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ON 2.4440%]| 2.0000%| 2.3500%
1W 2.5490%] 2.5500%)| 2.6000%]| 2.7500%
2W 2.7970%] 2.4500%| 2.0000%]| 2.7500%
1M 2.8220%]| 3.1000%)| 4.0000%| 2.8400%
3M 2.8580%] 4.0500%]| 4.5000%]| 2.8300%
6M 2.9140%]| 4.1800% 2.8500%
oM 2.9510% 2.9200%
12M 2.9950%]| 3.9500% 2.9300%
(2) KRIVER (KLR)
BID OFFER
ON 1.50% 1.51%
1W 1.61% 1.62%
1M 1.66% 1.68%
3M 2.00% 2.02%
6M 2.20% 2.22%
12M 2.35% 2.36%
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3M 2.04% 2.06% 2.79% 2.93% 3.15%
6M 2.08% 2.20% 2.86% 2.98% 3.20%
1y 2.18% 2.37% 2.94% 3.03% 3.26%
3Y 2.59% 2.65% 3.05% 3.32% 3.69%
5Y 2.79% 3.07% 3.46% 3.64% 4.28%
10Y 2.99% 3.31% 3.97% 4.13% 5.19%
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uUusb / CNY
W 125 / 15.0
1M 550 / 57.0
3M 155.0 / 163.0
6M 286.0 / 292.0
oM 4240/ 430.0
12M 570.0 / 575.0
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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 2.57% 2.20%
6M 2.58% 2.87% 2.20%
9M 2.60% 2.88% 2.20%
1Y 2.61% 2.90% 2.27%
3Y 2.75% 3.11% 2.45%
5Y 2.92% 3.33%
7Y 3.05% 3.48%
10y 3.18% 3.62%
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