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[ 2026-08-04]

W E AT ATF T TT RE 465 1270 7 KN RIEEEME, H/ERIZ 1.40%, FFF LK. 4 HE 3055 1470 7 K% [H0 E AT 3000 1270k A1 911 E)
. A HiEE%E 5590 (e NIRRT, B &AL #EWIA. 7d repo fixing: 1.43%, 5 L—22% H NF& 1bp. 3m shibor fixing: 1.43%, 5 L —32 5 H¥¥
——‘—iz‘c

Repo i, 5y repo F-#FACHE 1.5075% 1T, J& & 3% BASAE [X 7] 1.5075%-1.5025% 13, 4744k 50.5/50.25. H14-[E5K, Syrepo ¥ NTRAZ
TEIX ] 1.505%-1.495% 1T, UK 49.75/49.5. 1y repo 4= KBl K i i ¥ IS 1E 1.4125%-1.4225% X [AI BT, 4R 41.5/41.25. HHZEJ71HI, 1x2y repo AT
7£ 00 % 0.25bp i, 1x5y repo A2 7E 8.5bp, TR UK 8.5/8.25.

Shibor ¥, 1y shibor #2U 46.5/45.25, 5y shibor #UX 55.25/54.25. HHZE /51, 1x5y shibor UK 10/8. FEZJ7TH, 1y basis iU 4.75/3.75, Sy basis
Wk 5.5/4.75.
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Data Source: Shanghai CFETS-NEX / ICAP HK

2026/8/4 b2y 1

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 1.43 - 6 M 1.45 - 6M 1.4 -

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

1Y 141 -1 1Y 1.46 - 1Y 1.4 - 1Y 1.41 -
2Y 141 -1 2Y 1.46 - 2Y 1.4 - 2Y 1.65 - 2Y 1.4 -
3Y 143 -1 3Y 1.47 -1 3Y 1.4 - 3Y 1.77 - 3Y 1.42 -
4y 1.46 -1 4y 1.51 -1 4y 1.8 - 4y 1.44 -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 - 10y 1.8 -

7DREPO 1.43 -1.00 3M Shibor 1.43 O-N Shibor 1.366 -4.70 1YDEPO 1.50

SPREAD [13:06) SHIBOR W SHIBOR-REPO

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

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

3*4Y 3 - 4 -

3*5Y 7 1 8 1

4*5Y 4 1 4 1

5*7Y 5 - 6 -

5*10Y 12 - 14 -
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