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3M 1.79% 1.80% 2.35% 2.52% 2.78%
6M 1.89% 1.92% 2.48% 2.58% 2.85%
1y 1.93% 2.11% 2.60% 2.66% 2.89%
3Y 2.38% 2.40% 2.88% 2.99% 3.37%
5Y 2.53% 2.85% 3.17% 3.30% 3.96%
10Y 2.74% 3.10% 3.63% 3.75% 4.74%
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USD / CNY
1w 80 / 85
1M 320 / 35.0
3M 107.0 / 113.0
6M 2450 / 257.0
9M 388.0 / 405.0
12M 540.0 / 560.0
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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 2.26% 1.80%
6M 2.26% 2.48% 1.88%
9M 2.27% 2.50% 1.86%
1y 2.28% 2.54% 1.87%
3y 2.37% 2.70% 2.20%
5Y 2.55% 2.92%
7Y 2.70% 3.08%
10y 2.85% 3.25%
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