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o AT AFF T T 54470 7 KIS IGERAE, BRAERIR 1.40%, S HAE 5 AZICRIERI . 5 HIEE SR, & 4R L .
7d repo fixing: 1.40%, 5 F—=25% H A 3m shibor fixing: 1.4345%, 5 F—%2 5 H FF% 0.3bp.

Repo i, 5y repo F-#ACHE 1.5750% 11T, &S 1% MACAE X 1] 1.5750%-1.5725% i, -4k 57.50/57.25. H14-[H5K, Sy repo &% A LEIX
6] 1.5725%-1.58% 3T, UK 58/57.75. 1y repo 4= K Il K i iE ¥ AT 1E 1.4575%-1.4675% X [F] [fifr, UK 46.75/46.50. HAMMIEE, 2y repo WAZTE
1.4775% 1. 287 TH, 1x5y repo ACLE 11.25bp, UK 11.5/11.25.

Shibor i, 1y shibor fix1% 49/48.25, Sy shibor #k!i 61.5/60.5. HHZEJ71HI, 1x5y shibor #ixU% 13.25/12.0. FE2ZJ71Hi, 1y basis fixU% 2.25/1.75,
5y basis fix1% 3.5/2.75.

HoAh G, R, REKAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/4/23 EHAPY

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 1.46 - 3M 1.4 -

6M 1.46 - 6M 1.49 1 6M 1.4 -

IM 1.46 - IM 1.49 1 IM 1.4 -

1y 1.47 1 1y 1.49 1 1y 1.4 - 1Y 1.46 -
2Y 1.48 - 2Y 1.51 1 2Y 1.4 - 2Y 1.65 - 2Y 147 1
3y 1.51 - 3y 1.54 1 3Y 1.4 - 3Y 1.77 - 3Y 15 1
4y 1.54 - 4y 1.57 1 4y 1.8 - 4y 1.52 -
5Y 158 1 5Y 1.61 2 5Y 1.8 - 5Y 156 1
7Y 164 1 7Y 1.68 2 7Y 1.8 -

10Y 1.72 1 10y 1.76 2 10Y 1.8 -

7DREPO 140 - 3M Shibor 1.4345 -0.30 O-N Shibor 1.219 - 1Y DEPO 1.50

SPREAD [ld:06) SHIBOR WSHIBOR—REPO

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

oM*1Y |1 1 0 - | 6M 3 1
1*2y 1 102 - | 9M 3 1
1*3Y 4 -1 5 - |1y 2 -
1*4y 7 -1 8 -2y 3 1
1*5Y 11 - 12 1 3y 3 1
2*3Y 3 - 3 - |4y 3 1
2*4y 6 - |6 - | 5Y 3 1
2*5Y 10 1 10 1

3*4y 3 - 3 -

3*5Y 7 1 7 1

4*5Y 4 1 4 1

5*7Y 6 - 7 -

5*10Y 14 - 15 -

1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y



FEH 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

4H 1 -14 18 27
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KRBT HPFNES . HPEITE A 15 Bk B AT BRI LA AL UE5E, (5 BARE A RARREN SAE MRl TR SR ERATAE 5 S oG iRty A R, AT]
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