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ANETE#EE USD/CNY 7.0731 0.0001
JPY/CNY 6.5907 0.0337
SHIBOR 3M 2.7260% +0.0090%
EUEFIED 104 3.15% +0.05%
EiEiesisd 2,932.17 -74.28
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SHIBOR | #4BRE&ES Lk AAA
ON 1.3130%] 1.3300%| 1.3000%
1w [2.5900%] 1.4500%]| 1.3000%
2w [2.9500%| 2.9800%][ 2.9700%| 2.7000%
1M [2.7500%| 2.7500%][ 2.9500%| 2.7600%
3M 2.7260%| 3.5000%][ 2.9500%| 2.7600%
6M 2.8160%)| 2.8160%]| 3.2000%| 2.9800%
oM 2.9640%| 3.0000%] 3.1500%| 3.0300%
12M [ 3.0480%] 3.9000%] 3.9500%| 3.0500%
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SHIBOR | \iER&ESE
ON 1.93%|  1.96%
1w 2.25%|  2.30%
1M 2.30%|  2.35%
3M 2.40%|  2.50%
6M 2.50%|  2.55%
12M 2.55%|  2.60%
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Ef& 75 1EAAA ERMEAAA FHIEAAA HIBAA
3M 2.24% 2.31% 2.77% 2.81% 3.17%
6M 2.48% 2.55% 2.94% 3.03% 3.38%
1y 2.54% 2.67% 3.01% 3.14% 3.46%
3Y 2.77% 2.96% 3.29% 3.45% 3.98%
SY 3.02% 3.23% 3.64% 3.81% 4.62%
10Y 3.15% 3.53% 4.00% 4.17% 5.23%
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uUsb / CNY
1w 48 / 59
iM 29.0 / 31.0
3M 93.0 / 98.0
6M 175.0 / 180.0
M 252.0 / 264.0
12M 342.0 / 347.0
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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 2.63% 2.38%
6M 2.67% 2.92% 2.40%
S9M 2.68% 2.94% 2.39%
1Y 2.70% 2.96% 2.41%
3y 2.81% 3.13% 2.38%
5Y 2.97% 3.36%
7Y 3.10% 3.53%
10v 3.25% 3.69%
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