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3M 1.98% 2.08% 2.58% 2.65% 3.02%
6M 2.08% 2.25% 2.78% 2.72% 3.11%
1y 2.24% 2.35% 2.84% 2.91% 3.28%
3Y 2.52% 2.71% 3.22% 3.52% 3.98%
5Y 2.70% 3.03% 3.58% 3.78% 4.43%
10Y 2.97% 3.34% 3.79% 4.06% 4.83%
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UsD / CNY
1w 40.0 / 41.5
1M 149.5 / 150.0
3M 410.0 / 420.0
6M 755.0 / 765.0
9M 1062.0 / 1072.0
12M 1385.0 / 1395.0
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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 2.32% 1.95%
6M 2.35% 2.66% 1.95%
9M 2.37% 2.68% 2.00%
1y 2.39% 2.70% 2.00%
3Y 2.55% 2.99% 2.00%
5Y 2.71% 3.22%
7Y 2.83% 3.37%
10y 3.03% 3.59%
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