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SHIBOR | miBiz&Es LR AAA
ON 1.2540%| 1.2300%| 2.0000%
1w 1.7050%| 1.6000%| 1.5500%]| 1.3000%
2W 1.6100%]| 1.6000%| 1.6000%| 1.4000%
iM 1.7370%]| 2.1000%| 1.5500%]| 1.4100%
3M 1.8460%| 4.8000%| 2.0000%]| 1.6500%
6M 1.9960%]| 2.1960%]| 2.0000%| 1.8800%
9M 2.1310% 2.0100%
12M 2.2180%]| 3.0000% 2.0900%
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BID OFFER
ON 2.25% 2.28%
1w 2.30% 2.35%
iM 2.45% 2.55%
3M 2.80% 3.00%
6M 3.00% 3.20%
12M 3.40% 3.70%
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3M 1.50% 1.72% 1.78% 1.96%
6M 1.66% 1.85% 1.89% 2.08%
1y 1.86% 1.98% 2.10% 2.13% 2.36%
3Y 2.32% 2.53% 2.62% 2.69% 3.05%
5Y 2.51% 2.70% 2.93% 3.00% 3.69%
10Y 2.76% 3.02% 3.44% 3.62% 4.39%
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Usb / CNY
iw -14.5 / -14.3
iM -59.0 / -58.5
3M -179.0 / -177.0
6M -365.0 / -360.0
9M -502.0 / -497.0
12M -580.0 / -576.0
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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 1.80% 1.60%
6M 1.90% 2.00% 1.73%
oM 1.97% 2.13% 1.80%
1Y 2.04% 2.23% 1.85%
3y 2.32% 2.63% 1.95%
5Y 2.52% 2.94%
7Y 2.68% 3.12%
10y 2.84% 3.29%
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