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o E JAT ATE TSI RE 3205 47T 7 RIAE I ERAE, #AERIZE 1.40%, SHTKERE. £ HA 4000 1470 14 RIFHE R 2. S ERAT A 1545 Hif
[0 % 795 1470, P4 BRI T . 7d repo fixing: 1.58%, 5 b—7%2% H FF& 2bp. 3m shibor fixing: 1.5478%, 5 _F—7%2 % H NF& 0.3bp.

Repo ¥, 5y repo F-#BACHE 1.5925% 11T, J&E % BCLE 1.5925%-1.605% X [8] i, 4744k 60.25/60. H14-[H5K, Sy repo &% A (E 1.5975%-
1.6025%[X [a] [ft 1T, #4i 60.25/60. 1y repo 4> KB K3 iE ¥ B ACHE 1.4925%-1.5025% X [A] i, $RYK 50/49.75. HAMMBALR, 2y repo BAZHE 1.4975%
. MiZ 7T, 1x5y repo #4 10.5/10.25.

Shibor i, 1y shibor 1% 56.25/55.5, 5y shibor U 68.75/68. HIZE /7T, 1x5y shibor kYN 12.5/12. FZEJ71H, 1y basis #RIX 6.25/5.75, Sybasis iU
8.5/8.

HABTTTH, WM, KEAL.
Data Source: Shanghai CFETS-NEX / ICAP HK

2026/2/26 FEHAPY

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 155 -1 3M 1.4 -

6M 1.53 - 6M 1.57 - 6M 1.4 -

IM 151 1 IM 1.56 - IM 1.4 -

1y 15 1 1y 1.56 1 1y 1.4 - 1Y 1.49 -
2Y 15 1 2Y 1.56 1 2Y 1.4 - 2Y 1.65 - 2Y 1.48 -
3y 153 1 3y 1.6 1 3Y 1.4 - 3Y 1.77 - 3Y 151 1
4y 157 1 4y 1.64 1 4y 1.8 - 4y 155 1
5Y 16 1 5Y 1.69 1 5Y 1.8 - 5Y 158 1
7Y 165 1 7Y 1.74 1 7Y 1.8 -

10Y 1.73 1 10y 1.85 1 10Y 1.8 -

7DREPO 1.58 -2.00 3M Shibor 1.5748 -0.30 O-N Shibor 1.368 -1.00 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

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

6M*9M | -2 1 -1 -

IM*1Y | -1 -0 1 6M 4 -
12y 0 -|o - 9M 5 -1
1%3y | 3 -4 -1y 6 -
1%y 7 - 8 -2y 6 -
1%5Y 10 - 13 -3y 7 -
2*3y 3 -4 - ay 7 -
2%y 7 -8 - | 5y 9 -
2*%5Y 10 - 13 -
¥y 4 -4 -
3*5y 7 - |9 -
4*sy 3 -5 -
5¥7Y 5 - |5 -
5¥10Y 13 - 16 -

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



FEH 3.02 3.01 3.01 3.02 3.06 3.06

4H 3.02 3.01 3.01 3.02 3.06 3.06

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

A&H 12 9 21 35
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CNY IRS 7d Repo Curve
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