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o E AT AFF AT 3114 1470 7 RIFIE RIIGEERME, BREFRIE 1.40%, SETXFF. 45 HE 1055 1270 7 RIAWE AR F E 47 AT 1545 Hig
LM 2059 1270 FE4a BRI 'E . 7d repo fixing: 1.60%, 5 E—32% HEFF. 3m shibor fixing: 1.58%, 45— 5 H¥#F.

Repo i, 5y repo F-HLACTE 1.6075% ML, J& 1% A HE 1.605%-1.6075% X (B, 4F-#E4RIK 61/60.5. FH4F-[H1K, Sy repo %A TE 1.6025%-
1.6075% X 8] fff T, UK 61/60.5. 1y repo 4= Bl K 3 i ¥ B ACAE 1.505%-1.495% [X [ {3/t , Uk 49.75/49.5. HARMAIR, 1m repo BAZTE 1.58% T,
3m repo IAZTE 1.5575%-1.5625% [X [H] [ff /T, 6m repo AL 1.5275%-1.535% 1T, 9m repo WA TE 1.5025%-1.51%Ff{ 1T, 2y repo A TE 1.5025%FffilT .
MIZEJ7TH, 3mx6m BAZFE-3bp FIT, 6mx9m WSS 1E-2.5bp, 9Imxly ACTE-0.75bp, 1x2y repo % ZLE 0.25bp Ffix, 1xSyrepo #ii 11.25/10.75.

Shibor i, 1y shibor i 56.5/55.75, Sy shibor Ui 69.25/68.75. HIZEJ7 1, 1x5y shibor kU 13/12.25. F:ZET71HI, 1y basis #IX 6.5/6, Sy basis i
K 8.5/8.

LPR ¥fij, LPR1Y_1y A2 TE 3.0075%1 T
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/2/10 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 1.56 - 3M 1.4 -

6M 1.53 - 6M 1.58 - 6M 1.4 -

IM 151 1 IM 1.57 - IM 1.4 -

1y 1.5 - 1y 1.56 - 1y 1.3 - 1Y 15 1
2Y 1.5 - 2Y 156 -1 2Y 1.3 - 2Y 1.65 - 2Y 1.49 -
3y 1.53 - 3y 1.6 - 3Y 1.4 - 3Y 1.77 - 3Y 1.52 -
4y 1.57 - 4y 1.65 - 4y 1.8 - 4y 1.56 -
5Y 1.61 - 5Y 1.69 - 5Y 1.8 - 5Y 16 1
7Y 1.69 - 7Y 1.74 - 7Y 1.8 -

10y 1.79 - 10Y 1.85 - 10Y 1.8 -

7DREPO 1.60 - 3M Shibor 1.58 - O-N Shibor 1.362 9.20 1YDEPO 1.50

SPREAD [Ra:e) SHIBOR W SHIBOR-REPO

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

6M*9M | -2 1 1 -

OM*1Y | -1 1)1 - | 6M 5 -
1*2Y 0 - |0 -1 9™ 6 -1
1*3Y 3 - 4 - 1y 6 -
1*4y 7 -9 - 2Y 6 -1
1*5Y 11 - |13 - 3y 7 -
2*3Y 3 - 14 1 4y 8 -
2*4y 7 -9 1 5Y 8 -
2*5Y 11 - 13 1

3*4y 4 - |5 -

3*5Y 8 -9 -

4*5Y 4 - 4 -



5*7Y 8 - |5 -

5*10Y 18 - 16 -

FEH 3.02 3.01 3.02 3.03 3.04 3.04 3.05

4H 3.02 3.01 3.01 3.02 3.06 3.06 3.08

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

A&H 8 -11 19 32

CNY IRS 7d Repo Curve
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FesrA ] AP BRI MALHRTHEA T (DURERR “ LIgEPRIE M7 ) ®iE, Ml EEEPRIE MG . REVFRT, ARAHUGRAN AAGLUEMTZ A, Zifl. T,
KEFREGI A HFAE . HIPIN L AE R EEZR A AT SR AL AR, 5 BA R M AN SRR T H . B sUEm 52 5 SIS A A A, dEassR, An]
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