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SHIBOR | SIBREE LR AAA
ON 2.8270%| 2.5000%]| 3.1100%
1W 2.7530%]| 2.7500%] 2.5000%)]| 2.8000%
2W 2.9890%]| 3.1000%| 2.8500%
iM 2.5910%]| 2.9000%] 3.0900%]| 2.6000%
3M 2.6310%| 3.6000%] 3.1500%)]| 2.7000%
6M 2.7050% 2.8500%
9M 3.0180%
12M 3.1010%]| 4.2000% 3.0800%
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SHIBOR | iBREE
ON 2.43% 2.45%
1w 2.53% 2.55%
1M 2.65% 2.70%
3M 2.80% 2.90%
6M 3.00% 3.10%
12M 3.10% 3.20%




O ARTESHF TS

Ef& 75 1EAAA ERMEAAA FHIEAAA HIBAA
3M 2.15% 2.34% 2.73% 2.69% 3.29%
6M 2.30% 2.49% 2.79% 2.89% 3.48%
1y 2.63% 2.82% 3.08% 3.18% 3.77%
3Y 2.90% 3.10% 3.49% 3.55% 4.09%
SY 3.01% 3.32% 3.78% 3.90% 4.79%
10Y 3.16% 3.61% 4.15% 4.32% 5.38%
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usb / CNY
1w 21 / 3.5
iM 25 / 4.0
3M 3.0 / 5.0
6M 170/ 23.0
oM 40.0 / 45.0
12M 68.0 / 85.0
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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 2.59% 2.17%
6M 2.58% 2.77% 2.17%
SM 2.86% 2.83% 2.17%
1y 2.58% 2.88% 2.22%
3y 2.70% 3.13% 2.27%
5Y 2.87% 3.35%
7Y 3.03% 3.54%
10v 3.17% 3.68%
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