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JPY/CNY 4.1447 -0.0364
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SHIBOR | #iBIR&® LR AAA
ON 1.3812%] 1.4200%]| 1.4007%
1w 1.4000%]| 1.4400%| 1.4164%| 1.3700%
2W 1.4000%| 1.4300%]| 1.4337%] 1.4000%
iM 1.4180%| 1.4100%]| 1.4333%]| 1.4000%
3M 1.4280%| 1.7500%]| 1.4500%]| 1.4300%
6M 1.4500%]| 1.6700%]| 1.5500%| 1.4500%
9M 1.4691%]| 1.4691% 1.4700%
12M 1.4791% 1.4800%
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BID OFFER
ON 3.65% 3.66%
1w 3.80% 3.82%
1M 3.85% 3.90%
3M 3.85% 3.95%
6M 4.00% 4.10%
12M 4.10% 4.20%
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3M 1.10% 1.43% 1.47% 1.53%

6M 1.10% 1.44% 1.49% 1.56%

1y 1.14% 1.22% 1.48% 1.53% 1.60%

3y 1.28% 1.38% 1.54% 1.63% 1.76%

5Y 1.44% 1.52% 1.62% 1.74% 1.98%

10y 1.73% 1.82% 1.98% 2.08% 2.55%
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usD / CNY
1M -148.0 / -147.0
3M -443.0 | -442.0
6M -912.0 / -910.0
9M -1,380.0 / -1,378.0
12M -1,861.0 / -1,858.0
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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 1.43% 1.42%
6M 1.43% 1.45% 1.42%
SM 1.42% 1.46% 1.41%
1y 1.42% 1.46% 1.39%
3y 1.44% 1.49% 1.45%
S5Y 1.50% 1.55%
7Y 1.55% 1.62%
10y 1.62% 1.70%
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