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ANETE#EE USD/CNY 6.4713 0.0089
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SHIBOR | fRIBIRES LR AAA
ON 2.0920%]| 2.2400%] 2.5000%
1w 2.2140%]| 2.2000%]| 2.3500%]| 2.0000%
2W 2.3280%]| 2.6000%| 3.0000%| 2.0000%
1M 2.7190%]| 3.0000%]| 19.0000%| 2.1000%
3M 2.8330%]| 6.0000%]| 3.8000%]| 2.7000%
6M 2.9000%| 2.9800%]| 3.2000%| 2.8800%
oM 3.0070% 3.0400%
12M 3.1040%| 3.8000% 3.1500%
(2) XRIVE&ER (FLH)
BID OFFER
ON 0.01% 0.02%
1w 0.02% 0.03%
1M 0.10% 0.12%
3M 0.30% 0.35%
6M 0.45% 0.50%
12M 0.62% 0.65%
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3M 1.99% 2.10% 2.74% 2.83% 3.38%
6M 2.25% 2.29% 2.91% 3.05% 3.60%
1y 2.60% 2.67% 3.08% 3.16% 3.74%
3Y 2.90% 3.08% 3.41% 3.67% 4.36%
SY 3.11% 3.28% 3.69% 3.81% 4.52%
10Y 3.28% 3.57% 3.97% 4.14% 4.88%
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USD / CNY
1w 333 / 33.7
1M 158.0 / 160.0
3M 452.0 / 457.0
6M 873.0 / 878.0
9M 1280.0 / 1284.0
12M 1691.0 / 1699.0
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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 2.51% 2.21%
6M 2.59% 2.95% 2.29%
9M 2.65% 3.03% 2.29%
1Y 2.69% 3.11% 2.30%
3Y 2.90% 3.43% 2.45%
5Y 3.08% 3.63%
7Y 3.22% 3.78%
10Y 3.38% 3.96%
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