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Shanghal CFETS NEX international Money Broking

[ 2026-01-30]

o E AT A FFTTIA T & 4775 1070 7 RIFE IIGEEAE, BRERIZR 1.40%, SETIKFFF. S HE 1250 {270 IR, P E RATAFF 1354 HiE 808
3525 fZ e NIRRT R & THI AR . 7d repo fixing: 1.64%, 5 _L—%25 H LJt 2bp. 3m shibor fixing: 1.5890%, 5 _—%2 5 H ~F& 0.2bp.

Repo i, 5y repo F#ERACHE 1.6325% 11T, J5E % ACHE 1.6275%-1.64% X [A] [T, - #4RIK 64/63.75. H4-[EIK, Sy repo /&% S HE 1.6375%-
1.6475%[X [a] fff T, #%U 64.75/64.5. 1y repo 4= Kbt K i 75 ¥ IS AE 1.5125%-1.5225% [X [A] fiiT, YK 51.75/51.5. HARBIFE, 3m repo MACHE 1.58%
i, 6m repo ACTE 1.5475%-1.55%F 1T, 9m repo AZAE 1.5225% 13T, 2y repo MASTE 1.53%-1.5325% X [A] fffifE. RHZEJ7TH, 3x6m repo & 3Z 7E-3.25bp
P, 6x1y repo FXAZAE-3.25bp I-3.5bp i, 9xly repo HAZTE-0.5bp T, 9x2y repo BAZTE 0.75bp Fifift, 1x2y repo AZAE 01-01.5bp Fffift, 2x5y
repo i AZTE 11.25bp BT, 1x5y repo fACTE 11.25bp 2 12bp X [EIPHT, $RIK 13/12.75.

Shibor ¥it, 1y shibor Ui 58.5/57.75, 5y shibor iU 71/70.75. HHZEJ7TH, 1x5y shibor U 16.75/13.75. F£ZJ71H, 1y basis UK 6.75/6, Sy basis fi
K 9/8.
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Data Source: Shanghai CFETS-NEX / ICAP HK
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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 1.58 - 3M 1.4 -

6M 155 -1 6M 1.6 - 6M 1.4 -

9IM 152 -1 IM 1.58 - 9IM 1.4 -

1y 1.52 - 1y 1.58 - 1y 1.3 - 1Y 1.51 -
2Y 153 1 2Y 1.59 - 2Y 1.3 - 2Y 1.65 - 2Y 1.52 -
3y 157 2 3y 164 1 3Y 1.4 - 3Y 1.77 - 3Y 156 1
4y 161 2 4y 1.69 2 4y 1.8 - 4y 16 1
5Y 164 1 5Y 1.73 2 5Y 1.8 - 5Y 163 1
7Y 171 1 7Y 1.77 1 7Y 1.8 -

10y 1.81 - 10Y 1.88 1 10Y 1.8 -

7DREPO 1.64 2.00 3M Shibor 1.589 -0.20 O-N Shibor 1.328 -4.00 | 1Y DEPO 1.50

SPREAD SHIBOR W SHIBOR-REPO

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

OM*1Y |0 1 0 - 6M 5 1
1*2Y 1 1 1 - 9M 6 1
1*3y 5 2 |6 1 1y 6 -
1*4y 9 2 11 2 2Y 6 -1
1*5Y 12 1 15 2 3y 7 -1
2*3Y 4 1 5 1 4y 8 -
2*4Y 8 1 10 2 5Y 9 1
2*5Y 11 - 14 2

3*4y 4 -5 1

3*5Y 7 -1 9 1



4*5Y 3 -1/4 -

5*7Y 7 - 14 -1

5*10Y 17 -1 15 -1

FEH 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

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

A&H 9 -12 17 32

CNY IRS 7d Repo Curve
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