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ARTEEME USD/CNY 7.0572 0.0260
JPY/CNY 6.6371 0.0105
SHIBOR 3M 2.6900% +0.0240%
EEFED 104F 3.06% +0.04%
LB aiEE 2,897.43 +73.61
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SHIBOR \|IBRES 78 AAA
ON 2.5860%| 2.5900%| 2.5900%
1w 2.6510%]| 3.5000%]| 2.5000%| 2.3800%
2w 2.7450%| 3.0000%]| 2.7400%
1M 2.6630%]| 3.9000%]| 2.9000%| 2.6000%
3M 2.6900%| 2.6900%| 2.8000%| 2.7800%
6M 2.7480%| 2.7480% 2.9500%
M 2.9960%]| 3.2000% 3.0000%
12M 3.0560% 3.0500%
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SHIBOR H|IBREE
ON 2.12% 2.15%
1w 2.25% 2.28%| 2HMCIKETLTULNS,
M 2.40% 2.45%
3M 2.50% 2.60%
6M 2.60% 2.70%
12M 2.70% 2.80%
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Ef&E HIFFEAAA ERHMEAAA FEAAA HEAA
3M 2.44% 2.50% 2.75% 2.78% 3.12%
6M 2.52% 2.58% 2.88% 2.95% 3.29%
1y 2.62% 2.68% 3.04% 3.08% 3.52%
3Y 2.78% 3.08% 3.33% 3.38% 3.95%
5Y 2.96% 3.25% 3.62% 3.70% 4.50%
10Y 3.06% 3.51% 4.08% 4.25% 5.31%
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Ta1L—>3>OEMEDBESER SN AEEFED ERERENTLONDDEMERDZ, TNICKD,
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@FNBEBHIE
uUsb / CNY
1w 64 / 2.8
M 23.0 / 24.0
3M 68.0 / 71.0
6M 127.0 / 132.0
oM 179.0 / 198.0
12M 242.0 / 255.0
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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 2.66% 2.38%
6M 2.65% 2.78% 2.30%
oM 2.64% 2.81% 2.30%
1Y 2.64% 2.84% 2.38%
3Y 2.72% 3.02% 2.38%
5Y 2.87% 3.23%
7Y 3.01% 3.40%
10y 3.17% 3.56%

GRADEEEFINE BN SET LIEBDD, BHFFHEDN EFRICELIZIENS. EFRXTYTDL— MKES
ANECHE LFLTWVS.
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