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o AT A TF T T R 2240 1270 7 RIAW G ERAE, #AERIZ 1.40%, SETKEFT. S HE 130 1470 7 R RIEEIH . P E T AT 355 HigR
2110 127G B4 AR AT WFA - 7d repo fixing: 1.53%, 5 E—325 H EFt 1bp. 3m shibor fixing: 1.5135%, 5 E—22 % H % 0.2bp.

Repo ¥, 5y repo F#EACHE 1.6375% 11T, J5E % ACHE 1.63%-1.6375% X [A]f T, - #4RIK 63.25/63. H14-[HI5K, Sy repo &% ELE 1.63%-
1.64% X [A]fIT, FRUL 64/63.75. 1y repo 4= KK i 75 3% IS AE 1.5175%-1.515%[X [a] fft i, #W 51.75/51.5. HABBAR, 2y repo A LE 1.535%-
1.5375% 1. HHZE T, 1x5y repo ACLE 12 & 11.5bp, KUK 12.5/12.

Shibor i, 1y shibor fix1% 56.75/55.75, 5y shibor kUi 72.25/71.25. HHZEJ71HI, 1x5y shibor kUi 16/14.75. JEZ=771H, 1y basis ki 5/4.5,
Sybasis #Ii 8.5/7.75.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/3/26 FEHAPY

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 1.51 - 3M 1.4 -

6M 1.51 - 6M 1.55 - 6M 1.4 -

IM 1.51 - IM 1.55 - IM 1.4 -

1y 1.52 - 1y 1.57 - 1y 1.4 - 1Y 1.52 -
2Y 1.54 - 2Y 1.59 - 2Y 1.4 - 2Y 1.65 - 2Y 1.54 -
3y 1.57 - 3y 1.63 - 3Y 1.4 - 3Y 1.77 - 3Y 1.56 -1
4y 1.6 - 4y 1.67 - 4y 1.8 - 4y 16 -
5Y 1.64 - 5Y 1.72 - 5Y 1.8 - 5Y 1.63 -
7Y 1.7 - 7Y 1.79 - 7Y 1.8 -

10Y 1.79 - 10y 1.88 - 10Y 1.8 -

7DREPO 1.53 1.00 3M Shibor 1.5135 -0.20 O-N Shibor 1.30 -1.90 | 1Y DEPO 1.50

SPREAD [ila:0e) SHIBOR WSHIBOR—REPO

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

oM*1Y |1 -2 - | 6M 4 -
1*2y 2 -2 - | 9Mm 4 -
1*3Y 5 - 6 - |1y 5 -
1*4y 8 - 10 -2y 5 -
1*5Y 12 -1 15 - |3y 6 -
2*3Y 3 - 4 - | 4Y 7 -
2*4y 6 - 8 - | 5Y 8 -
2*5Y 10 - 13 -

3*4y 3 -4 -

3*5Y 7 -9 -

4*5Y 4 -5 -

5*7Y 6 -7 -

5*10Y 15 -1 16 -



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

A&H 3 -14 18 29
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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]
VNS, AR LI bR e AR AR ol s, ARS8 e L IR v e S5 2K, B [ PR R MR AN BRI F A H PPARATAE BT 51 A BT B8 51 A I 2k Bl A el 4y 7k 4H
AT 5T



