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W E AT A H AR TR 7 RIAGEREIGERME, 4 H 7 RiEEGEIH 2395 1270, FRRGE EIE 2| 3590 1270, 4 H i EIE 5985 1470, % &1 B A4 417
s . 7drepo fixing: 1.415%, # F—732% H FF% 0.5bp. 3m shibor fixing: 1.43%, 5 F—%x 5 HIRFFAZE,

Repo i, 5y repo - ACHE 1.5075% M1, J5E % FATASHE 1.505%-1.51% X [6] it i, 2F-3%#kUk 51/50.75. F14F-[EI3K, Sy repo &% ACHE
1.51%-1.515%[X [A] fHT, UK 51.25/51. 1y repo 4K FfK- i fE % AT TE 1.4225%-1.4275% X A1 1T, UK 42.75/42.5. HABIABR 3m repo BACTE
1.435% 13, 6m repo WACAE 1.435%-1.44%[X [A]f{iT, 3y repo ACLE 1.4475%FiT, 4y repo ACTE 1.4825% i . HHZEJTTH, 6mxly A £E-1bp fff
I, 1xdy repo AZHE 5.75bp, 1x5y repo ACALE 8.5bp, FRIK 8.75/8.5.

Shibor i, 1y shibor ki 47/46, 5y shibor iU 56.25/55.75. Wk J71HI, 1x5y shibor fixU% 9.75/8.75. F:ZE 1, 1y basis fRUZ 4.5/3.5, 5y basis
R 5/4.75.

HAb 5T, RO, RENAL .

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/9/2 REH=

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 1.44 - 3IM 1.4 -

6 M 1.44 - 6 M 1.46 - 6M 1.4 -

9M 143 - 9M 147 1 9M 1.4 -

1Y 143 1 1Y 147 1 1Y 1.4 - 1Y 142 1
2Y 143 1 2Y 147 1 2Y 1.4 - 2Y 1.65 - 2Y 142 1
3Y 145 1 3Y 149 1 3Y 1.4 - 3Y 1.77 - 3Y 143 1
4y 148 1 4y 1.52 1 4y 1.8 - 4y 146 1
5Y 151 1 5Y 1.56 1 5Y 1.8 - 5Y 148 1
7Y 156 1 7Y 161 1 7Y 1.8 -

10v 162 1 10Y 1.68 1 10v 1.8 -

7DREPO 1.415 -0.50 3M Shibor 1.43 O-N Shibor 1.363 -0.10 | 1Y DEPO 1.50

SPREAD [ila:0e) SHIBOR WSHIBOR—REPO

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

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

3*4y 3 -3 -

3*5Y 6 -7 -

4*5Y 3 -4 -

5*7Y 5 -5 -

5*10Y 11 - 12 -



1Y LPR 6M 9M 1Y 2y 3y ay
FEH 3.02 3.02 3.02 3.02 3.04 3.06

4H 3.02 3.02 3.02 3.02 3.04 3.06
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