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W E AT AT 1185 1470 7 RIAW RIEERE, #AERIR 1.40%, S5a1XEFF. 2 HA 3540 /2 cif RIGRIMH . HE ST AT 54 Hif B JE
2355 1470, R4 AR, 7d repo fixing: 1.57%, 5 _E—22 % H EJF 1bp. 3m shibor fixing: 1.5805%, 5 _L—7%2 %5 H T F% 0.41bp.

Repo i, 5y repo F-HLACTE 1.6425% 11T, J5E 1% ACHE 1.645%-1.6375% X (A1, 4-#L4RIK 63.75/63.5. 405K, Sy repo fE% A #E 1.635%-
1.6275%[X [a] [ff T, #R4 63.25/63. 1y repo 4> KBl K i ¥ A HE 1.52%-1.51% X [A] i, R 51.5/51. HAMBAR, 1m repo BASHE 1.61%iT, 3m
repo R3S AE 1.58%-1.5825% X [A]Fi/T, 6m repo MAZHE 1.5475%1iE, 9m repo AZFE 1.52%-1.5225% [X [F] [t i, 2y repo ACTE 1.515%-1.5175% X [a] fff
T, Ay repo IAZAE 1.595% 1. MIZ 71, 3x6m repo MAZ1E-3.25bp [T, 6x9m repo A2 1E-2.75bp ML, 9x1ly repo FAE7E-0.5 %2-0.75bp, 6xly
repo R3S FE-3.5bp [T, 1x2y repo HAELE 0.5 & 0.25bp XA i, 9mxSy repo HAELE 11.75bp i, 3x6x9m repo A 7E-0.5bp P, 1x5y repo B3
£ 12.25bp FfiE, Uk 12/11.75.

Shibor 3it, 1y shibor Ui 58.5/58, 3y shibor AZAE 1.6275%1iL, Sy shibor AT LE 1.72%-1.7225% X [AI B, UL 72/71.5. BHZ 510,
Uk 14/13.25. FZE )51, 1y basis #kUL 7.75/7.25, 3y basis ACHE 7.75bp, 5y basis FACAE 9.25bp, UK 9.25/8.5.

1x5y shibor

HoAh 5, ROrEZ, REAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/2/5 A3y
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 158 - 3M 1.4 -
6 M 155 - 6M 1.59 -1 6 M 1.4 -
I9IM 152 - I9IM 1.58 -1 IM 1.4 -
1Y 151 -1 1Y 1.58 - 1Y 1.3 - 1Y 151 -
2Y 151 -1 2Y 1.59 -1 2Y 13 - 2Y 1.65 2Y 151 -
3Y 155 -1 3Y 1.63 -1 3Y 1.4 - 3Y 1.77 3Y 154 -1
4yY 159 -1 4y 1.68 -1 4y 1.8 4y 159 -1
5Y 163 -1 5Y 1.72 -2 5Y 1.8 5Y 162 -1
7Y 1.7 -1 7Y 1.76 -1 7Y 1.8
10Y 1.8 -1 10y 1.87 -1 10Y 1.8
7DREPO 1.56 - 3M Shibor 1.5805 -0.41 O-N Shibor 1.319 0.10 1YDEPO 1.50
REPO SHIBOR W SHIBOR-REPO
3M*6M | -3 - Tenor | Mid Abp
6M*9M | -3 - -1 -
IM*1Y | -1 -1 0 1 6M 4 -1
1*2Y 0 - 1 -1 9M 6 -1
1*3y 4 -5 -1 | 1Y 7 1
1*4y 8 - 10 -1 2y 8 -
1*5Y 12 - 14 -2 3Y 8 -
2*3Y 4 - 4 - |4y 9 -
2*4Y 8 -9 - | 5y 9 1
2*5Y 12 - 13 -1
3*4Y 4 - |5 -
3*5Y 8 -9 -1
4*5Y 4 - 4 -1



5*7Y 7 - 14 1

5*10Y 17 - 15 1

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

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

A&H 8 -11 18 2
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