WWW.CCXAP.COM

CCXAP Weekly Series: Key Treasury Yields and Rates MERE ()
HFEEREANEE: BINSTRBBEER R A REH®R ccX

Week Ending April 2, 2015
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Table1: Short-term Yields = 1: SHBZSR
Terms HiJE 1M 3M 6M 12M

USA =[] 0.02 0.02 0.1 0.25
China ] 3.46 3.22 3.16 3.20

Table 2: Long-term Yields = 2: BHABRSHR
Terms HA[E 2YR 3YR 5YR 7YR 10 YR

USA =[] 0.55 0.87 1.35 1.69 1.92
China H[] 3.27 3.29 3.44 3.55 3.57

Chart 1: Yield Curves B sERiEhes
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CNH HIBOR and SHIBOR Spreads TN _EERTTR A RRRBRIR =

As of 2 April 2015, the CNH HIBOR fixings were higher than that of SHIBOR for tenor of overnight and one week and two
weeks while the CNH HIBOR fixings are lower than that of SHIBOR for tenors of one month, three months, six months and

one year.
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