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Shanghasl CFETS NEX international Money Broking

[2026-09-09]

RE AT A H AR 7 R RIWEE, S HIGE R, REmEAaL) . 7d repo fixing: 1.415%, B E—32 % H EFF 0.5bp. 3m shibor fixing:
1.43%, 5 bE—5 HIRFAZE.

Repo i, 5y repo F-HLASHE 1.51%F T, J5E 7 MACHE 1.505%-1.5125% [X [A]fiT, 443K 50.75/50.5. F12F-[015K, Sy repo &% AL HE 1.505%-
1.5075% X [a] fff T, #R4 50.75/50.5. 1y repo 4= KBt K 55 3% IS AE 1.425%-1.43% X [A] [T, R 42.75/42.5. FHARMIPR, 1m BACHE 1.435%f1iE, 3m
repo A ACTE 1.4325% 1T, 6m repo IAZAE 1.4375% 11T, 9m repo AETE 1.43% M1, 3y repo MACTE 1.4475% M. HhZEJ71HI, 6mxly B AZ-1bp,
3mxly FACHE-0.5 %-0.75bp I, 1x2y FAC 00bp i, 2x5y repo FACHE 8bp Fifr, 1x5y repo BAZHE 8bp Fitik, Rk 8.25/8.

Shibor i, 1y shibor i 47/46.25, 5y shibor 1% 56/55.25. HIZEJ71H, 1x5y shibor kUK 9.5/8.5. FE£Z= 1, 1y basis kUL 4.25/3.5, 5y basis fRIX
5/4.5,

HAt 5T, WA, R AL

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 1.43 - 3M 1.4 -

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

IM 1.43 - IM 1.47 - IM 1.4 -

1y 1.43 - 1y 1.47 - 1y 1.4 - 1Y 1.42 -
2Y 1.43 - 2Y 1.47 - 2Y 1.4 - 2Y 1.65 - 2Y 1.42 -
3y 1.45 - 3y 1.48 - 3Y 1.4 - 3Y 1.77 - 3Y 1.43 -
4y 1.48 - 4y 1.51 - 4y 1.8 - 4y 1.46 -
5Y 151 - 5Y 1.56 - 5Y 1.8 - 5Y 1.48 -
7Y 155 - 7Y 1.61 - 7Y 1.8 -

10Y 1.61 - 10y 1.68 - 10Y 1.8 -

7DREPO 1.415 0.50 3M Shibor 1.43 O-N Shibor 1.373 0.20 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

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

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

3*4qy 3 -3 -

3*5Y 6 - 8 -

4*5Y 3 -5 -

5*7Y 4 -5 -

5*10Y 10 - 12 -



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

250208/5y 250014/5y 250016/5y 250215/5y
repo repo repo repo

A&H 1 -20 -17 23
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