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AETE#EE USD/CNY 6.8993 0.0134
JPY/CNY 6.2978 0.0290
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SHIBOR | #iBRES Lk AAA
ON 2.3420%| 2.3420%| 2.2000%
1w 2.5920%]| 2.7000%]| 2.5500%)| 2.2000%
2W 2.7570%]| 2.6500%]| 2.6000%| 2.5500%
1M 2.7790%| 2.7500%]| 2.6500%]| 2.5500%
3M 2.9020%| 3.4000%]| 3.0500%]| 3.0500%
6M 2.9530%]| 2.9530% 3.0300%
oM 3.0760%]| 3.2000% 3.2200%
12M 3.1980%]| 4.2500% 3.2400%
(2) kRLEE (FER)
SHIBOR | EBRES
ON 2.43% 2.45%| DOEEEIRDTZ.
1W 2.50% 2.55%| ETUEHWARERDTLS,
1M 2.60% 2.70%
3M 2.85% 2.90%
6M 3.00% 3.30%
12M 3.50% 3.75%
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3M 2.29% 2.57% 2.93% 3.10% 3.27%
6M 2.43% 2.71% 3.05% 3.16% 3.35%
1y 2.69% 2.97% 3.25% 3.33% 3.56%
3Y 2.97% 3.25% 3.56% 3.67% 4.02%
SY 3.11% 3.49% 3.87% 4.01% 4.98%
10Y 3.31% 3.76% 4.26% 4.44% 5.52%
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USD / CNY
1w 03 / 0.4
1M 2.1 / 2.5
3M 11.0 / 12.5
6M 42.0 / 45.0
oM 90.5 / 103.0
12M 164.0 / 170.0
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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 2.70% 2.38%
&M 2.71% 2.99% 2.39%
SM 2.73% 3.06% 2.38%
1y 2.74% 3.12% 2.40%
3Y 2.89% 3.36% 2.55%
SY 3.06% 3.56%
7Y 3.22% 3.72%
10Y 3.39% 3.88%
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