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Shanghsi CFETS NEX International Money Broking

[ 2026-05-20]

o [ AT AFF A FFfE 500 1470 7 R RIEEAE, BAERI% 1.40%, F#F LEH. & H 5 2ol o E AT A 135 55 8545k 495 12
TG TAHIEARIIMT. 7d repo fixing: 1.36%, 5 _L—2 5 HEFF. 3m shibor fixing: 1.4045%, 5 _t—%2%5 H EFt 0.05bp.

Repo ¥, 5y repo F#ERACHE 1.575% 1T, &S % MACHE 1.57%-1.575%[X 8] fftifr, P4k 57.25/57. F14-[E13K, Sy repo &% BACHE 1.57%-
1.575% X [A] i T, KUK 57.5/57.25. 1y repo 4= K Bl K i 5% 1% IS AE 1.45%-1.455% X [A] i, Rl 45.25/45. HAWMAR, 2y repo BAZHE 1.475%-
1.4775% X B FffifE . HRZR 7T,  1xSy repo iACTE 12-12.25bp FffifE, Rk 12.5/12.

Shibor ¥, 1y shibor 32 1.4625%, iUX 46.75/46.25, Sy shibor $iUX 62.25/61.5. HiZE /71, 1x5y shibor i 16/15.25. FEZJ71H, 1y basis i
TAE 1bp, UL 1.5/1, Sybasis AT LEIRUL 5/4.
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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 1.44 - 6M 1.4 -

IM 145 1 IM 1.45 - IM 1.4 -

1y 1.45 - 1y 1.47 1 1y 1.4 - 1Y 1.45 -
2Y 148 1 2Y 1.5 1 2Y 1.4 - 2Y 1.65 - 2Y 147 1
3y 151 1 3y 1.54 1 3Y 1.4 - 3Y 1.77 - 3Y 15 1
4y 154 1 4y 1.58 1 4y 1.8 - 4y 1.53 -
5Y 158 1 5Y 1.62 1 5Y 1.8 - 5Y 156 1
7Y 165 1 7Y 1.69 - 7Y 1.8 -

10Y 1.73 1 10y 1.77 - 10Y 1.8 -

7DREPO 1.36 - 3M Shibor 1.4045 0.05 O-N Shibor 1.286 2.10 | 1Y DEPO 1.50

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

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

OM*1Y |0 102 1 | 6M 0 -
1*2y 3 1 2 -1 9Mm 0 -1
1*3Y 6 1 6 -1 1y 2 1
1*4y 9 1 1 -2y 2 -
1*5Y 13 1 15 - 3y 3 -
2*3Y 3 - 4 - a4y 4 -
2*4Y 6 -9 1 5Y 4 -
2*5Y 10 - 13 1

3*4Y 3 -5 1

3*5Y 7 -9 1

4*5Y 4 - 4 -

5*7Y 7 - 7 -1

5*10Y 15 - 15 -1



FER 3.02 3.02 3.03 3.04 3.06 3.06 3.08

4B 3.02 3.02 3.03 3.04 3.07 3.07 3.09

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