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1C2012 6,320.6 0.83% 69,781 125,817 14,513
TS2103 99.905 -0.04% 3,153 7,977 964
TF2103 98.940 -0.14% 15,599 35,430 3,888
T2103 96.960 -0.14% 45,453 82,390 6,060
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biEGRE 3,363 3,195 15.8 0.47%
TRUERR 13,777 4,548 119.2 0.87%
BAbAR 2,645 1,923 24.5 0.93%
IR 300 4,928 2,477 36.3 0.74%
_E3E 50 3,410 657 23.0 0.68%
HIE 500 6,361 1,211 19.6 0.31%
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HARR H 2 (%) HEX (bp)
3M 2.81 55
1y 2.94 0.3
2Y 3.10 5.0
3Y 3.11 5.0
5Y 3.21 4.8
7Y 3.35 2.5
10Y 3.35 2.5
30Y 3.94 1.2
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HARR HZ (%) HKEX(bp)
FROO1 1.93 18.0
FROO07 2.30 0.0
FRO14 2.90 0.0
Shibor O/N 1.92 19.8
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Shibor 1W 2.23 2.1
Shibor 2W 2.56 6.3
R001 1.96 18.8
ROO7 240 3.7
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