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CCXAP Weekly Series: Key Treasury Yields and Rates SR ()
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Week Ending 26 June, 2015
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Table1: Short-term Yields = 1: SHBZSR
Terms HAE M 3M 6M 12M
USA =] 0.00 0.01 0.08 0.29
China [ 1.85 1.84 1.89 1.81
Table 2: Long-term Yields = 2: BHABRSHR
Terms HA[R 2YR 3YR 5YR 7YR 10 YR
USA =[] 0.72 1.09 1.75 2.20 2.49
China tf1[] 2.38 2.87 3.25 3.51 3.61
Chart 1: Yield Curves B1: BRsRihg
4.0
3.5
3.0
2.
> e S AZE [E]
X 2.0 — = Chinaf1[g]
1.5
1.0
0.5
0.0
M 3M 6M 12M 2YR 3YR 5YR 7YR 10YR
W: Week & M: Month A YR: Year &£
Sources: U.S. Department of the Treasury, China Foreign Exchange Trade System
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CCXAP Weekly Series: Key Treasury Yields and Rates EH{S (3 K)
PSR R AR BUFRTRBRETR R REEFI=R ccX
CNH HIBOR and SHIBOR Spreads TN _EERTTR A RRRBRIR =

As of 26 June 2015, the CNH HIBOR fixings were higher than that of SHIBOR for tenor of overnight, 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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