W& H¥F

C NEX LtEEE#mEE

Shanghal CFETS NEX International Money Broking

[ 2026-03-20]

o E AT AT TSI RE 205 A4 TT 7 R e #eAE, #AERIZE 1.40%, SHTRERF. & HA 3751470 7 R R EIH . HE AT ATF 154 H iR
98 170 {470, T4 REARI M. 7d repo fixing: 1.49%, 5. L —x 5 H¥#F. 3m shibor fixing: 1.5220%, 5 _—2% H FF¥% 0.6bp.

Repo ¥fif, 5y repo R MACHE 1.635% ML, 5B T4 MCTE 1.625%-1.6425% X (A {11, 54Kk 63.25/63. H1ZF[EI5K, Sy repo j& % U LE
1.6325%-1.6225%[X [H] Fff T, #Ui 62.75/62.5. 1y repo 4= KK i iE 3% A 7E 1.505%-1.5125%[X (Bt i, #ii 50.75/50.5. HAMMAR, 2y repo A TE
1.53%-1.52%1it. HHZE 710,  1x5y repo iACFE 12 % 12.5bp, KUK 12/11.75.

Shibor i, 1y shibor X% 56.25/55, 5y shibor A TE 1.7125% M1, kUK 70.75/70. HHZEJ7TH, 15y shibor #k!& 15.5/14. FLZET51H, 1y basis
7 5.5/4.5, Sybasis kUK 8/7.5.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/3/20 T

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 151 -2 3M 1.4 -

6M 151 -1 6M 1.54 - 6M 1.4 -

IM 1.5 -1 IM 1.54 - IM 1.4 -

1y 1.51 - 1y 1.56 - 1y 1.4 - 1Y 15 -1
2Y 1.53 - 2Y 158 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.52 -
3y 1.56 - 3y 1.62 - 3Y 1.4 - 3Y 1.77 - 3Y 1.55 -
4y 159 -1 |4Y 166 -1 4y 1.8 - 4y 1.58 -1
5Y 163 -1 |5Y 1.7 -2 5Y 1.8 - 5Y 161 -1
7Y 1.69 -1 7Y 1.77 -2 7Y 1.8 -

10Y 1.78 -1 10y 1.86 -2 10Y 1.8 -

7DREPO 149 - 3M Shibor 1.522 -0.60 | O-N Shibor 1.319 -0.20 1YDEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

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

oM*1Y |1 1 2 - 6M 3 1
1*2y 2 -2 -1 9Mm 4 1
1*3Y 5 - |6 - Y 5 -
1*4y 8 -1 10 -1 2y 5 -1
1*5Y 12 -1 14 -2 3Y 6 -
2*3Y 3 - 4 1 4y 7 -
2*4Y 6 -1 8 - | 5Y 7 -1
2*5Y 10 -1 12 -1

3*4Y 3 -1 4 -1

3*5Y 7 -1 8 -2

4*5Y 4 - 4 -1

5*7Y 6 - 7 -

5*10Y 15 - 16 -



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

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

A&H 3 -13 20 30

CNY IRS 7d Repo Curve
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