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[ 2026-08-27]

o AT A FF T I € 1030 1470 7 KW R I ER1E, ERVERIZR 1.40%, [FIFIFRE 5035 12 7Chaiais al i lE, A I RIEEIY. 4 HE 13K
Ji¥ 6065 147G, % 4TI AR BT WHA . 7d repo fixing: 1.43%, . L—2% % H N 1bp. 3m shibor fixing: 1.43%, 5_F—%2 5 HIRFFALL,

Repo ¥, 5y repo - RACHE 1.5025% 11T, J5E % FATACHE 1.5025%-1.5125% X [A] i, -# 4RIk 51/50.75. H14-[E5K, Sy repo &% RS LE
1.51%-1.52% X [A] Fff3fE, #U 51.75/51.5. 1y repo 4= K I K i 2 ¥ S AE 1.42%-1.43% X (AP, WU 43/42.75. HABIATR, 6m repo HAZE 1.4375%}
T, 2y repo ASTE 1.425% Mt . HIZEJ7TH, 6mxly AZfE-1bp BT, 9mxly B3 £E-0.25bp FHIT, 1xSy repo UL 9/8.75.

Shibor ¥fi, 1y shibor FAZTE 1.465% i, UK 47.25/46.5, Sy shibor ki 56.75/56.25. M1k /71, 1x5y shibor UK 10/9. F:ZE /T, 1y basis i)
iz 4.5/3.5, Sy basis U 5/4.75.

HoAh 5, RS2, REMRAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/8/27 HAPY

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 1.44 - 3IM 1.4 -

6 M 1.44 - 6 M 147 1 6M 1.4 -

9M 1.43 - 9M 147 1 9M 1.4 -

1Y 1.43 - 1Y 1.47 - 1Y 1.4 - 1Y 1.42 -
2Y 1.43 - 2Y 1.47 - 2Y 1.4 - 2Y 1.65 - 2Y 142 1
3Y 1.45 - 3Y 1.49 - 3Y 1.4 - 3Y 1.77 - 3Y 144 1
4y 149 1 4y 153 1 4y 1.8 - 4y 146 1
5Y 152 1 5Y 157 1 5Y 1.8 - 5Y 149 1
7Y 1.56 - 7Y 1.62 - 7Y 1.8 -

10v 1.62 - 10Y 1.69 - 10y 1.8 -

7DREPO 1.43 -1.00 3M Shibor 1.43 O-N Shibor 1.365 -4.70 1YDEPO 1.50

REPO SHIBOR SHIBOR-REPO
3M*6M | 0 - Mid Abp
6M*9M | -1 -0 -

9M*1Y | 0 -0 1 6M 3 1
1*2Yy 0 -0 - oM 4 1
1*3y |2 -2 -1y a4 -
1*4Y 6 1 6 1 2y 4 -
1*5y |9 1 10 1 3% 4 -
2%3y 2 - |2 - a4y a4 -
2*4Y | 6 1 6 1 5y |5 -
2*5y |9 1 10 1

3xy 4 1 4 1

3*sy | 7 1 8 1

4*sy 3 - 4 -

5*7Y 4 45 1

5*10Y 10 -1 12 -1
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