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Money Broking

[2026-02-11)

W E AT AT T RE 785 1247T 7 KRR [RIIGHEAE, #A/ERIZ 1.40%, SHIIRFE, 3647 4000 1270 14 RIFW REEE. S HA 750 1470 7 RIHE[H
R, T ERATA TR S B 4035 1270, S SRR E R S . 7d repo fixing: 1.62%, 5 F—22 5% H EJF 2bp. 3m shibor fixing: 1.58%, 5
=% 5 B

Repo i, 5y repo F-#EACHE 1.605% 13T, J& S 1% ACHE 1.5925%-1.605% X (Al fitir, 444Kk 59.75/59.5. T14F-[EI3K, 5y repo &% A HE 1.595%-
1.6075% X [A] Fff3fT, #UL 60.5/60.25. 1y repo 4= K I K i 2 ¥ i S E 1.4925%-1.5075% X [A] {3, U 50.5/50.25. HABMIFR, 1m repo aS1E 1.575%
BT, 3m repo ACTE 1.5525%F 1T, 6m repo BACHE 1.525%-1.535%13/T, 9m repo HAZ1E 1.5025%-1.5125%Fff1/T,2y repo & AZE 1.495%-1.505% ffiIT,
3y repo AT TE 1.52%-1.535% 1. #HZE 7 TH, 6mx9m HAEFE-2.25 Z-2.5bp, 9mxly A 7E-0.75bp, 1x2y repo Ji%3Z 00bp [X A i, 2yx5y repo HAE
7E 10bp, 1x5y repo AZ7E 10bp-10.25bp, Ui 10.25/9.75.

Shibor ¥fi, 1y shibor A TE 1.5625% i, UK 56.5/56, 3y shibor FAZTE 1.595% 11T, Sy shibor #ki 69/68. MIZk /7 TH, 1xSy shibor i
12.5/11.5. #:ZEJ51HI, 1y basis fixU¥ 6.5/5.75, 5y basis Fix 1% 8.5/8-

HABTTH, WEE, KERAS.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/2/11 REH=

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 1.56 - 3M 1.4 -

6M 154 1 6M 157 -1 6M 1.4 -

IM 1.51 - IM 156 -1 9M 1.4 -

1y 1.5 - 1y 1.56 - 1y 1.4 10 1Y 15 -
2Y 1.5 - 2Y 1.56 - 2Y 1.4 10 2Y 1.65 - 2Y 1.49 -
3y 154 1 3y 1.6 - 3Y 1.4 - 3Y 1.77 - 3Y 1.52 -
4y 1.57 - 4y 164 -1 4y 1.8 - 4y 1.56 -
5Y 1.61 - 5Y 1.68 -1 5Y 1.8 - 5Y 16 -
7Y 1.68 -1 7Y 1.73 -1 7Y 1.8 -

10Y 1.76 -3 10Y 1.84 -1 10Y 1.8 -

7DREPO 1.62 2.00 3MShibor 1.58 - O-N Shibor 1.366 0.40 1YDEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

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

OM*1Y | -1 - |0 1 | 6M 3 -2
1*2y 0 - |0 - 9™ 5 -1
1*3Y 4 1 4 - Y 6 -
1*4y 7 - | 8 -1 2y 6 -
1*5Y 11 - 12 -1 3Y 6 -1
2*3Y 4 1 4 - |4y 7 -1
2*4Y 7 - 8 -1 | 5Y 7 -1
2*5Y 11 - 12 -1

3*4Y 3 -1 4 -1

3*5Y 7 -1 8 -1

4*5Y 4 - 4 -

5*7Y 7 -1 5 -

5*10Y 15 -3 16 -



FER 3.02 3.01 3.01 3.02 3.06 3.06 3.08

4B 3.02 3.01 3.01 3.02 3.06 3.06 3.08

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

A&H 8 -12 18 32

CNY IRS 7d Repo Curve
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