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ON 1.4350%| 1.4350%)|  1.7900%
1w 1.8500%]| 1.8000%| 2.6000%| 1.8600%
2w 1.9840%| 2.0000%| 2.1000%| 1.8500%
M 1.8930%]| 2.1000%|  5.5000%]| 1.8500%
3M 2.0000%| 4.2500%]|  2.6500%)| 1.8200%
6M 2.1380%)| 3.3000%]|  2.1500%| 1.9500%
oM 2.2870%)| 3.5000% 2.2200%
12M 2.3640%| 2.7100% 2.3100%
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3M 1.58% 1.83% 2.03% 2.21%
6M 1.76% 1.99% 2.13% 2.33%
1y 1.97% 2.05% 2.31% 2.39% 2.59%
3Y 2.38% 2.58% 2.79% 2.87% 3.21%
5Y 2.63% 2.80% 3.10% 3.29% 3.95%
10Y 2.80% 3.10% 3.40% 3.61% 4.38%
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uUsb / CNY
1w 57 / 5.9
1M 60 / 65
3M -13.0 / -12.0
6M -105.0 / -102.0
oM -210.0 / -200.0
12M -315.0 / -305.0
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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 1.90% 1.77%
6M 2.03% 2.18% 1.86%
9M 2.10% 2.31% 1.93%
1Y 2.16% 2.40% 1.98%
3Y 2.41% 2.75% 2.03%
5Y 2.61% 3.03%
7Y 2.75% 3.20%
10y 2.91% 3.37%
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