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3M 1.40% 1.61% 1.71% 1.79%
&M 1.41% 1.63% 1.71% 1.80%
1y 1.41% 1.53% 1.69% 1.73% 1.83%
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5Y 1.55% 1.66% 1.83% 1.93% 2.37%
10Y 1.65% 1.87% 2.03% 2.12% 2.72%
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UsD / CNY
1M -160.0 / -159.5
3M -499.0 / -496.0
6M -998.0 / -996.0
9M -1,510.0 / -1,506.0
12M -2,040.0 / -2,036.0
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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% 1.50%
6M 1.56% 1.63% 1.50%
SM 1.54% 1.61% 1.50%
1y 1.52% 1.57% 1.50%
3Y 1.45% 1.47% 1.50%
5Y 1.47% 1.47%
7Y 1.51% 1.50%
10Y 1.55% 1.55%
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