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Shanghasl CFETS NEX international Money Broking

[ 2026-08-07]

W E ST AT TSI RE 10 1470 7 R REERAE, #RAERIZE 1.40%, 4-HA 1340 1270 7 KRG EIEFEIA . 4 H P45 B%E 1330 1276, Biaii%
1R . 7d repo fixing: 1.41%, B E—x% H N 1bp. 3m shibor fixing: 1.43%, 5 _L—%2 5 H¥F .

Repo i, 5y repo F-#ERACHE 1.495% i, &S 1% ACHE 1.495%-1.49% X [A] fft i, P45k 49.5/49. H4F-[63K, Sy repo &% BACHE 1.4925%-
1.485%[X [AIffti, KUK 49/48.5. 1y repo 4= K[ Kifi 75 % IS AE 1.4125%-1.405% X [A] i1, #% Wi 40.75/40.5. £ J51H, 1x5y repo #Ui 8.5/8.

Shibor ¥ii, 1y shibor BAZAE 1.4525%-1.45% X [A]FfifT, U 45/44.5, Sy shibor AZ1E 1.545%F1r, #l 54/53.5. HABBAFR, 4y shibor A2 7E
1.51% 1T, MHZR 7710, 4xSy shibor FAZTE 3.5bp i, 1xSy shibor U 9.5/9. 7 J5TH, 1y basis .U 4.25/3.75, 5y basis %3¢ 7E 05.25 % 05bp Fff
T, ki 5/4.75.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/8/7 AT

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 1.43 - 3M 1.4 -

6M 1.42 -1 6M 1.45 - 6M 1.4 -

IM 141 -1 IM 145 -1 |9M 1.4 -

1y 1.41 - 1y 1.45 - 1y 1.4 - 1Y 1.4 -
2Y 1.41 - 2Y 1.45 - 2Y 1.4 - 2Y 1.65 - 2Y 1.39 -
3y 1.43 - 3y 1.47 - 3Y 1.4 - 3Y 1.77 - 3Y 1.4 1
4y 1.46 - 4y 15 -1 4y 1.8 - 4y 143 1
5Y 1.49 - 5Y 154 -1 5Y 1.8 - 5Y 1.45 -1
7Y 1.54 - 7Y 16 -1 7Y 1.8 -

10Y 1.61 - 10y 1.68 -1 10Y 1.8 -

7DREPO 1.41 -1.00 3M Shibor 1.43 - O-N Shibor 1.361 0.80 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

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

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

3*4y 3 - 3 -1

3*5Y 6 - 7 -1

4*5Y 3 - 4 -

5*7Y 5 - 6 -

5*10Y 12 - 14 -



FEH 3.02 3.02 3.02 3.02 3.04 3.06

4H 3.02 3.02 3.02 3.02 3.04 3.06

Bond 250208/5y 250014/5y 250016/5y 250215/5y
Swap repo repo repo repo

AH 1 -16 18 25

CNY IRS 7d Repo Curve
220 -

2.00 -
1.90 -
1.80
1.70 -
1.60 -

1.50 |

1.40 1

1.30 T T T T T T T T 1
IM G M amM 1% 2y KA 4% 3 Y 10

3.07

3.07



