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Shanghasl CFETS NEX international Money Broking

[ 2026-06-05]

P [ AT HEAT 2150 447C 7 R [ IR, ERMER)R 1.4%. 4 H 1230 1276 [ F) . dr E ST A FF I8 920 1270, % 41 Ak
#7. 7drepo fixing: 1.39%, 5 E—3¢5 H EFF 1bp. 3m shibor fixing: 1.4020%, 5 F—%5 5% H EFF 0.05bp.

Repo i, 5y repo L ACTE 1.525% M1, J& ¥ ACHE 1.52%-1.53% X [H] i, ZF#E#Ri 53/52.75. F 481K, Sy repo % AL AE 1.5275%-
1.54% X [A] BT, FRUL 54/53.75. 1y repo 4 KK i ¥ S E 1.435%-1.455% X (B fiHis, R 45.5/45.25. HAMMATR, 2y repo iAZTE 1.4475% [X A1) [ff
. HIZEJTTH,  1x5y repo iACAE 8.5-9bp BT, ikl 8.75/8.5.

Shibor ¥iii, 1y shibor %4 48/47.5, 5y shibor %4 59.75/59. £k J71H, 1x5y shibor /UK 12/11.25. FEZJ51H, 1y basis TR 2.75/2.5, 5y basis
FRASAERIK 5.75/5.25.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/6/5 AT

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 143 1 3M 1.4 -

6M 1.45 2 6M 145 2 6M 1.4 -

IM 1.45 2 IM 146 2 IM 1.4 -

1y 1.45 2 1y 1.47 2 1y 1.4 - 1Y 144 1
2Y 1.46 2 2Y 149 2 2Y 1.4 - 2Y 1.65 - 2Y 144 1
3y 1.48 2 3y 152 2 3Y 1.4 - 3Y 1.77 - 3Y 146 1
4y 151 2 4y 156 2 4y 1.8 - 4y 1.49 2
5Y 154 2 5Y 159 2 5Y 1.8 - 5Y 1.52 2
7Y 159 2 7Y 166 2 7Y 1.8 -

10Y 1.68 2 10y 1.74 2 10Y 1.8 -

7DREPO 1.39 1.00 3M Shibor 1.402 0.05 O-N Shibor 1.324 0.80 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

3M*6M | 2 1 Tenor | Mid Abp
6M*9M | 0 -1 -

OM*1Y |0 -1 -| 6M 0 -
1*2y 1 -2 - | 9M 1 -
1*3Y 3 - |5 -1y 2 -
1*4y 6 - 19 -2y 3 -
1*5Y 9 - 112 -3y 4 -
2*3Y 2 -3 - |4y 5 -
2*4Y 5 -7 - | 5Y 5 -
2*5Y 8 - |10 -

3*4y 3 -4 -

3*5Y 6 -7 -

4*5Y 3 - 13 -

5*7Y 5 -7 -

5*10Y 14 - 15 -



1Y LPR 6M 9M 1Y 2Y 3Y a4y 5Y
FER 3.02 3.02 3.03 3.04 3.05 3.06 3.07

4B 3.02 3.02 3.03 3.04 3.05 3.06 3.07

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

A&H -2 -20 17 25
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Gt AHEH BRI MALARITEAT (BUREAR “ E#EEERSE M7 O HI7E, Bl EgE S mra .. REVEar, RPN AAGEMERTEEIR. 6. T8,
KRAESGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL UE5E, (5 BARE AR RN SAE M el TR SR EARATAE 5 S oG iR s A R, AA]
VNS, AR LI bR e AR AR ol s, ARS8 e L IR v e S5 2K, B [ PR R MR AN BRI F A H PPARATAE BT 51 A BT B8 51 A I 2k Bl A el 4y 7k 4H
AT 5T



