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Shanghsi CFETS NEX Internationsl Money Brok

[ 2026-08-03]

o [ RAT AT T35 T & 630 1470 7 RN RIEHEAE, HAERIZ 1.40%. 4 HA 3255 1270 7 KRG EIEEIH . [FE, S E 9473647 3000 12700 75
A, 4 HA 6000 A4 TCREACH G . A geq7 3 [ W4 H i3 9158 5625 {2 e NIRRT, &% A . 7d repo fixing: 1.44%, 5 L-—32%H
FF% 2bp. 3m shibor fixing: 1.43%, 5 —=x 5 HIEAZ4L.

Repo i, 5y repo - ACHE 1.50% T, J5 7 ¥ BACHEIX 6] 1.4975%-1.5025% 1T, 4454 UK 50.25/50. F14F-[EI5K, 5y repo & % A HE X ]
1.50%-1.505% 1T, F%UL 50.5/50. 1y repo 4> KBl KIS % ACHE 1.4175%-1.42% X [A] FfH3, #kc 42/41.75. HABWIBE, 2y repo BUASHE 1.42% i . it
£ 751, 1x2y repo HAZTE 00bp, 1x5y repo KUK 8.5/8.25.

Shibor i, 1y shibor R U% 46.75/45.5, 5y shibor UL 56/55. HIZk 5T, 1x5y shibor UK 10.5/8.25. F:ZJ71H, 1y basis RN 4.75/3.5, 5y basis
Wk 5.5/4.75.

HoAh G, R, REKAL.

Data Source: Shanghai CFETS-NEX / ICAP HK
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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 - 3M 1.4 -

6 M 1.43 - 6M 1.45 - 6M 1.4 -

9M 1.42 - 9M 1.46 - 9M 1.4 -

1Y 1.42 - 1Y 1.46 - 1Y 1.4 - 1Y 1.41 -
2Y 1.42 - 2Y 1.46 - 2Y 1.4 - 2Y 1.65 - 2Y 1.4 -
3y 1.44 - 3Y 1.48 - 3Y 1.4 - 3Y 1.77 - 3Y 1.42 -
4y 1.47 - 4Y 1.52 - 4y 1.8 - 4y 145 1
5Y 1.5 - 5Y 1.55 - 5Y 1.8 - 5Y 1.47 -
7Y 1.55 - 7Y 1.61 - 7Y 1.8 -

10v 1.62 - 10v 1.69 - 10v 1.8 -

7DREPO 1.44 -2.00 3M Shibor 1.43 O-N Shibor 1.413 0.30 1YDEPO 1.50

SPREAD [l3:06) SHIBOR WSHIBOR—REPO

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

OM*1Y |0 -0 - | 6M 2 -
1*2y 0 -0 - | 9Mm 4 -
1*3Y 2 -2 - |1y 4 -
1*4y 5 - 6 - 2Y 4 -
1*5Y 8 -9 -3y 4 -
2*3Y 2 -2 - |4y 5 -
2*4Y 5 - 6 - | 5Y 5 -
2*5Y 8 -9 -

3*4y 3 -4 -

3*5Y 6 -7 -

4*5Y 3 -3 -

5*7Y 5 - 6 -

5*10Y 12 - 14 -

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

FEH 3.02 3.02 3.02 3.02 3.05 3.06 3.07
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