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3M 1.84% 2.03% 2.37% 2.49% 2.97%
6M 1.95% 2.27% 2.55% 2.60% 3.08%
1y 2.27% 2.31% 2.72% 2.72% 3.22%
3Y 2.63% 2.84% 3.02% 3.16% 3.84%
5Y 2.79% 3.02% 3.28% 3.40% 4.30%
10Y 2.94% 3.30% 3.66% 3.73% 4.66%
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uUsb / CNY
1w 29.5 / 30.0
1M 137.5 / 138.0
3M 419.0 / 422.0
6M 818.0 / 820.0
9M 1192.0 / 1200.0
12M 1556.0 / 1557.0
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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 2.29% 2.08%
6M 2.32% 2.48% 2.07%
9M 2.34% 2.54% 2.09%
1y 2.36% 2.60% 2.10%
3Y 2.57% 2.93% 2.33%
5Y 2.74% 3.18%
7Y 2.87% 3.35%
10Y 3.02% 3.53%
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