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o E AT AFFTTIA T 1130 1470 7 RIFIE RIIGEEME, BREFIZ 1.40%, SETIXFFF. S HE 750 1470 7 RIFHE RGBT AT 545 H i
B 380 1270, ¥4 THI BRI, 7d repo fixing: 1.60%, 5 L—7%2% H_EFt 4bp. 3m shibor fixing: 1.58%, 5 L—3 % HFFF.

Repo Jifi, 5y repo F-ALRRACTE 1.62% T, J5RE T ACTE 1.61%-1.62% X [BIFHUT, - HLRIK 61.5/61.25. H4F-[AIK, Sy repo fE % A TE 1.6125%-
1.6025% X [a] fff 3T, UK 61/60.75. 1y repo 4= K BHK Ui 7E % ACHE 1.5075%-1.495% X ] {1/, R4 50/49.75. HABWIFL, 3m repo MATHE 1.56%1iT,
6m repo A AE 1.53%-1.5325%[ffi/T, 9m repo M ACTE 1.505%-1.5125% 1T, 2y repo A TE 1.50%-1.5075% 11T, 3y repo FAETE 1.54%-1.535% T . Hh
75T, 3mxem A FE-3bp, 6mMx9m NACFE-2.5bp, 6mx1y repo MAE(E-3.25bp [T, 9mxly ACFE-0.75bp, 1x5y repo AZTE 10.75bp & 11.25bp, i
K 11/10.75.

Shibor ¥it, 1y shibor AZ1E 1.5675%-1.57%iT, U 56.75/56, 5y shibor UK 69.5/68.5. HiZE 7T, 1x5y shibor R4 13.25/12.5. FEZEJ71H, 1y
basis il 2 £E 06.25bp, 7YKL 6.75/6.25, Sy basis FRUL 8.5/8

HoAh 5, ROrEZ, REAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/2/9 AW

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 153 -1 6M 1.58 - 6M 1.4 -

9IM 15 -1 IM 1.57 - IM 1.4 -

1y 15 -1 1y 156 -1 1y 1.3 - 1Y 149 -1
2Y 15 -1 2Y 1.57 - 2Y 1.3 - 2Y 1.65 - 2Y 149 -1
3y 153 -1 3y 16 -2 3Y 1.4 - 3Y 1.77 - 3Y 152 -1
4y 157 -1 4y 165 -1 4y 1.8 - 4y 1.56 -1
5Y 161 -1 5Y 1.69 -1 5Y 1.8 - 5Y 1.59 -2
7Y 1.69 -1 7Y 1.74 -1 7Y 1.8 -

10y 1.79 -1 10Y 1.85 -1 10Y 1.8 -

7DREPO 1.60 4.00 3M Shibor 1.58 - O-N Shibor 1.27 -0.70 1YDEPO 1.50

SPREAD [Ra:e) SHIBOR W SHIBOR-REPO

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

OM*1Y |0 - -1 -1 6M 5 1
1*2Y 0 -1 1 9M 7 1
1*3y 3 - 4 -1 | 1Y 6 -
1*4y 7 -9 - 2Y 7 1
1*5Y 11 - 113 - 3y 7 -1
2*3Y 3 - 3 -2 4y 8 -
2*4Y 7 - 8 -1 | 5Y 8 -
2*5Y 11 - 12 -1

3*4y 4 -5 1

3*5Y 8 -9 1



4*5Y 4 - |a -

5*7Y 8 - |5 -

5*10Y 18 - 16 -

FEH 3.02 3.01 3.02 3.03 3.04 3.04 3.05

4H 3.02 3.01 3.02 3.03 3.04 3.04 3.05

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

A&H 11 -7 19 32

CNY IRS 7d Repo Curve
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