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3M 2.13% 2.26% 2.55% 2.61% 2.93%
6M 2.30% 2.31% 2.75% 2.83% 3.15%
1y 2.27% 2.31% 2.86% 2.91% 3.23%
3Y 2.67% 2.78% 3.35% 3.50% 3.92%
5Y 2.82% 3.02% 3.48% 3.86% 4.50%
10Y 2.94% 3.43% 3.74% 4.07% 4.82%
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USD / CNY
1w 345 / 355
1M 143.0 / 145.0
3M 402.0 / 415.0
6M 768.0 / 775.0
oM 1075.0 / 1086.0
12M 1381.0 / 1388.0
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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 2.36% 2.05%
6M 2.38% 2.73% 2.05%
9M 2.39% 2.73% 2.10%
1Y 2.41% 2.74% 2.10%
3y 2.57% 3.03% 2.10%
5Y 2.70% 3.25%
7Y 2.83% 3.44%
10y 3.01% 3.66%
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