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[ 2026-08-28]

o [ AT A FF T T RE 200 12706 7 RIS RIEHEAE, BRVERIR 1.40%, 7FFRE 3330 {2k [mElE . 4 HA 950 12 7 KGRI, HH
5035 fZRBRACIS EIE . 4 H & 4158 2455 270, R &AL # WA . 7d repo fixing: 1.41%, % F—2%85 H FF% 2bp. 3m shibor fixing: 1.43%, 5 I
— 5 HARFEAAL

Repo i, 5y repo F#ERACHE 1.5175% M1, 5 &% MACHE 1.52%-1.515% X [8] fft i, 2F3%#kik 51.75/51.5. H4-[E5K, Sy repo & R ACHE
1.5125%-1.5175%F1 3T, # U 51.5/51.25. 1y repo 4= R I b iE % BAC IE 1.4325%-1.4225% X [F] [filr, UK 42.5/42.25. HABHIR, 1m repo A 1E
1.43%M11T, 3m repo ACTE 1.435%X BB, 2y repo ACTE 1.43%FiT, 3y repo ASTE 1.4525% i, HHZEJTTHI, 1x3y repo AZTE 2.5bp BT,
2x5y repo AZTE 8.75bp PiiL, 1x5y repo HAZFE 08.75bp BifiT, ik 9/8.75.

Shibor ¥, 1y shibor #UX 47/46, Sy shibor RN 56.5/56. HHZE 5T, 1x5y shibor #%UL 10/9. FEZEJ7TH, 1y basis UL 4.5/3.5, Sy basis KUK
5/4.75.

HAb 5T, RO, RENRAL.

Data Source: Shanghai CFETS-NEX / ICAP HK

2026/8/28 T

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 143 -1 3M 1.4 -
6M 143 -1 6M 1.46 -1 6M 1.4 -
9IM 1.43 - IM 146 -1 |9M 1.4 -
1y 1.42 -1 1y 1.46 -1 1y 1.4 - 1Y 1.42 -
2Y 142 -1 2Y 1.46 -1 2Y 1.4 - 2Y 1.65 - 2Y 1.42 -
3y 1.45 - 3y 1.49 - 3Y 1.4 - 3Y 1.77 - 3Y 1.44 -
4y 1.48 -1 4y 152 -1 4y 1.8 - 4y 1.46 -
5Y 151 -1 5Y 156 -1 5Y 1.8 - 5Y 1.49 -
7Y 155 -1 7Y 161 -1 7Y 1.8 -
10Y 161 -1 10Y 1.68 -1 10Y 1.8 -
7DREPO 1.41 -2.00 3M Shibor 1.43 - O-N Shibor 1.339 -2.60 1YDEPO 1.50

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

Bond 250208/5y 250014/5y 250016/5y 250215/5y
Swap repo repo repo repo

A&H 1 -19 16 24
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CNY IRS 7d Repo Curve
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