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ON 5.70% 5.85%
1w 5.45% 5.50%
1M 5.70% 5.80%
3M 5.80% 5.90%
6M 5.90% 6.00%
12M 6.00% 6.10%
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3M 2.00% 2.14% 2.50% 2.66%
&M 2.20% 2.45% 2.52% 2.71%
1y 2.17% 2.31% 2.53% 2.56% 2.75%
3Y 2.37% 2.49% 2.70% 2.90% 3.39%
SY 2.53% 2.69% 2.83% 3.10% 3.75%
10Y 2.68% 2.91% 3.01% 3.25% 3.95%
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usb / CNY
1M -210.0 / -207.0
3M -650.0 / -645.0
6M -13180 / -1313.0
M -2020.0 / -2010.0
12M -2720.0 / -2710.0
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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 2.01% 1.56%
6M 2.02% 2.32% 1.73%
9M 2.03% 2.29% 1.72%
1Y 2.04% 2.27% 1.59%
3Y 2.25% 2.48% 1.90%
5Y 2.47% 2.74%
7Y 2.57% 2.87%
10Y 2.69% 2.93%
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