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SHIBOR | BiBREE LR AAA
ON 1.3705%)] 1.3705%]| 1.3900%
1w 2.6040%]| 3.1000%]| 2.5000%
2W 2.5910%]| 2.0000%]| 2.5500%
iM 2.6840%| 3.3000%]| 2.4000%]| 2.1000%
3M 2.7080%]| 2.7080%] 3.0000%]| 2.4000%
6M 2.8030%| 2.8030% 2.7000%
9M 3.0470% 3.0000%
12M 3.1030% 3.1000%
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SHIBOR | iBR&EE
ON 2.60% 2.65%| W& TRER.,
1w 2.50% 2.55%
1M 2.60% 2.70%
3M 2.80% 2.90%
6M 3.00% 3.10%
12M 3.10% 3.20%
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3M 2.19% 2.41% 2.49% 2.73% 3.21%
6M 2.39% 2.61% 2.93% 2.87% 3.40%
1y 2.64% 2.86% 3.08% 3.20% 3.69%
3Y 2.94% 3.16% 3.53% 3.63% 4.10%
SY 3.06% 3.35% 3.82% 4.00% 4.90%
10Y 3.23% 3.68% 4.17% 4.38% 5.44%
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usb / CNY
1w 25 / -15
LM 50 / -2.0
3M -5.0 / -2.0
6M 200 / 27.0
oM 650 / 81.0
12M 130.0 / 145.0
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Quarterly Quarterly Annually
7d Repo 3M SHIBOR O-N SHIBOR
A/365 A/365 A/360 A/365 A/360

3M 2.61% 1.95%
6M 2.62% 2.84% 1.88%
SM 2.62% 2.93% 1.95%
1Y 2.64% 2.97% 1.90%
3y 2.76% 3.23% 2.45%
5Y 2.93% 3.45%
7Y 3.08% 3.62%
10v 3.23% 3.79%
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