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3M 1.60% 1.71% 1.76% 1.94%
6M 1.81% 1.98% 2.02% 2.21%
1y 1.85% 2.02% 2.10% 2.16% 2.41%
3Y 2.33% 2.50% 2.53% 2.66% 3.06%
5Y 2.58% 2.70% 2.91% 2.99% 3.66%
10Y 2.76% 2.98% 3.24% 3.42% 4.18%
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usb / CNY
1M -91.0 / -89.0
3M -305.0 / -300.0
6M -714.0 / -709.0
M -1155.0 / -1150.0
12M -1600.0 / -1590.0
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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 1.85% 1.44%
6M 1.92% 1.90% 1.51%
9M 1.97% 2.03% 1.59%
1Y 2.02% 2.15% 1.77%
3y 2.34% 2.65% 2.01%
5Y 2.57% 2.97%
7Y 2.73% 3.14%
10y 2.84% 3.31%
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