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CPETS-NEX Money Broking

[ 2026-03-05])

o E AT AFF AT & 230 1270 7 RIS RIEHEAE, BRIERIZ 1.40%, SETKEFET. £ HEA 3205 /2708 R & E 947 AT 1354 H 1%
2975 1470, B & H AR ET WAL . 7d repo fixing: 1.52%, 5 L—% % HFEFF. 3m shibor fixing: 1.5580%, 5 b—%2 5 H FF% 0.25bp.

Repo i, 5y repo - ACHE 1.5625% 11T, J5E 1% ACHE 1.5625%-1.5725%[X [8] fff i, 474k 57.25/56.75. F14F-[E13K, Sy repo &% MACHE
1.5725%-1.5575%[X [A] {1z, #Ui 56.25/56. 1y repo 4= Kbl K i 52 ¥ L AC TE 1.4675%-1.48%[X [BIftifT, Uk 47.25/46.75. HABHAMR, 2y repo HACTE
1.4675%-1.475% 1T . HHZE 5T, 1xSy repo FACTE 9.5bp % 9.25bp, KUk 9.5/9.

Shibor i, 1y shibor iU 54/52.75, 5y shibor k& 64.5/63.25. HHZEJ7THI, 1x5y shibor kUK 11.5/10.5. FEZJ71HI, 1y basis kUL 7/6, Sybasis fi
5 8.5/7.25.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/3/5 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 152 -1 3M 1.4 -

6M 15 -1 |6M 155 - 6M 1.4 -

IM 1.48 - IM 155 - IM 1.4 -

1y 1.47 - 1y 1.54 - 1y 1.4 - 1Y 1.46 -1
2Y 1.46 -1 2Y 1.54 - 2Y 1.4 - 2Y 1.65 - 2Y 1.45 -1
3y 149 -1 |3Y 156 -1 3Y 1.4 - 3Y 1.77 - 3Y 1.47 1
4y 152 -1 |4Y 159 -1 4y 1.8 - 4y 15 -1
5Y 156 -1 |5Y 164 -1 5Y 1.8 - 5Y 153 -1
7Y 1.62 -1 7Y 1.7 -1 7Y 1.8 -

10Y 1.7 -1 10y 1.79 -1 10Y 1.8 -

7DREPO 152 - 3M Shibor 1.558 -0.25 | O-N Shibor 1.267 0.10 | 1Y DEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

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

6M*9M | -2 1 0 -

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

3*4y 3 - 3 -

3*5Y 7 - 8 -

4*5Y 4 -5 -

5*7Y 6 - 6 -

5*10Y 14 - 15 -



FER 3.02 3.01 3.02 3.02 3.06 3.06 3.08

4B 3.02 3.01 3.02 3.02 3.06 3.06 3.08

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

A&H 11 -8 22 35

CNY IRS 7d Repo Curve
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