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CPETS-NEX Money Broking

[2026-04-27)

W RAT AT T RE 2185 4470 7 RINW [ HeAE, #RAERIZR 1.40%. 4 H 5 A e g2 . JrE Je4T A JF 1T HiSR00 2180 1470, B 4 1 %
1R1515 . 7d repo fixing: 1.38%, 5 L—% 5 HIRFEAZE . 3m shibor fixing: 1.429%, 5 b—7%2% H 7t 0.15bp.

Repo i, 5y repo L RACTE 1.58% T, J& i MACIE 1.57%-1.58% [X [AI BT, 4-HL4RIK 57.5/58. H4-I012K, Sy repo fE ¥ A TE 1.5775%-
1.5875%[X [a] [ff T, #%Ui 58.25/57.75. 1y repo 4> KBl K3 i ¥ BACLE 1.4575%-1.47%[X [a] i, #%Ui 46.5/46. HABHIR, 2y repo BACHE 1.47%-1.485%
X [E] Pt . B2 J71H . 1x2y repo i AZFE 1.5bp % 1.75bp, 2x5y repo R3S FE 10bp % 10.25bp, 1x5y repo FRUL 12/11.5.

Shibor i, 1y shibor fix1% 49.25/48.75, 5y shibor UK 62/61. HIZ 1, 1x5y shibor ki 13.25/12.25. FEZEJ71H, 1y basis ki 2.75/2.25,
5y basis #U% 3.75/3.25.

HoAh T, R, REKAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/4/27 A

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 145 1 3M 1.4 -

6M 1.45 1 6M 1.47 - 6M 1.4 -

9IM 146 1 IM 1.47 - IM 1.4 -

1y 1.46 1 1y 149 2 1y 1.4 - 1Y 146 1
2Y 148 1 2Y 151 1 2Y 1.4 - 2Y 1.65 - 2Y 147 1
3y 151 1 3y 154 1 3Y 1.4 - 3Y 1.77 - 3Y 1.49 -
4y 1.54 - 4y 1.57 - 4y 1.8 - 4y 153 1
5Y 158 1 5Y 161 1 5Y 1.8 - 5Y 1.55 -
7Y 164 1 7Y 168 1 7Y 1.8 -

10Y 1.72 1 10Y 1.76 1 10Y 1.8 -

7DREPO 1.38 - 3M Shibor 1.429 0.15 | O-N Shibor 1.24 2.10 1YDEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

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

OM*1Y |0 -2 2 6M 2 -1
1*2y 2 -2 -1 9Mm 1 -1
1*3Y 5 - 5 -1 1y 3 1
1*4y 8 -1 8 -2 2 3 -
1*5Y 12 - 12 -1 3Y 3 -
2*3Y 3 - 3 - Ay 3 -
2*4Y 6 -1 6 -1 | 5Y 3 -
2*5Y 10 - 10 -

3*4qy 3 -1 3 -1

3*5Y 7 - 7 -

4*5Y 4 1 4 1

5*7Y 6 - 7 -

5*10Y 14 - 15 -



FER 3.02 3.02 3.03 3.04 3.06 3.06 3.08

4B 3.02 3.02 3.03 3.04 3.06 3.06 3.08

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

A&H 4 -13 20 29

CNY IRS 7d Repo Curve
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Gt AHEH BRI MALARIEAT (BN “ E#EEERSE M7 O HI7E, Bt EgEP S mra .. REVEar, BRI AAGEMERIEEIR. 6. T8,
KRAEBGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL U8, (5 BARE A RARREN SAE MRl T E . SR BT AS 5 S oG iR fr s A R, AA]
TE iR, AR L E PR bt TAR A B0, AORIEFC S I R s PSR K, i BBt R AN PR I AS H PR ARTE JE M0 51 A B0RT RE 51 A A 451 K BRIE A 3 7K 4H
(AT THES



