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3M 2.51% 2.54% 3.04% 3.01% 3.28%
6M 2.63% 2.66% 3.06% 3.17% 3.42%
1y 2.66% 2.77% 3.11% 3.25% 3.47%
3Y 2.88% 3.05% 3.42% 3.65% 4.05%
SY 3.06% 3.32% 3.77% 3.99% 4.69%
10Y 3.28% 3.55% 4.19% 4.37% 5.43%
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USD / CNY
1w 122 / 12.8
1M 48.5 / 49.5
3M 141.0 / 145.0
6M 230.0 / 240.0
M 295.0 / 309.0
12M 350.0 / 375.0
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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 2.81% 2.48%
6M 2.83% 3.00% 2.44%
SM 2.84% 3.07% 2.45%
1y 2.85% 3.13% 2.55%
3y 2.99% 3.38% 2.45%
5Y 3.14% 3.59%
7Y 3.26% 3.72%
10y 3.39% 3.86%
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