W i B i
R1TEF

L

C NEX LtEmE#mee

O TE TN W — — - —

[2026-08-11]

W E AT AT A HIE 7 R R, A H 465 A2 Cil FIIAEI . 4 H ¥ 41315 465 1270, W& BRI . 7d repo fixing: 1.42%,
5 F—% 5 HEF. 3m shibor fixing: 1.43%, 5 —%2 5% H¥F.

Repo ¥, 5y repo LA 1.49% T, J5 FATBASHEIX 6] 1.49%-1.50% 1T, -4 4RIk 50/49.75. H4-[E5K, Sy repo 7& ¥ S LE X ]
1.4975%-1.505%[f1 3, R 50.5/50.25. 1y repo 4= K BEK: i iZ 1% BACAE 1.415%-1.4225% X [A] B, R 42.5/42. HARMIFR, 2y repo BUAZHE 1.41-
1.4225% 3. #HZEJ7TH, 1x5y repo i AC1E 8-8.25bp, iUk 8.25/8.

Shibor ¥, 1y shibor FAZTE 1.4575% 1T, $RIX 46.75/45.75, 5y shibor FACTE 1.5475%13r, Rk 55.5/55. HAZEJ71HI, 1x5y shibor 32 7E 9bp
Bfif, iU 9.25/8.5. HZEJTTHI, 1y basis A TE 4bp BT, UK 4.25/3.75, Sy basis A 1E 4.75bp B, kUK 5/4.75.

Hoh 7, A, KREKAS .

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/8/11 B

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 144 1 3IM 1.4 -

6 M 144 1 6 M 1.45 - 6M 1.4 -

9M 143 1 9M 1.46 - 9M 1.4 -

1Y 142 1 1Y 146 1 1Y 1.4 - 1Y 141 1
2Y 142 1 2Y 146 1 2Y 1.4 - 2Y 1.65 - 2Y 14 1
3y 144 1 3Y 148 1 3Y 1.4 - 3Y 1.77 - 3Y 142 1
4y 147 1 4y 151 1 4y 1.8 - 4y 1.45 2
5Y 15 1 5Y 155 1 5Y 1.8 - 5Y 1.47 2
7Y 155 1 7Y 161 1 7Y 1.8 -

10v 162 1 10Y 1.69 1 10y 1.8 -

7DREPO 142 - 3M Shibor 1.43 - O-N Shibor 1.358 -1.90 1YDEPO 1.50

SPREAD [l3:e) SHIBOR WSHIBOR—REPO

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

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

3*4y 3 -3 -

3*5Y 6 -7 -

4*5Y 3 -4 -

5*7Y 5 - 6 -

5*10Y 12 - 14 -

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



FEH 3.02 3.02 3.02 3.02 3.04 3.06 3.07

4B 3.02 3.02 3.02 3.02 3.04 3.06 3.07

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

A&H 1 -17 18 24

CNY IRS 7d Repo Curve
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