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3M 1.09% 1.43% 1.49% 1.53%
6M 1.09% 1.44% 1.49% 1.53%
1y 1.13% 1.24% 1.48% 1.50% 1.58%
3Y 1.29% 1.39% 1.52% 1.63% 1.77%
5Y 1.44% 1.53% 1.64% 1.76% 2.01%
10Y 1.73% 1.86% 1.99% 2.09% 2.56%
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UsD / CNY
M -146.0 / -145.0
3M -435.0 / -433.0
6M -875.0 / -872.0
oM -1,310.0 / -1,300.0
12M -1,752.0 / -1,748.0
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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 1.45% 1.40%
6M 1.44% 1.47% 1.40%
9M 1.44% 1.48% 1.40%
1Y 1.43% 1.48% 1.40%
3Y 1.46% 1.52% 1.40%
5Y 1.52% 1.61%
7Y 1.57% 1.67%
10Y 1.64% 1.75%
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