iy £ B
HR17[E

[ 2026-05-07]

o E AT AFF AT 270 1270 7 RIS RIEEAE, BRIERIZ 1.40%, 4 HH 1262 /o FIIGEIHE. A H 8453 B1%E 992 12, ¥4 %Eiky
fit. 7d repo fixing: 1.40%, 5 b—2 5 H %1k . 3m shibor fixing: 1.4170%, 5 L —2%2 5 H FF#% 0.3bp.

Repo i, 5y repo - BACHE 1.59% T, J5 78 ¥ A LEIX 6] 1.585%-1.5925% 11, F-#% KUk 59/58.75. F14F-[H3K, Sy repo & % ACLE X [
1.5875%-1.5925% 1, U 59/58.5. 1y repo 4= Kt K ifii i ¥ B ACTE 1.4675%-1.475% (X [ F1iL, %Ik 47.5/47. HAWWIR, 2y repo MAZHE 1.49%-
1.4925% 1T . BHZE J7 1, 1x2y repo UL 2/1.5, 2x5y repo KU 10/9.5, 1x5y repo KUK 12/11.5,

Shibor i, 1y shibor 1% 50/49, S5y shibor U 63.5/62.25. Mk 51, 1x5y shibor UK 14/13. FEZJ51H, 1y basis kUK 2.5/1.75, 5y basis 1}
1 4.5/3.5,

Hoh 7, A, KREKAS .

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/5/7 Ay

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 1.45 -1 3IM 1.4 -

6 M 1.46 - 6 M 1.48 - 6M 1.4 -

9M 146 -1 9M 149 - 9M 1.4 -

1Y 1.47 -1 1Y 1.5 - 1Y 1.4 - 1Y 1.47 -
2Y 1.49 - 2Y 1.52 - 2Y 1.4 - 2Y 1.65 - 2Y 1.48 -
3Y 1.52 - 3Y 155 - 3Y 1.4 - 3Y 1.77 - 3Y 1.51 -
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 -

10v 1.73 - 10Y 1.78 - 10y 1.8 -

7DREPO 140 - 3M Shibor 1.417 -0.30 O-N Shibor 1.275 0.40 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

3M*6M 1 1 Tenor | Mid Abp
6M*9M | 0 11 -

oM*1Y |1 -1 -| 6M 2 -
1*2y 2 1 2 - | 9M 3 1
1*3Y 5 1 5 -1y 3 1
1*4y 8 1 9 -2y 3 -
1*5Y 12 1 13 -3y 3 -
2*3Y 3 - 3 - |4y 4 -
2*4Y 6 - 7 - | 5Y 4 -
2*5Y 10 - 11 -

3*4Y 3 - 4 -

3*5Y 7 - |8 -

4*5Y 4 - 4 -

5*7Y 6 - 7 -

5*10Y 14 - 15 -



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 1 -14 18 26

CNY IRS 7d Repo Curve
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Gt AHEH BRI MALARITEAT (BN “ E#EEERSE M7 O HI7E, Bt EEPR S mra .. REVEaT, BRI AAGEUMEREEIR. 6. T8,
KRAESGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL U8, (5 BARE AR RN SAE MRt T H . SR EARATAE 5 S oG iR fr s A R, AA]
VNS, AR LI bR e AR A ol s, ANORAIEIL e e . IR v e A5 20K, B [ PR B% 7R AN BRI F A H PPARATAE BT 51 A BT B8 51 A i 4 2k B A el 4 7k 4H
AT 5T



