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Shanghal CFETS NEX International Money Broking

[ 2026-05-14]

W E AT AT TSI RE 51470 7 R FIGEAE, BERIZR 1.40%, 5 HAE 270 (CERIEEIHE. 4 H % 2% B %8 265 14, 5 & 1H BRI H AL -
7d repo fixing: 1.35%, 5 F—325 H##F. 3m shibor fixing: 1.4060%, 55— % H T4 0.3bp.

Repo ¥, 5y repo F#LRACHE 1.5775% M1, 5 & 1% ACAE X 7] 1.5775%-1.5825% 13, 444Kk 58/57.75. H14-[63K, Sy repo i % BACLE X [H]
1.5775%-1.5825% 13T, Ui 58.25/58. 1y repo 4= K [ifi K ¥iii iE ¥ A 1E 1.4625%-1.455% X [F] 13T, U 45.75/45.5. HABMIFR, 2y repo AZHE 1.475%
B, BHZEJ7TH,  2x5y repo & AC1E 10.5bp, 1x5y repo FiU 12.5/12,

Shibor Jifj, 1y shibor X% 46.5/46.25, Sy shibor fixU% 62.25/61.5. HiZk /71, 1x5y shibor U 16/14.75. FEZ 51, 1y basis fitUi 1/0.5, 5y basis
ik 4/3.25.

HARTTH, W=, KEKAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/5/14 FHAPY

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 - 3M 1.4 -

6M 1.44 - 6M 1.45 - 6M 1.4 -

IM 1.45 - IM 1.46 - IM 1.4 -

1y 1.46 - 1y 1.47 - 1y 1.4 - 1Y 1.46 -
2Y 1.48 - 2Y 1.5 - 2Y 1.4 - 2Y 1.65 - 2Y 1.47 -
3y 1.51 - 3y 154 - 3Y 1.4 - 3Y 1.77 - 3Y 15 -
4y 1.54 - 4y 158 1 4y 1.8 - 4y 1.54 -
5Y 1.58 - 5Y 162 1 5Y 1.8 - 5Y 1.57 -
7Y 1.64 - 7Y 1.7 1 7Y 1.8 -

10Y 1.72 - 10y 1.78 1 10Y 1.8 -

7DREPO 135 - 3M Shibor 1.406 -0.30 | O-N Shibor 1.265 -0.20 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

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

oM*1Y |1 -1 - | 6M 1 -
1*2y 2 -3 - | 9M 1 -
1*3Y 5 -7 - |1y 1 -
1*4y 8 - 1 1 2y 2 -
1*5Y 12 -1 15 1 3y 3 -
2*3Y 3 -4 - a4y 4 1
2*4Y 6 - 8 1 5Y 4 1
2*5Y 10 - 12 1

3*4Y 3 - 4 1

3*5Y 7 - 8 1

4*5Y 4 -4 -

5*7Y 6 - 8 -

5*10Y 14 -1 16 -



FER 3.02 3.02 3.03 3.04 3.06 3.06 3.08

4B 3.02 3.02 3.03 3.04 3.06 3.06 3.08

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

A&H -1 -15 18 25
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