W82 ¥
HR17[E)

[ 2026-06-02]

W E AT AT TG FTE 2 4270 7 R FIGEAE, BAERIZ 1.40%, 45 HA 2490 At FIEEI . 4 H % S5 15 2488 14, 7 & THI BRI .
7d repo fixing: 1.38%, 5 L—235 H LEFt 1bp. 3m shibor fixing: 1.4035%, 5 —%2 5 H FF#% 0.3bp.

Repo ¥, 5y repo F-#EACHE 1.515% 1T, &S % MACHE X ] 1.5125%-1.52% 13, ZF3% Uk 51.75/51.5 . F14F-[E5K, Sy repo i % BACLE X ]
1.51%-1.5175% 1, FRUL 51.75/51.25. 1y repo 4 KB K i fZ 3% BASAE 1.4175%-1.425% X [AI BT, R 42.75/42.25. HABIAIR, 2y repo A TE 1.43%
B, #HZR 7T, 1x2y repo J&ACTE 1bp, 2x5y repo % AC 1L 8.5bp-8.75bp, 1x5y repo Ui 9.25/8.75.

Shibor i, 1y shibor }U% 45/44.25, Sy shibor i 57.75/57. WL /51, 1x5y shibor Ui 13.5/12.5. FEZ 71, 1y basis #RIX 2.75/2, Sy basis
Uk 6/5.5.

HoAh G, R, REKAL.

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 1.41 - 3IM 1.4 -

6 M 142 1 6 M 1.43 1 6M 1.4 -

9M 142 1 9M 1.44 1 9M 1.4 -

1Y 1.42 - 1Y 1.45 1 1Y 1.4 - 1Y 142 1
2Y 1.43 - 2Y 1.47 1 2Y 1.4 - 2Y 1.65 - 2Y 142 1
3Y 1.45 - 3Y 1.5 1 3Y 1.4 - 3Y 1.77 - 3Y 1.44 -
4y 1.48 - 4y 1.54 1 4y 1.8 - 4y 147 1
5Y 1.51 - 5Y 1.57 - 5Y 1.8 - 5Y 1.49 -
7Y 1.57 - 7Y 1.64 - 7Y 1.8 -

10v 1.66 - 10Y 1.72 - 10v 1.8 -

7DREPO 1.38 1.00 3M Shibor 1.4035 -0.30 O-N Shibor 1.315 -0.20 1YDEPO 1.50

SPREAD [ila:0e) SHIBOR W SHIBOR-REPO

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

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

3*4y 3 - 4 -

3*5Y 6 - 7 -1

4*5Y 3 - 3 -1

5*7Y 6 - 7 -

5*10Y 15 - 15 -



1Y LPR 6M 9M 1y 2Y 3Y aY 5Y
FER 3.02 3.02 3.03 3.04 3.06 3.07 3.08

4B 3.02 3.02 3.03 3.04 3.06 3.07 3.08
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