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Shanghasi CFETS NEX international Money Broking

[2026-07-10])

W E AT A TFTIZIT R 200 1270 7 RIAW RIEEE, BAEFRIR 1.40%, 4 HE 630 12 cifFIMWEIRE . 4 H B 4% R 430 1470, B 41 SR 5 47
¥yo 7drepo fixing: 1.42%, B FE—=x 5 H T 1bp. 3m shibor fixing: 1.4279%, 5 F—x 5 H T[4 0.11bp.

Repo i, 5y repo AL ACTE 1.5025% 11T, J5 BT A TE 1.5025%-1.5075% X [A] ffifr, 2F-4% kU 50.75/50.5. H4-[015K, Sy repo & A 1E 1.5025%-
1.505% X [A]fftiE, $RIK 50.5/50. 1y repo 4 KWK 5 1% BC AE 1.425%-1.43% [X [A]HiT, UK 43/42.75. HAMBALR, 2y repo BUAZTE 1.425% i . 4k
JiTH, 1x2y repo FACHE 00bp [, 2x5y repo FACHE 08bp i, 1x5y repo UK 8/7.5.

Shibor ¥, 1y shibor BASLE 1.4725% i, KUK 48/47.5, 9m shibor FACHE 1.4725%-1.475% 13T, Sy shibor R4 56.5/55.25. H1ZEJ71Hi, 1x5y shibor &
5 9/7.5. FEZT5IH, 1y basis BALE 4.75bp i, #kW 5/4.5, Sy basis I 6/5.

LPR Jfj, LPR1Y_1ly FACTE 3.0225%P3T

HAt 5 1h, WA, R AL

Data Source: Shanghai CFETS-NEX / ICAP HK
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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 1.44 - 3M 1.4 -

6 M 1.44 - 6M 1.46 - 6M 1.4 -

9M 1.43 - 9M 1.47 - 9M 1.4 -

1Y 1.43 - 1Y 1.48 1 1Y 1.4 - 1Y 1.42 -
2Y 1.43 - 2Y 1.48 - 2Y 1.4 - 2Y 1.65 - 2Y 1.41 -
3Y 1.45 - 3Y 1.5 - 3Y 1.4 - 3Y 1.77 - 3Y 1.43 -
4y 148 1 4y 1.53 1 4y 1.8 - 4y 1.45 -
5Y 151 1 5Y 1.56 1 5Y 1.8 - 5Y 148 1
7Y 156 1 7Y 1.63 1 7Y 1.8 -

10v 163 1 10Y 1.71 1 10y 1.8 -

7DREPO 1.42 -1.00 3M Shibor 1.4279 -0.11 O-N Shibor 1.3601 0.01 | 1Y DEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

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

OM*1Y |0 -1 1 | 6M 2 -
1*2y 0 -0 -1 9Mm 4 -
1*3Y 2 -2 -1 1y 5 1
1*4y 5 1 5 - 2Y 5 -
1*5Y 8 1 8 - 3y 5 -
2*3Y 2 -2 - Ay 5 -
2*4Y 5 1 5 1 5Y 5 -
2*5Y 8 1 8 1

3*4Y 3 1 3 1

3*5Y 6 1 6 1

4*5Y 3 - 13 -

5*7Y 5 -7 -

5*10Y 12 - 15 -



1Y LPR 6M 9M 1y 2Y 3Y aY 5Y
FER 3.02 3.02 3.03 3.04 3.05 3.06 3.07

4B 3.02 3.02 3.02 3.03 3.05 3.06 3.07

Bond 250208/5y 250014/5y 250016/5y 250215/5y
Swap repo repo repo repo

A&H 1 -17 21 26

CNY IRS 7d Repo Curve
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