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W [ AT AFF T35 FF & 560 1270 7 R [EI, HAEFIZR 1.4%, [FIES 4 HIGW RIERI . 4 H i R O3 558550 560 1470, 5T BRI «
7d repo fixing: 1.405%, 5 F—=2 5 H Lk 0.5bp. 3m shibor fixing: 1.43%, 5 F—32 5 HFFF.

Repo i, 5y repo LA 1.4775% 1T, JG BV FATHACHE 1.4775%-1.465% X [A] T, - #4R K 47/46.75. H4-[E5K, Sy repo &% A LE
1.4625%-1.47% X [H] {1, FRUK 46.75/46.5. 1y repo 4 KBEI Ui % % ACTE 1.41%-1.40% X [A]fffiT, #kUiK 40.5/40.25. HARMIFR, 1m repo ZE1E
1.4125% 1T, 3m repo ilAZHE 1.4225% 13T, 6m repo AZTE 1.415% T, 9m repo AT TE 1.3975%-1.4075% X [A] [ff /T, 2y repo ACHE 1.405% 1T,
HIZE 751, 3mx6m FASFE-00.75bp FFHIE, 6mxly BAC7E-01.25bp BT, 9mxly i AC7E-00.5bp BT, 2x5y repo HAZ7E 06.5bp FitiL, 1x5y repo UL
6.5/6.25,

Shibor ¥fi, 1y shibor FAZTE 1.44% 3L, UK 44/43.5, Sy shibor #Ui 50.5/49.75, 1x5y shibor UL 7/5.75. FEZJ7TH, 1y basis UL
3.75/3.25, Sy basis & 3.75/3.25.

HARTTH, W=, KERAS.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/10/14 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 1.42 - 3IM 1.4 -

6M 141 1 6M 143 -1 6M 1.4 -

IM 1.4 -1 IM 143 -1 9M 1.4 -

1y 1.4 -1 1y 143 -1 1y 1.4 - 1Y 139 -1
2Y 1.4 -1 2Y 143 -1 2Y 1.4 - 2Y 1.65 - 2Y 138 -1
3y 141 1 3y 1.45 -1 3Y 1.4 - 3Y 1.77 - 3Y 139 -1
4y 144 -1 4y 1.47 -1 4y 1.8 - 4y 141 1
5Y 1.46 -2 5Y 15 -1 5Y 1.8 - 5Y 1.42 -2
7Y 1.5 -2 7Y 155 -1 7Y 1.8 -

10Y 156 -2 10Y 1.63 -1 10y 1.8 -

7DREPO 1.405 0.50 3M Shibor 1.43 - O-N Shibor 1.269 -1.90 | 1Y DEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

3M*6M | -1 -1 Tenor | Mid Abp
6M*9M | -1 - |0 -

OM*1Y |0 - |0 -| 6M 2 -
1*2y 0 - |0 - | 9M 3 -
1*3Y 1 -2 -1y 3 -
1*4y 4 - 4 - 2Y 3 -
1*5Y 6 -1 7 -3y 4 -
2*3Y 1 -2 - |4y 3 -
2*4Y 4 - 4 - | 5Y 4 1
2*5Y 6 107 -

3*4y 3 -2 -

3*5Y 5 -1 5 -

4*5Y 2 -1 3 -

5*7Y 4 -5 -

5*10Y 10 - 113 -

1Y LPR 6M 9M 1Y 2Y 3Y aY 5Y

FEH 3.02 3.02 3.02 3.02 3.04 3.06 3.07



4H 3.02 3.02 3.02 3.02 3.04 3.06 3.07
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