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3M 1.90% 2.27% 2.42% 2.58%
6M 2.18% 2.42% 2.55% 2.73%
1y 2.18% 2.38% 2.55% 2.61% 2.79%
3y 2.45% 2.59% 2.77% 2.91% 3.37%
5Y 2.55% 2.64% 2.88% 3.13% 3.72%
10y 2.67% 2.94% 3.10% 3.31% 3.96%
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1M -211.8 / -211.5
3M -647.0 / -463.0
6M -1307.0 / -1303.0
9M -1982.0 / -1975.0
12M | -2648.0 / -2643.0
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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 2.10% 1.56%
6M 2.08% 2.31% 1.69%
oM 2.06% 2.31% 1.68%
1Y 2.06% 2.31% 1.60%
3Y 2.26% 2.52% 1.90%
5Y 2.48% 2.76%
7Y 2.60% 2.89%
10y 2.72% 3.00%
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