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WP E AT A TF T 110 1270 7 RIFE RIGEEE, #ERIZR 1.40%, FFF L H. 4 H 2580 {4 ci# IR, E S4T AT i3 15 2470 12
JC. REHEARLH . 7d repo fixing: 1.37%, 5. L—22 5 H NP 2bp. 3m shibor fixing: 1.4065%, 5 _L—7%2% H FF% 0.1bp.

Repo i, 5y repo F#ERACHE 1.5175% M1, JGE% FATHACHE 1.5075%-1.52% X [A] fiT, 444Kk 51.25/51. H4-[E5K, Sy repo & ¥ RS LE
1.515%-1.51%[X [A] f3T, UK 51.25/51. 1y repo 4 KK i fE 3% ACTE 1.41-1.42% X [AI I, $RUK 42/41.5. FAHARR, 2y repo AETE 1.43%-1.4275%
X TE] P . M T71H,  1x5y repo A ACFE 9.5-10.25bp FfifT, ikU% 9.75/9.25.

Shibor i, 1y shibor Ui 44.5/43.5, Sy shibor 4% 57/56.25. Mk 5T, 1x5y shibor R 13.5/12.5. FEZEJ7TH, 1y basis UL 3/2, Sy basis i
AEAERRIN 5.75/5.25.

HoAb 5T, IROrZZ, R RRAL

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/6/1 AW

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 141 1 3IM 1.4 -

6 M 1.41 - 6 M 1.42 - 6M 1.4 -

9M 1.41 - 9M 1.43 - 9M 1.4 -

1Y 1.42 - 1Y 1.44 - 1Y 1.4 - 1Y 1.41 -1
2Y 143 -1 2Y 1.46 -1 2Y 1.4 - 2Y 1.65 - 2Y 141 1
3Y 1.45 -1 3Y 1.49 - 3Y 1.4 - 3Y 1.77 - 3Y 1.44 -1
4y 1.48 -1 4y 1.53 - 4y 1.8 - 4y 1.46 -2
5Y 1.51 -2 5Y 1.57 -1 5Y 1.8 - 5Y 1.49 -2
7Y 1.57 -2 7Y 1.64 -1 7Y 1.8 -

10Y 1.66 -2 10v 1.72 -1 10y 1.8 -

7DREPO 1.37 -2.00 3M Shibor 1.4065 -0.10 O-N Shibor 1.317 -0.70 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

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

oM*1Y |1 -1 - 6M 1 -
1*2y 1 102 -1 9Mm 2 -
1*3Y 3 -1 5 - Y 2 -
1*4y 6 -1 9 -2y 3 -
1*5Y 9 -2 13 -1 3y 4 1
2*3Y 2 - 3 1 4y 5 1
2*4Y 5 - 7 1 5Y 6 1
2*5Y 8 -1 11 -

3*4y 3 - 4 -

3*5Y 6 -1 8 -1

4*5Y 3 -1 4 -1

5*7Y 6 - 7 -

5*10Y 15 - 15 -



FER 3.02 3.02 3.03 3.04 3.06 3.07 3.08

4B 3.02 3.02 3.03 3.04 3.06 3.07 3.08

250208/5y 250014/5y 250011/5y 250210/5y
repo repo repo repo
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Gt AR BRI MALARITEAT (BUREAR “ R#EEERSE M7 O #I7E, Bbth B EPR S mra . REVEaT, BRI ANGEUMEREEIR. 6. T8,
KRBT HPFNES . HPEITE A G B 2k B AT BRI LA AL UE5E, 5 BARE A RARREN SAE MRt T E . SR EATATAE 5 S oG iR s A R, AA]
TE RS HE, AMUR g E PR T MAR TR L, A PRIE 28
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