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ARTEEME USD/CNY 6.3856 -0.0216
JPY/CNY 5.8370 0.0271
SHIBOR 3M 2.4340% -0.0100%
EEFIED 104 3.13% +0.04%
LB 5is% 3,589.75 -2.09
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ON 1.9980%]| 2.2300%| 2.2000%
w 2.1690%)] 2.2000%)| 2.6000%]| 1.8000%
2W 2.2020%| 2.3000%)| 7.0000%]| 1.8200%
Y 2.3840%) 2.6000%)| 2.7000%]| 2.4000%
3M 2.4340%) 3.8000%)| 2.5500%]| 2.4300%
6M 2.6100%)| 2.9600% 2.5700%
oM 2.8240% 2.8100%
12M | 2.8830%]| 3.9100% 2.8700%
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ON 0.01%| 0.02%
1w 0.02%| 0.05%
™ 0.08%| 0.12%
3M 0.20%]| 0.25%
6M 0.30%| 0.35%]| Yo
12M 0.40%| 0.45%
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3M 1.91% 2.13% 2.41% 2.62% 3.11%
6M 2.16% 2.38% 2.58% 2.75% 3.24%
1y 2.45% 2.52% 2.87% 2.98% 3.47%
3y 2.85% 3.02% 3.22% 3.43% 4.05%
5Y 3.01% 3.21% 3.53% 3.66% 4.47%
10y 3.13% 3.43% 3.89% 3.98% 4.80%
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usb / CNY
1w 250 / 26.0
1M 1240 / 126.5
3M 380.0 / 385.0
6M 780.0 / 785.0
oM 1150.0 / 1155.0
12M 1575.0 / 1585.0
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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 2.37% 2.10%
6M 2.44% 2.61% 2.13%
SM 2.50% 2.74% 2.16%
1y 2.54% 2.83% 2.21%
3y 2.78% 3.19% 2.42%
5Y 2.96% 3.44%
7Y 3.10% 3.61%
10Y 3.24% 3.77%
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