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SHIBOR | #BER&ESE Lk AAA
ON 1.3144%| 1.3600%]| 1.2900%
1w 1.4356%]| 1.4800%]| 1.3000%] 1.4300%
2W 1.4689%| 1.5000%]| 1.4900%] 1.4300%
iM 1.5256%]| 1.5500%]| 1.5300%] 1.4500%
3M 1.5544%| 2.1400%| 1.6500%] 1.5400%
6M 1.6100% 1.7000%] 1.6000%
o9M 1.6289%]| 1.8700% 1.6200%
12M 1.6378% 1.6200%
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ON 4.26% 4.28%
1w 4.28% 4.30%
1M 4.28% 4.30%
3M 4.30% 4.35%
6M 4.30% 4.35%
12M 4.30% 4.35%
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EfE HI751EAAA ERMEAAA HIBEAAA HIEAA
3M 1.30% 1.49% 1.55% 1.62%
6M 1.34% 1.53% 1.62% 1.69%
1y 1.35% 1.46% 1.63% 1.65% 1.74%
3Y 1.42% 1.54% 1.73% 1.77% 1.99%
5Y 1.55% 1.66% 1.78% 1.90% 2.29%
10Y 1.69% 1.82% 2.04% 2.12% 2.60%
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UsD / CNY
1M -172.8 | -172.6
3M -481.0 / -480.0
6M -915.0 / -11.0
9M -1,331.6 / -1,328.0
12M -1,744.0 | -1,742.0
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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 1.51% 1.40%
6M 1.53% 1.57% 1.40%
SM 1.53% 1.56% 1.40%
1y 1.51% 1.56% 1.40%
3y 1.50% 1.54% 1.40%
S5Y 1.55% 1.59%
7Y 1.60% 1.64%
10y 1.65% 1.69%
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