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3M 1.35% 1.58% 1.63% 1.71%
6M 1.39% 1.61% 1.63% 1.72%
1y 1.47% 1.52% 1.68% 1.70% 1.84%
3Y 1.53% 1.68% 1.89% 1.82% 2.09%
5Y 1.62% 1.81% 1.94% 2.05% 2.43%
10Y 1.85% 2.06% 2.24% 2.35% 2.83%
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UsD / CNY
1M -141.5 / -141.0
3M -386.0 / -381.0
6M -703.5 / -700.5
9M -1,003.0 / -997.0
12M -1,271.0 / -1,269.0
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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 1.62% 1.40%
6M 1.60% 1.63% 1.40%
M 1.58% 1.63% 1.40%
1y 1.55% 1.62% 1.40%
3Y 1.57% 1.63% 1.40%
5Y 1.63% 1.70%
7Y 1.67% 1.73%
10y 1.73% 1.77%
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