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ON 1.4410%| 1.4300%|  1.9000%
1w 1.7980%| 1.9000%]|  1.9000%)| 1.5000%
2w 1.6890%| 1.6100%| 2.3000%| 1.5000%
M 1.8870%]| 1.7000%|  1.6300%]| 1.5500%
3M 2.0000%| 2.3500%]|  1.8000%| 1.8500%
6M 2.1400%)| 2.4500% 2.0500%
oM 2.2890%| 3.0500% 2.1900%
12M 2.3630%)| 2.6000% 2.2900%
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BID OFFER
ON 1.53% 1.51%
1w 1.60% 1.65%
M 1.80% 1.90%
3M 1.50% 1.60%
6M 2.60% 2.80%
12M 3.10% 3.30%
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3M 1.53% 1.72% 2.00% 2.10%
6M 1.76% 2.04% 2.11% 2.31%
1y 1.93% 2.06% 2.33% 2.39% 2.61%
3Y 2.45% 2.60% 2.81% 2.88% 3.22%
5Y 2.65% 2.84% 3.12% 3.31% 3.97%
10Y 2.83% 3.10% 3.43% 3.61% 4.38%
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usb / CNY
1w 05 / 05
M 75 / 8.0
3M -16.5 / -14.0
6M -103.0 / -100.0
oM -193.0 / -188.0
12M -267.0 / -263.0
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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 1.89% 1.76%
6M 2.01% 2.15% 1.84%
9M 2.09% 2.29% 1.92%
1Y 2.15% 2.39% 1.97%
3Y 2.42% 2.78% 2.00%
5Y 2.63% 3.06%
7Y 2.77% 3.23%
10Y 2.92% 3.40%
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