 -
1*5Y 11 - 13 - 3y 3 -
2*3Y 3 1 3 1 4y 4 -
2*4Y 6 1|7 1 5Y 4 -
2*5Y 10 1 1 1

3*4y 3 - 4 -

3*5Y 7 - 8 -

4*5Y 4 - 4 -

5*7Y 6 - 7 -

5*10Y 15 - 16 -



1Y LPR 6M 9M 1Y 2Y 3Y a4y 5Y
FER 3.02 3.02 3.03 3.04 3.06 3.06 3.08

4B 3.02 3.02 3.03 3.04 3.06 3.06 3.08

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

A&H 2 -13 20 26
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