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3M 2.05% 2.52% 2.55% 2.98%
&M 2.17% 2.60% 2.72% 3.16%
1y 2.29% 2.32% 2.69% 2.87% 3.34%
3Y 2.50% 2.69% 2.96% 3.35% 3.92%
SY 2.73% 2.85% 3.15% 3.50% 4.14%
10Y 2.89% 3.01% 3.40% 3.64% 4.32%
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USD / CNY
1M -175.5 / -175.0
3M -528.0 / -526.0
6M -1077.0 / -1072.0
oM -1589.0 / -1576.0
12M -2010.0 / -2007.0
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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 2.04% 1.57%
6M 2.14% 2.39% 1.74%
9M 2.20% 2.45% 1.82%
1Y 2.26% 2.52% 1.94%
3Y 2.63% 2.93% 2.00%
5Y 2.86% 3.25%
7Y 3.01% 3.43%
10Y 3.15% 3.60%
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