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CFETS-NEX Money Broking

[2026-02-12])

o E AT AT TSI RE 1665 147C 7 KIFW RIEHEAE, #IEFIR 1.40%, SETERE. 4 HYIYTIE 4000 1270 14 R\ FIGEEE. 45 HA 118512
JG 7 R EIE R P E AT AT T4 B 4480 1470, TR BRI o 7d repo fixing: 1.65%, 5 E—% % H EJt 3bp. 3m shibor
fixing: 1.58%, 5L —x 5 HFF .

Repo i, 5y repo F-HLACTE 1.60 %L, J5ZEHACHE 1.5925%-1.6025% [X 8] Fffifr, “F#E4RUK 59.5/59.25. H4-[013K, Sy repo Z% ACAE 1.5925%-
1.5975% X [A] Fffifr, #RUL 59.75/59.5 « 1y repo 4K K i i ¥ A £E 1.50%-1.505% X [A] fF T , UL 50.25/50. HAhIAFR, 3m repo HAZ#E 1.5575%-
1.5625% [X [A] {3z, 6m repo i ACAE 1.5325%-1.535% X [H] [T , 9m repo A ACHE 1.51%F 1T, 2y repo FAZAE 1.4975% 11T , 3y repo A AE 1.5275% Fff
. HHZR 5, 6x9m AZTE -2.5bp £2-2.25bp, 9mxly AZLE -0.75bp, 2x5y repo JMAZFE 9.5bp £ 9.75bp X [H], 6m*1y repo i AZE-3.25bp A7, 1x5y
repo [ AZ1E 9bp & 9.5bp X [A] UK 9.5/9.25.,

Shibor it , 1y shibor U5 56.5/55.75, 3y shibor A 1E 1.5875% i, Sy shibor U 68/67.5. HHZEJTTH, 1x5y shibor UL 12/11. FEZJ71H, 1y basis
UK 6.25/5.75, 5y basis K Ii 8.25/8 -

HAt s e, 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 1.56 - 3M 1.4 -

6M 1.54 - 6M 1.57 - 6M 1.4 -

IM 1.51 - IM 1.56 - IM 1.4 -

1y 1.5 - 1y 1.56 - 1y 1.4 - 1Y 15 -
2Y 1.5 - 2Y 1.56 - 2Y 1.4 - 2Y 1.65 - 2Y 1.49 -
3y 153 -1 3y 159 -1 3Y 1.4 - 3Y 1.77 - 3Y 151 -1
4y 1.56 -1 4y 1.64 - 4y 1.8 - 4y 1.54 -2
5Y 159 -2 5Y 1.68 - 5Y 1.8 - 5Y 1.58 -2
7Y 1.65 -3 7Y 1.73 - 7Y 1.8 -

10y 1.73 -3 10Y 1.84 - 10Y 1.8 -

7DREPO 1.65 3.00 3M Shibor 1.58 O-N Shibor 1.368 0.20 1YDEPO 1.50

SPREAD [Ra:e) SHIBOR W SHIBOR-REPO

3M*6M | -2 - Tenor | Mid Abp
6M*9M | -3 - -1 -

OM*1Y | -1 - |0 - 6M 3 -
1*2y 0 - |0 - 9™ 5 -
1*3Y 3 -1 3 -1 | 1Y 6 -
1*4y 6 -1 8 - 2Y 6 -
1*5Y 9 2 12 - 3y 6 -
2*3Y 3 -1 3 -1 | 4Y 8 1
2*4y 6 -1/8 - | bY 9 2
2*5Y 9 2 12 -

3*4Y 3 -5 1

3*5Y 6 -1 9 1

4*5Y 3 -1 4 -



5*7Y 6 -1 5 -

5*10Y 14 -1 16 -

FEH 3.02 3.01 3.01 3.02 3.06 3.06 3.08

4H 3.02 3.01 3.01 3.02 3.06 3.06 3.08

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

AH 10 -11 18 32
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FesrA ] AP BRI MALHRTHEA T (DURERR “ LIgEPRIE M7 ) ®iE, Ml EEEPRIE MG . REVFRT, ARAHUGRAN AAGLUEMTZ A, Zifl. T,
KEFREGI A HFAE . HIPIN L AE R EEZR A AT SR AL AR, 5 BA R M AN SRR T H . B sUEm 52 5 SIS A A A, dEassR, An]
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