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SHIBOR | iBREE LR AAA
ON 1.7620%| 1.7000%]| 1.8500%
1w 2.1730%| 2.2600%]| 1.9700%] 1.5000%
2w 2.3970%]| 2.4000%]| 2.9500%] 2.3500%
1M | 2.5690%]| 3.0000%]| 19.0000%]| 2.4000%
3M 2.6500%| 3.3500%| 2.5500%| 2.5300%
6M 2.8020%| 3.3000% 2.7800%
oM 2.9660% 2.8700%
12M | 3.0860%] 3.1500%| 3.2000%]| 3.0500%
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3M 2.00% 2.12% 2.57% 2.71% 3.33%
6M 2.32% 2.38% 2.80% 2.90% 3.52%
1y 2.61% 2.64% 2.98% 3.02% 3.66%
3Y 2.89% 2.99% 3.43% 3.56% 4.28%
SY 3.01% 3.29% 3.58% 3.74% 4.50%
10Y 3.20% 3.51% 3.90% 4.08% 4.85%
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uUusb / CNY
1w 385 / 39.5
1M 1525 / 1535
3M 4480 / 452.0
6M 8750 / 883.0
oM 12950 / 1307.0
12M 17200 / 1731.0
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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 2.45% 2.16%
6M 2.51% 2.80% 2.21%
9M 2.55% 2.88% 2.22%
1Y 2.58% 2.98% 2.26%
3Y 2.78% 3.31% 2.45%
5Y 2.96% 3.51%
7Y 3.09% 3.65%
10y 3.24% 3.80%
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