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3M 1.69% 1.81% 2.14% 2.39% 2.62%
6M 1.75% 1.88% 2.37% 2.45% 2.69%
1y 1.91% 2.11% 2.48% 2.65% 2.85%
3Y 2.23% 2.40% 2.84% 2.96% 3.29%
5Y 2.46% 2.81% 3.09% 3.25% 3.86%
10Y 2.63% 3.09% 3.62% 3.75% 4.71%
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uUsb / CNY
1w 9.0 / 9.5
1M 49.0 / 50.0
3M 165.0 / 180.0
6M 376.0 / 405.0
9M 615.0 / 630.0
12M 867.0 / 870.0
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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 2.15% 1.61%
6M 2.17% 2.31% 1.68%
9M 2.18% 2.35% 1.67%
1Y 2.19% 2.40% 1.75%
3Y 2.31% 2.63% 2.10%
5Y 2.49% 2.87%
7Y 2.65% 3.04%
10Y 2.80% 3.22%
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