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o E AT AT T I B 1390 1470 7 R R HEAE, BAEFRIR 1.4%, HIMTRE 6610 {CFE7A I [H I F1 3000 124 14 K [EIE, [FN4HA 6603 127 K
WA, A H A 10458 5% 10 4397 1476, BT & AR N . 7d repo fixing: 1.42%, 5. F—3 % H¥F. 3m shibor fixing: 1.43%, 5 I
—X 5 HEEF

Repo i, 5y repo F-#LACHE 1.4975% 11T, JEEY FATRUZCTE 1.4975%-1.5025% X [A] i, 2F-#%#KkUk 50.25/50. F14F- 13K, S5y repo &% BAC#E 1.50%-
1.505% [X [A] it i, FR UL 50.5/50.25. 1y repo 4= K Bfi K i i 1% BAC E 1.4325%-1.435% X [RIFT, Rk 43.75/43.5. HABWIFR, 3y repo iAC7E 1.4550%[X
[BIFIE. MIZEJ7TH, 1x2y repo AAZLE 00bp BffifE, 1xSy repo A3 1E 06.75bp FiiT, ik 7/6.5.

Shibor i, 1y shibor ki 46.75/45.75, 5y shibor kUi 54/53.5. HHZEJ71HI, 1x5y shibor kUK 8.5/6.75. FEZ=T71Hi, 1y basis kI 3/2, Sy basis kK
3.75/3.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/9/28 2

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 145 1 6 M 146 -1 6M 1.4 -

9M 1.44 - 9M 146 -1 9M 1.4 -

1Y 144 1 1Y 1.46 - 1Y 1.4 - 1Y 1.43 -
2Y 144 1 2Y 1.46 - 2Y 1.4 - 2Y 1.65 - 2Y 1.42 -
3Y 146 1 3Y 149 1 3Y 1.4 - 3Y 1.77 - 3Y 1.43 -
4y 148 1 4y 1.51 - 4y 1.8 - 4y 1.45 -
5Y 1.5 - 5Y 1.54 - 5Y 1.8 - 5Y 1.47 -
7Y 1.54 - 7Y 1.59 - 7Y 1.8 -

10v 16 - 10Y 1.67 - 10y 1.8 -

7DREPO 142 - 3M Shibor 1.43 - O-N Shibor 1.361 -0.30 1YDEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

3M*6M 1 1 Tenor | Mid Abp
6M*9M | -1 10 -

OM*1Y |0 1 0 1 | 6M 1 -2
1*2y 0 - |0 - 9™ 2 -1
1*3Y 2 - 3 1 |1y 2 -1
1*4y 4 - 5 -2y 2 -1
1*5Y 6 18 - 3y 3 -
2*3Y 2 - 3 1 | 4y 3 -1
2*4Y 4 -5 - | 5Y 4 -
2*5Y 6 -1 8 -

3*4y 2 -2 1

3*5Y 4 -1 5 -1

4*5Y 2 -1 3 -

5*7Y 4 -5 -

5*10Y 10 - |13 -
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