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3M 2.35% 2.41% 2.86% 2.91% 3.21%
6M 2.50% 2.57% 2.93% 3.06% 3.35%
1y 2.57% 2.70% 2.98% 3.13% 3.39%
3Y 2.79% 2.99% 3.34% 3.48% 3.94%
SY 2.98% 3.28% 3.65% 3.83% 4.60%
10Y 3.19% 3.54% 4.06% 4.24% 5.30%
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USD / CNY
1W 11.3 / 12,5
1M 450 / 47.0
3M 122.0 / 128.0
6M 205.0 / 215.0
9M 250.0 / 275.0
12M 335.0 / 345.0
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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 2.74% 2.43%
6M 2.74% 2.85% 2.40%
9M 2.74% 2.91% 2.40%
1y 2.75% 2.95% 2.42%
3y 2.86% 3.17% 2.42%
S5Y 3.01% 3.40%
7Y 3.14% 3.56%
10y 3.30% 3.73%
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