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w 1.4200%)| 1.4200%)| 1.4197%]| 1.3800%
2W 1.4070%]| 1.5000%]| 1.4456%]| 1.3900%
™M 1.4189%]| 1.4500%]| 1.4899%]| 1.4500%
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oN 3.67%| 3.68%
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oM 2.10%| 4.20%
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3M 1.20% 1.43% 1.47% 1.50%
6M 1.21% 1.45% 1.50% 1.53%
1y 1.23% 1.29% 1.48% 1.52% 1.58%
3Y 1.25% 1.36% 1.56% 1.63% 1.71%
5Y 1.42% 1.50% 1.60% 1.73% 1.86%
10Y 1.69% 1.77% 1.95% 2.03% 2.41%
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UsD / CNY
1M -144.0 / -143.0
3M -443.0 | -442.0
6M -909.0 / -908.0
9M -1,412.0 / -1,410.0
12M -1,930.0 / -1,929.0
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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 1.44% 1.40%
6M 1.44% 1.47% 1.41%
SM 1.44% 1.47% 1.37%
1y 1.43% 1.47% 1.38%
3y 1.46% 1.49% 1.38%
S5Y 1.52% 1.56%
7Y 1.56% 1.63%
10y 1.62% 1.70%
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