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Money Broking

[ 2026-03-02]

W E AT AFF TR 190 1470 7 REIH RIEERAE, #AERIZR 1.40%, SHTRFEE. SHIEWEREGEET. G EIRITAF %5 B0 190 12ot. %
STH AR Y mAs o« 7d repo fixing: 1.56 %, 5. L—%2 5 H LF+ 6bp. 3m shibor fixing: 1.5678 %, 5. F—%2 5 H Kk 0.01bp «

Repo ¥, 5y repo 4% MACHE 1.5875 %ML, J&E i MACHE 1.5775%-1.5875% (X [Alfitifr, ZF#%3RIk 58/57.5 . H4-[H3K, S5y repo &% A LE
1.565%-1.58% X [A] fffi/T, UL 57.25/57 o 1y repo 4=k WK i iZ 3% BACAE 1.49%-1.50% X R Ffifr , $RU 48/47.75. HABWIFR, 2y repo HAZ7E 1.485%-
1.4875% X [A]Fffix . HHZEJ71HI, 1x2y repo AZTE Obp , 2x5y repo &3 7E 9.5bp, 1x5y repo Ui 9.5/9

Shibor ¥y , 1y shibor , % 54.5/53.5, 5y shibor, #!i 65.5/64.75. HiZk /51, 1x5Sy shibor, #RUX 12/10.5. FEZ Ji 1, 1y basis, #k& 6.5/5.5,
5y basis , iUk 8.5/7.75 .

FoAmJ7H, R, RE AL .

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/3/2 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 1.54 -1 3IM 1.4 -

6 M 1.51 -1 6 M 1.56 - 6M 1.4 -

9M 149 -1 9M 1.55 - 9M 1.4 -

1Y 1.48 -1 1Y 1.54 -1 1Y 1.4 - 1Y 1.47 -1
2Y 1.48 -1 2Y 1.54 -1 2Y 1.4 - 2Y 1.65 - 2Y 146 -1
3Y 1.5 -2 3Y 1.57 -2 3Y 1.4 - 3Y 1.77 - 3Y 1.48 -2
4y 1.54 -2 4y 1.61 -2 4y 1.8 - 4y 1.51 -3
5Y 1.57 -2 5Y 1.65 -2 5Y 1.8 - 5Y 1.54 -2
7Y 1.64 - 7Y 1.71 -1 7Y 1.8 -

10v 1.72 - 10v 1.8 -3 10v 1.8 -

7DREPO 1.56 6.00 3M Shibor 1.5678 -0.01 O-N Shibor 1.315 -0.30 1YDEPO 1.50

SPREAD [l3:06) SHIBOR W SHIBOR-REPO

3M*6M | -3 - Tenor | Mid Abp
6M*9M | -2 - -1 -

OM*1Y | -1 - -1 -1 6M 5 1
1*2y 0 - |0 - 9™ 6 1
1*3Y 2 -1 3 -1 1y 6 -
1*4y 6 17 -1 2y 6 -
1*5Y 9 -1 11 -1 3y 7 -
2*3Y 2 -1 3 -1 4y 7 1
2*4y 6 17 -1 5Y 8 -
2*5Y 9 -1 11 -1

3*4y 4 - 4 -

3*5Y 7 - 8 -

4*5Y 3 - 4 -

5*7Y 7 2 6 1

5*10Y 15 2 15 -1



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

4B 3.02 3.01 3.01 3.02 3.06 3.06 3.08

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

A&H 12 -8 22 36
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