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W AT AT T34 FT & 265 1470 7 R RIEEAE, #AERIZ 1.40%, HETXFF. 5 HA 405 1270 7 R EIGEEL . S ERITAF 1545 H
HEIE 140 1470, RS HEEARIIM . 7d repo fixing: 1.52%, 5 E—5 5 HEFF-. 3m shibor fixing: 1.5470%, ¥ _b—%2% H T 0.22bp.

Repo ¥, 5y repo 3 mACLE 1.5975% T, J& 75 % S AE 1.5975%-1.605% X [8] fff 1T, 2F-#%# Ui 60.5/60.25. H14-[6]3K, Sy repo &% ACHE
1.5975%-1.6075% X [A] fffifr, #U 61/60.5. 1y repo 4= KK uifi i ¥ iAC 7E 1.4925%-1.5025% X [A] it , UK 50.25/50. HARMIER, 2y repo WAZTE
1.50%-1.505% 1T . HIZE 5 TH, 1x5y repo J&ACLE 10.5bp T, KUK 10.75/10.25.

Shibor i, 1y shibor %1% 56.5/55.5, 5y shibor }UX 68.5/67.75. WiZk /5, 1x5y shibor kU 12.5/11. #£ZJ51H, 1y basis UK 6.25/5.75, 5y basis
Rk 8.25/7.5,

HARTTH, W=, KEHAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/3/11 REH=

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 155 1 3IM 1.4 -

6 M 153 1 6 M 1.57 - 6M 1.4 -

9M 151 1 9M 1.57 - 9M 1.4 -

1Y 1.5 - 1Y 1.56 - 1Y 1.4 - 1Y 15 1
2Y 151 1 2Y 157 1 2Y 1.4 - 2Y 1.65 - 2Y 1.5 2
3y 1.53 - 3Y 1.59 - 3Y 1.4 - 3Y 1.77 - 3Y 152 1
4y 157 1 4y 164 1 4y 1.8 - 4y 1.56 2
5Y 161 1 5Y 1.68 - 5Y 1.8 - 5Y 1.59 2
7Y 167 1 7Y 1.74 - 7Y 1.8 -

10v 1.75 1 10v 1.83 - 10y 1.8 -

7DREPO 1.52 - 3M Shibor 1.547 -0.22 @ O-N Shibor 1.367 4.90 1YDEPO 1.50

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

3M*6M | -2 - Tenor | Mid Abp
6M*9M | -2 - |0 -

OM*1Y | -1 1041 - 6M 4 -1
1*2y 1 1 1 1  9M 6 -1
1*3Y 3 - 3 - Y 6 -
1*4y 7 1 8 1 2y 6 -
1*5Y 11 1 12 - 3y 6 -
2*3Y 2 102 -1 4y 7 -
2%4Y 6 -7 - 5Y 7 -1
2*5Y 10 - 1 -1

3*4Y 4 1 5 1

3*5Y 8 1 9 -

4*5Y 4 - 4 -1

5*7Y 6 - 6 -

5*10Y 14 - 15 -



1Y LPR 6M oM 1y 2Y 3Y 4Y 5Y
FER 3.02 3.01 3.02 3.02 3.06 3.06 3.08

4B 3.02 3.01 3.02 3.02 3.06 3.06 3.08

250208/5y 250014/5y 250011/5y 250210/5y
repo repo repo repo
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Gt AHEH BRI MALARITEAT (BUREAR “ E#EEERSE M7 O HI7E, Bl EgE S mra .. REVEar, RPN AAGEMERTEEIR. 6. T8,
KRAESGIH HPFNES . HPEITE A 15 B 2k B AT BRI LA AL UE5E, (5 BARE AR RN SAE M el TR SR EARATAE 5 S oG iR s A R, AA]
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