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3M 1.90% 2.50% 2.60% 2.76%
6M 2.11% 2.53% 2.67% 2.83%
1Y 2.23% 2.29% 2.65% 2.77% 2.95%
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5Y 2.68% 2.84% 3.02% 3.29% 3.98%
10Y 2.85% 3.02% 3.24% 3.53% 4.35%
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usb / CNY
1M -172.5 / -171.5
3M -538.0 / -533.0
&M -1050.0 / -1040.0
9M -1440.0 / -1430.0
12M -1760.0 / -1750.0
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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 2.25% 1.75%
6M 2.27% 2.49% 1.88%
oM 2.30% 2.52% 1.93%
1Y 2.34% 2.58% 1.95%
3Y 2.61% 2.93% 2.05%
5Y 2.82% 3.22%
7Y 2.95% 3.37%
10y 3.10% 3.50%
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