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Shanghal CFETS NEX international Money Broking

[ 2026-03-06]

o E AT AT I RE 448 42T 7 RIS RIGERME, #H/ERIZ 1.40%, SHIREFF. 2 HH 2690 1270 7 REFEEIGEIH . A 154 Hig R %
2242 1070, RE BRI ETRIL . 7d repo fixing: 1.52%, 5 E—3 % H¥FF. 3m shibor fixing: 1.5548%, % b—732% H R4 0.32bp.

Repo i, 5y repo FIEASLE 1.5625% M iT, J& S 1% S LE 1.56%-1.565% [X [A] fiiT, 444K 56.5/56.25. F14F-[E13K, Sy repo &% S LE
1.555%-1.57% X [A] ffifr, UK 56.75/56.5. 1y repo 4= KK b fE 1% BACTE 1.4625%-1.475% X [ [ftift, R 47.5/47.25. HAWALR, 2y repo A 1E
1.4625%-1.4675% 11T . HIZE J71Hi, 1x5y repo iAZLE 9.25bp FfifE, Uk 9.25/9.

Shibor i, 1y shibor Ui 54/53.25, 5y shibor UL 65/64. HHZE 51, 1x5y shibor UL 12/10. FEZEJ51H, 1y basis UL 6.75/6, 5y basis TR
8.25/7.5.

HoAh G, R, REKAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/3/6 AN

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 1.52 - 3M 1.4 -

6M 1.5 - 6M 1.56 1 6M 1.4 -

IM 1.48 - IM 1.55 - IM 1.4 -

1y 1.48 1 1y 1.54 - 1y 1.4 - 1Y 1.46 -
2Y 147 1 2Y 1.54 - 2Y 1.4 - 2Y 1.65 - 2Y 1.45 -
3y 15 1 3y 1.56 - 3Y 1.4 - 3Y 1.77 - 3Y 1.47 -
4y 153 1 4y 1.6 1 4y 1.8 - 4y 151 1
5Y 157 1 5Y 1.65 1 5Y 1.8 - 5Y 154 1
7Y 163 1 7Y 1.71 1 7Y 1.8 -

10Y 1.71 1 10Y 1.8 1 10Y 1.8 -

7DREPO 152 - 3M Shibor 1.5548 -0.32 @ O-N Shibor 1.319 5.20 1YDEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

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

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

3*4Y 3 -4 1

3*5Y 7 -9 1

4*5Y 4 -5 -

5*7Y 6 - 6 -

5*10Y 14 - 15 -



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

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

A&H 10 -9 22 35

CNY IRS 7d Repo Curve
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