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o E AT AFF T I R 785 4270 7 R RIEERME, H/ERIZ 1.40%, SHIKEFF. 2 H%H 205 1270 7 KRG REIEEE . ERT7AF 1545
H &% 580 {2 TC N T . A& THARIHET . 7d repo fixing: 1.52%, 5 F—25 H FJF+ 3bp. 3m shibor fixing: 1.5155%, 5 F—3Z5 H T %
0.05bp »

Repo i, 5y repo F-HLACTE 1.6375 %ML, J5EH A 1.63%-1.64% X AL, “F#iRUL 64/63.75 « H2F- 15K, Sy repo ¥ AL LE 1.635%-
1.64% X [A] P, FRUL 63.75/63.5 o 1y repo 4=k B i fZ 3% B ASAE 1.5175%-1.525% X [AI BT , UK 52/51.75. HABIAIR, 2y repo A 1E 1.54%-
1.545%[X (B iz, HHZ8 /5 TH, 1x2y repo ilACTE 1.75bp & 2bp Fffift, 1xSyrepo MACTE 11.75 & 11.5bp Bifi, UK 11.75/11.5 .

Shibor ¥ii , 1y shibor it 57/56.25, Sy shibor #tii 72.25/71.25. HHZJ71H, 1x5y shibor kK 15.75/14.25. FEZT71fl, 1y basis #kii 5/4.5,
5y basis #i it 8.5/7.75 .

HoAh T, R, REKAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/3/25 A=

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 - 3IM 1.4 -

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

9M 1.51 - 9M 1.55 - 9M 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 1.57 -
4y 16 - 4y 1.67 - 4y 1.8 - 4y 1.6 -
5Y 1.64 - 5Y 1.72 - 5Y 1.8 - 5Y 1.63 -
7Y 1.7 - 7Y 1.79 - 7Y 1.8 -

10v 1.79 - 10v 1.88 - 10y 1.8 -

7DREPO 1.52 3.00 3M Shibor 1.5155 -0.05 O-N Shibor 1.319 0.10 | 1Y DEPO 1.50

SPREAD [l3:06) 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 -13 18 28
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