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3M 1.40% 1.63% 1.70% 1.81%
&M 1.40% 1.64% 1.72% 1.83%
1y 1.42% 1.54% 1.66% 1.75% 1.87%
3Y 1.46% 1.62% 1.74% 1.85% 2.15%
5Y 1.50% 1.65% 1.82% 1.98% 2.38%
10Y 1.64% 1.86% 2.05% 2.15% 2.76%
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usbD / CNY
1M -173.0 / -172.0
3M -516.0 / -514.0
6M -1,037.0 / -1,033.0
9M -1,578.0 / -1,570.0
12M -2,094.0 / -2,083.0
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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 1.58% 1.40%
6M 1.54% 1.63% 1.40%
SM 1.52% 1.58% 1.40%
1y 1.50% 1.53% 1.30%
3y 1.42% 1.44% 1.40%
S5Y 1.44% 1.44%
7Y 1.47% 1.45%
10y 1.51% 1.50%
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