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SHIBOR | iBERER Lk AAA
ON 1.7130%] 1.7000%| 1.7200%
1w 2.3510%| 2.3500%] 2.2000%]| 2.0500%
2W 2.3930%]| 2.6500%] 2.2200%)]| 2.1000%
iM 2.6980%]| 2.4800%] 2.4000%)]| 2.3500%
3M 2.8020%| 2.8000%] 2.5900%]| 2.7000%
6M 2.8980%]| 3.5000% 2.8400%
9M 2.9960%| 3.4000% 2.9100%
12M 3.0950%| 3.9000% 3.0200%
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ON 2.40% 2.43%
1w 2.50% 2.55%
1M 2.65% 2.70%
3M 3.05% 3.15%
6M 3.30% 3.40%
12M 3.70% 3.80%
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EfE 75 EAAA ERMEAAA FHEAAA HHEAA
3M 2.01% 2.34% 2.63% 2.84% 3.29%
6M 2.26% 2.59% 2.75% 2.93% 3.32%
1y 2.31% 2.64% 2.97% 3.08% 3.55%
3Y 2.65% 2.99% 3.31% 3.40% 4.02%
5Y 2.88% 3.23% 3.69% 3.80% 4.79%
10Y 3.08% 3.46% 4.13% 4.24% 5.37%
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usb / CNY
1w 0.0 / 0.1
LM 20 / -05
3M 2100/ -8.0
6M 320/ -27.0
oM 525 / -38.0
12M -63.0 / -53.0
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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 2.45% 2.34%
6M 2.47% 2.84% 2.34%
SM 2.47% 2.85% 2.31%
1y 2.47% 2.87% 2.31%
3y 2.60% 3.04% 2.49%
5Y 2.82% 3.26%
7Y 2.99% 3.42%
10v 3.15% 3.58%
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