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3M 1.34% 1.58% 1.63% 1.70%
6M 1.33% 1.59% 1.65% 1.74%
1y 1.32% 1.34% 1.63% 1.71% 1.81%
3Y 1.38% 1.47% 1.78% 1.83% 2.03%
5Y 1.56% 1.66% 1.81% 1.95% 2.28%
10Y 1.81% 2.01% 2.23% 2.33% 2.81%
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USD / CNY
M -112.7 / -112.3
3M -349.0 / -348.0
&M -677.0 / -675.5
M -977.0 / -975.0
12M -1,227.0 / -1,273.0
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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 1.56% 1.40%
6M 1.53% 1.59% 1.40%
SM 1.51% 1.58% 1.40%
1y 1.50% 1.57% 1.40%
3Y 1.54% 1.62% 1.40%
5Y 1.62% 1.70%
7Y 1.68% 1.76%
10Y 1.75% 1.84%
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