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SHIBOR | iBRES LR
ON 1.9310% 2.5000% 1.6000%
1w 2.1390% 2.2500% 1.4000% 2.1000%
2w 2.3960% 2.4100% 2.2000% 2.1000%
M 1.7870% 1.9500% 2.1413% 2.1000%
3M 1.7912% 1.9000% 2.0400%
6M 1.8020% 2.2000% 2.0200%
9M 1.8310% 2.0400% 2.0000%
12M 1.8310% 1.9700%
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ON 4.31% 4.32%
1w 4.34% 4.35%
iM 4.45% 4.50%
3M 4.50% 4.52%
6M 4.60% 4.70%
12M 4.65% 4.70%
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3M 1.53% 1.93% 2.05% 2.18%
6M 1.53% 1.98% 1.99% 2.13%
1Y 1.48% 1.52% 1.94% 1.97% 2.12%
3Y 1.48% 1.55% 1.90% 1.98% 2.22%
5Y 1.60% 1.70% 1.87% 2.03% 2.36%
10Y 1.72% 1.87% 2.00% 2.11% 2.71%
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UsD / CNY
M -140.0 / -138.5
3M -471.5 | -470.5
6M -985.0 / -983.0
oM -1,530.0 / -1,527.0
12M -2,085.0 / -2,080.0
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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 2.00% 1.50%
6M 1.91% 1.79% 1.50%
9M 1.83% 1.76% 1.50%
1Y 1.78% 1.73% 1.40%
3Y 1.68% 1.62% 1.50%
5Y 1.68% 1.64%
7Y 1.69% 1.64%
10Y 1.69% 1.65%
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