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Money Broking

[ 2026-04-30]

W E AT AT R 1262 1270 7 R RIEEAE, HAERIZ 1.40%. 5 H 5420l [FIgEIH . FERATAFF 1545 HifHR 1257 (e AR . 55
SR . 7d repo fixing: 1.4%, 5 E— 5 HARFFAZ. 3m shibor fixing: 1.416%, 5 —7%2 % H T[4 0.35bp.

Repo Ui, 5y repo - ACHE 1.5675% 11T, J5E % ACHE 1.5675%-1.5775% X [8] fft i, 2F#E4RUk 57.25/57.5. H4-[E5K, Sy repo & KA
1 1.5675%-1.575% X [A] Bt T, $RUK 57.5/57. 1y repo 4= K BE K i % IS AE 1.4525%-1.4575% X [ [ftifr, #RUk 45.5/45.25. HAWHALR, 2y repo A TE
1.4725% 1T . BHZE J71H, 1x2y repo HAZLE 1.5bp, 2x5y repo i AZAE 10bp, 1x5y repo UK 12/11.5.

Shibor Jitj, 1y shibor fixl% 48.5/47.5, 5y shibor it 61.5/60.75. M2k /51, 1x5Sy shibor i 13.5/12.5. FEZJ71H, 1y basis I 3.25/2.25,
5y basis $U% 4.25/3.75.

HARTTH, W=, KEHAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/4/30 FHAPY

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 -

6M 1.44 - 6M 146 -1 6M 1.4 -

IM 145 1 IM 1.47 - IM 1.4 -

1y 1.45 - 1y 1.48 - 1y 1.4 - 1Y 1.45 -
2Y 147 1 2Y 1.5 - 2Y 1.4 - 2Y 1.65 - 2Y 146 1
3y 15 1 3y 153 - 3Y 1.4 - 3Y 1.77 - 3Y 149 1
4y 153 1 4y 157 1 4y 1.8 - 4y 152 1
5Y 157 1 5Y 161 1 5Y 1.8 - 5Y 155 1
7Y 163 1 7Y 168 1 7Y 1.8 -

10Y 1.71 1 10y 1.76 1 10Y 1.8 -

7DREPO 140 - 3M Shibor 1.416 -0.35 | O-N Shibor 1.327 8.40 | 1Y DEPO 1.50

SPREAD [ila:06) SHIBOR WSHIBOR—REPO

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

OM*1Y |0 11 - | 6M 2 -1
1*2y 2 1 2 - | 9M 2 -1
1*3Y 5 1 5 - |1y 3 -
1*4y 8 1 9 1 2y 3 -1
1*5Y 12 1 13 1 3y 3 -1
2*3Y 3 - 3 - |4y 4 -
2*4Y 6 - 7 1 5Y 4 -
2*5Y 10 - 1 1

3*4y 3 - |4 1

3*5Y 7 - 8 1

4*5Y 4 - 4 -

5*7Y 6 - 7 -

5*10Y 14 - 15 -

1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y



FEH 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&H 3 -13 19 27

CNY IRS 7d Repo Curve
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viEY]: AHVFH BRI MALARITEAT (BUNRAR “ L#EPR L7 O i, bl h BigEbRb M. REVEn], RPN AT DAEFRTEEIR . ZHl. I8,
KRBT HPFNES . HPEITE A G B 2k B AT BRI LA AL UE5E, 5 BARE A RARREN SAE MRt T E . SR EATATAE 5 S oG iR s A R, AA]
TE RS, AR LM E PR bt TAR A B, ACRIEFC S I R s MRS 2K, g B b MR AN BRI AS H P AR5 J2 M0 51 A BORT RE 51 A 451 K BIE AR 43 7K 41
T



