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o E S AT AP 10 1270 7 RIS [RIERE, #RVERIZEF T 1.40%, A H 1462 1270 R EH . dE 84T A1 54 H i % 1452 12
TCo AR A . 7d repo fixing: 1.41%, 5 F—2% H T4 3bp. 3m shibor fixing: 1.4930%, 5_I—%% H T[4 0.65bp.

Repo i, 5y repo F-HLACTE 1.615% M1, J& 3% MACHE 1.5975%-1.615% X [AI BT, - #E3RIL 60.25/60. H4-[H15K, Sy repo & KA 1E 1.605%-
1.60% X [RIPHT, #RUK 60.5/60.25. 1y repo 4=k [ifi K Ui iZ 3% I AC E 1.4675%-1.4825% X [RIFiT, Uk 47.5/47. HAMWIPR, 2y repo MAZFE 1.51-1.485%f+
it WHZEJ7TH, 1xSy repo Ui 13/12.75.

Shibor ¥, 1y shibor #4 50/49.5, 5y shibor Ui 65.5/64.5. HHZEJ71Hi, 1x5y shibor RN 16/14.5. FEZ J5TH, 1y basis )UK 2.75/2, Sybasis i
TAERYL 5/4.25,

HoAb 5, ROrEE, RE AL

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/4/3 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 1.46 -2 3M 1.4 -

6M 1.46 -2 6M 1.5 -1 6M 1.4 -

9IM 1.47 -1 IM 1.5 -1 IM 1.4 -

1y 1.47 -2 1y 1.5 -2 1y 1.4 - 1Y 1.47 -2
2Y 1.49 -2 2Y 152 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.48 -2
3y 1.52 -2 3y 1.56 -2 3Y 1.4 - 3Y 1.77 - 3Y 1.52 -2
4y 1.56 -2 4y 1.6 -2 4y 1.8 - 4y 1.55 -2
5Y 16 -2 5Y 1.65 -2 5Y 1.8 - 5Y 1.58 -2
7Y 1.66 -2 7Y 1.72 -2 7Y 1.8 -

10Y 1.75 -2 10Y 1.81 -2 10Y 1.8 -

7DREPO 1.41 -3.00 3M Shibor 1.493 -0.65 | O-N Shibor 1.238 -3.30 | 1Y DEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

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

OM*1Y |0 -1/0 -1 6M 4 1
1*2y 2 -2 1  9M 3 -
1*3Y 5 - |6 - Y 3 -
1*4y 9 - 10 -2y 3 1
1*5Y 13 - 15 - 3y 4 -
2*3Y 3 - 4 -1 | 4Y 4 -
2*4Y 7 - 8 -1 | 5Y 5 -
2*5Y 11 - 13 -1

3*4y 4 - 4 -

3*5Y 8 -9 -

4*5Y 4 - 5 -

5*7Y 6 - |7 -



5*10Y 15 - 16 -

FER 3.02 3.02 3.03 3.03 3.06 3.06 3.08

4B 3.02 3.02 3.03 3.03 3.06 3.06 3.08

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

A&H 3 -11 22 31

CNY IRS 7d Repo Curve
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Gt AHEH BRI MALARITEAT (BUREAR “ E#EEERSE M7 O HI7E, Bl EgEP I mra .. REVEaT, ABIUAN AAFEUMERTEEIR. 6. T8,
KRAEEGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL UE5E, (5 BARE A RMRREN SAE MRt TR SR BT AE 5 S MG iR s A R, AA]
TEN RS, AMUR B E B DT MR RO A, APRIEI SR IR PR S5 25R, i I BB 7S AR PR AN H PP AT A5 J20T0 51 BT RE 51 A B8R BIA 2N £y 7k 41
(AT THES



