8 [ IS 15

O NEX Ltsm

W& BHiF

tR17E)

e

-

[ 2026-03-23)

o E AT AT TSI RE 80 1470 7 RIFIE RIAHEEAE, BAERIR 1.40%, SRTRERFE. S HA 1373 1270 7 R FEIGR . FERITATFTIHS
HE % 1293 (e NIRTi. B IHI#EAR 1 . 7d repo fixing:

0.38bp -

1.49%, 5 F—%5 H #4544, 3mshibor fixing: 1.5182%, 5 F—% 5 H T

Repo i, 5y repo L RACHE 1.6325 %L, J5E % ACHE 1.6275%-1.65% X [AIFiT, -4 4RIK 65/64.75 « H14-[H5K, Sy repo &% BACHE
1.6425%-1.6575% X [A]f$ T, $RUL 65/64.5 . 1y repo 4K Bl Kb iZ ¥ M ACLE 1.5125%-1.5275% X [A] ff T , iU 52/51.75. HABHAR, 2y repo A3

7F 1.5325%-1.5475% X [A]fftc . HHZE 51,
Shibor i , 1y shibor #}4i 56.75/55.75, Sy shibor 4k 73.25/72.5. HiZk )51,

5y basis ik 8.5/7.5 .
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ONSHORE IRS

Qtrly/7d Repo

ACT/365(F)
Tenor Mid
3M 1.52
6M 1.51
IM 1.51
1Y 1.52
2Y 1.55
3Y 1.58
4Y 1.61
5Y 1.65
7Y 1.71
10Y 1.8
7D REPO 1.49
REPO
3M*6M | -1
6M*9M 0
IM*1Y 1
1*2Y 3
1*3Y 6
1*4y 9
1*5Y 13
2*3Y 3
2*4yY 6
2*5Y 10
3*4Y 3
3*5Y 7
4*5Y 4
5*7Y 6
5*10Y 15
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1x5y repo iU 13/12.5 .

Shanghai CFETS-NEX International Money Broking Co., Ltd

Qtrly/3m SHIBOR

A/365 (F) A/360(F)
Tenor Mid
6M 1.54
IM 1.54
1y 1.56
2Y 1.59
3y 1.63
4y 1.68
5Y 1.73
7Y 1.8
10Y 1.89
3M Shibor 1.5182
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Annually/O-N SHIBOR

A/365 (F) A/360(F)
Tenor Mid
3M 1.4
6M 1.4
IM 1.4
1y 1.4
2Y 1.4
3Y 1.4

-0.38 | O-N Shibor

SHIBOR W SHIBOR-REPO
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Annually/1Y DEPO
A/365 (F) A/360(F)

Abp | Tenor Mid Abp

- 2Y 1.65 -

- 3Y 1.77 -
4y 1.8 -
5Y 1.8 -
7Y 1.8 -
10Y 1.8 -

-0.20 1YDEPO 1.50
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Qtrly/7D REPO
A/365

Tenor Mid
1Y 1.52
2Y 1.54
3Y 1.57
4y 1.6
5Y 1.64

1x5y shibor Ui 16.5/15.5. #EZJ51H, 1y basis fitUi 4.75/4,



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

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