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3M 1.60% 1.87% 1.99% 2.14%
&M 1.60% 1.94% 2.05% 2.20%
1y 1.61% 1.83% 2.06% 2.08% 2.23%
3Y 1.92% 2.10% 2.25% 2.32% 2.49%
5Y 2.09% 2.23% 2.33% 2.45% 2.69%
10Y 2.31% 2.50% 2.57% 2.71% 3.16%
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UsD / CNY
1M -233.0 / -232.0
3M -705.0 / -704.0
6M -1,448.0 / -1,445.0
9M -2,190.0 / -2,185.0
12M -2,875.0 / -2,872.0
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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 1.84% 1.67%
6M 1.84% 1.94% 1.65%
M 1.85% 1.97% 1.70%
1Y 1.85% 1.98% 1.64%
3y 1.93% 2.05% 1.85%
5Y 2.08% 2.21%
7Y 2.16% 2.31%
10Y 2.24% 2.40%
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