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[ 2026-05-19]

o E AT AFF TR 54470 7 RIS RIIGEAE, BRERIR 1.40%, FF LH. S H 52 IAER . HERMTAFTISHS HER S REm
AR HT WAL - 7d repo fixing: 1.36%, 5. F—3 5 HFFF. 3m shibor fixing: 1.4040%, 5_I—%2 5 H K% 0.1bp.

Repo i, 5y repo F-HLACHE 1.575% M1, 5% A 1.5725%-1.5775% X [B)fffifr, “F#E4RUL 57.25/57. H4-[A15K, Sy repo & A 1E 1.5675%-
1.5725% X [ B3, BRI 57/56.75. 1y repo 4= KBl K i fE 3% S 1E 1.4475%-1.455% X [ FHIL, R 45/44.75. AR, 3y repo lAZTE 1.50%F -
HiZE 751,  1xSy repo U 12.25/11.75.

Shibor ¥, 1y shibor #U 46/45.25, 5y shibor fRUX 61.25/60.25. HHZEJ71Hi, 1x5y shibor FRUX 16/15. FEZ J51H, 1y basis )UK 1/0.25, Sybasis FAZ7E
R 4.25/3.5.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/5/19 b2y 1

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 143 -1 3IM 1.4 -

6 M 144 -1 6 M 144 -1 6M 1.4 -

9M 1.44 -1 9M 145 -1 9M 1.4 -

1Y 1.45 -1 1Y 146 -1 1Y 1.4 - 1Y 1.45 -1
2Y 147 -1 2Y 149 -1 2Y 1.4 - 2Y 1.65 - 2Y 146 -1
3Y 15 -1 3Y 1.53 -1 3Y 1.4 - 3Y 1.77 - 3Y 1.49 -1
4y 153 -1 4y 1.57 -1 4y 1.8 - 4y 153 -1
5Y 1.57 -1 5Y 161 -1 5Y 1.8 - 5Y 1.55 -2
7Y 164 -1 7Y 1.69 -1 7Y 1.8 -

10v 1.72 -1 10v 1.77 -1 10v 1.8 -

7DREPO 1.36 - 3M Shibor 1.404 -0.10 @ O-N Shibor 1.265 -0.10 A 1YDEPO 1.50

SPREAD [ila:0e) SHIBOR WSHIBOR—REPO

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

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

3*4y 3 -4 -

3*5Y 7 - 8 -

4*5Y 4 -4 -

5*7Y 7 - 8 -

5*10Y 15 -1 16 -



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

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

A&H -2 -19 17 24

CNY IRS 7d Repo Curve
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Gt AHEH BRI MALARIEAT (BN “ E#EEERSE M7 O HI7E, Bt EgEP S mra .. REVEar, BRI AAGEMERIEEIR. 6. T8,
KRAEBGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL U8, (5 BARE A RARREN SAE MRl T E . SR BT AS 5 S oG iR fr s A R, AA]
TE iR, AR L E PR bt TAR A B0, AORIEFC S I R s PSR K, i BBt R AN PR I AS H PR ARTE JE M0 51 A B0RT RE 51 A A 451 K BRIE A 3 7K 4H
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