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v E AT AT I RE 750 1270 7 RIAW R IGHEAE, #ERIER 1.40%, SH1RFFF. 5 HAE 1505 120 B EIHE . o E A7 A ii3n4 Hige 58
755 (L C NIRRT . R4 H AR . 7d repo fixing: 1.55%, 5 b—%2% H FB& 9bp. 3m shibor fixing: 1.5889%, 5 L —%¢% H B 0.01bp.

Repo i, 5y repo F#LRACHE 1.64%MT, J5 5 % MACHE 1.6475%-1.64% X [A] i, 2F-2%#kUL 64.75/64.5. F1F-[513K, Sy repo &% BACHE 1.64%-
1.6475%[X [a] fft T, UK 64.5/64.25. 1y repo 4 KBt K Ui 55 3% BOSAE 1.515%-1.52% X [A] i, 4RIk 51.75/51.5. HARMIFE, 1m repo BACHE 1.625%
I, 3mrepo ASTE 1.59%-1.5925% X [A]ffilr, 6m repo ASTE 1.555% it . AHZE 7 THI, 3x6m repo il AC7E-3.75bp FfiL, 6xly repo il 3CE-3.75bp Kt
T, 1x5y repo AZAE 12.5bp & 13bp X [A]FHiF, FkUL 12.75/12.5.

Shibor ¥, 1y shibor &% 59/58, 5y shibor U 75/73.75. BHZEJ71i, 1x5y shibor kUL 16.5/14.5. FEZJ5TH, 1y basis kU 7.25/6.5, Sy basis FRUL
10/9.

LPR %fi, LPR1Y_1y MAZTE 3.02%fiL, LPR1Y_2y AACTE 3.025%f13/T, LPRSY_2y f&ACTE 3.535%F 1T

HoAh 5, ROrEZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/2/2 AW

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 159 1 3M 1.4 -

6M 156 1 6M 1.6 - 6M 1.4 -

9IM 1.52 - IM 1.58 - IM 1.4 -

1y 1.52 - 1y 1.58 - 1y 1.3 - 1Y 1.51 -
2Y 1.53 - 2Y 1.6 1 2Y 1.3 - 2Y 1.65 - 2Y 1.52 -
3y 156 -1 3y 1.65 1 3Y 1.4 - 3Y 1.77 - 3Y 1.56 -
4y 16 -1 4y 1.7 1 4y 1.8 - 4y 16 -
5Y 1.64 - 5Y 1.74 1 5Y 1.8 - 5Y 1.63 -
7Y 1.71 - 7Y 1.77 - 7Y 1.8 -

10Y 1.81 - 10Y 1.88 - 10Y 1.8 -

7DREPO 155 -9.00 3M Shibor 1.5889 -0.01 O-N Shibor 1.365 3.70 1YDEPO 1.50

SPREAD [a:e) SHIBOR W SHIBOR-REPO

3M*6M | -3 - Tenor | Mid Abp
6M*9M | -4 -1 -2 -

OM*1Y |0 - |0 - 6M 4 -1
1*2y 1 -2 1  9M 6 -
1*3Y 4 17 1 |1y 6 -
1*4y 8 -1 12 1 2y 7 1
1*5Y 12 - 16 1 3y 9 2
2*3Y 3 -1 5 - |4y 10 2
2*4Y 7 -1 10 - | 5Y 10 1
2*5Y 11 - 14 -

3*4y 4 - 5 -

3*5Y 8 1 9 -

4*5Y 4 1 4 -

5*7Y 7 - 3 -1



5*10Y 17 - 14 -1

FER 3.02 3.01 3.02 3.03 3.04 3.04 3.05

4H 3.02 3.01 3.02 3.03 3.04 3.04 3.05

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

A&H 9 -12 17 34

CNY IRS 7d Repo Curve
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