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Statistics of Interbank Pledged Repo

Hfr: f2oT
Unit:100 Million Yuan
IFS TR 14K 21K 1MA 29 3™ A 4™ A 64 H 9™ A 14
1-Day 7-Day 14-Day 21-Day 1-Month 2-Month 3-Month 4-Month 6-Month 9-Month 1-Year REBEIH nugﬁ:?ﬂ
IR 7] IR 7] IR 7] IR 7] IIACT5 7] TP AP TP AP H) AL AL H)
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Trading Weighted Trading Weighted Trading Weighted Trading Weighted Trading Weighted Trading Weighted Trading Weighted Trading Weighted Trading Weighted Trading Weighted Trading Weighted Total Weighted
Volume Average Volume Average Volume Average Volume Average Volume Average Volume Average Volume Average Volume Average Volume Average Volume Average Volume Average Trading Average
2024.01 1476982 1.85 165977 225 14694 2.36 2665 242 3122 2.48 1452 2.52 704 2.51 30 2.52 1 2.51 -- - 6 2.60 1665633 1.90
2024.02 827486 1.81 128903 2.10 84406 224 11578 2.41 1179 2.36 324 2.33 250 2.33 63 2.45 9 2.43 20 2.37 2 2.48 1054218 1.89
2024.03 1262689 1.87 158061 2.13 23072 2.31 3676 229 2004 224 346 2.26 754 226 10 224 18 2.37 1 245 6 2.44 1450637 1.91
2024.04 1124339 1.84 207601 1.98 40074 2.02 2629 2.04 2315 2.09 375 2.12 522 2.14 5 2.10 2 2.41 1 2.08 -- -- 1377861 1.86
2024.05 1008229 1.81 170377 1.88 14667 1.92 1067 1.96 1603 1.97 238 2.02 399 2.04 24 2.04 8 2.51 10 2.14 1 225 1196623 1.82
2024.06 997602 1.86 144387 2.02 25226 2.05 1395 2.00 1571 1.99 170 1.99 187 2.01 11 2.11 2 2.55 3 2.10 5 221 1170559 1.89
2024.07 1286052 1.81 159969 1.90 21296 1.92 1276 191 2001 1.92 279 1.92 190 1.94 280 1.95 7 2.27 -- - 8 224 1471357 1.82
2024.08 1249233 1.77 159040 1.89 18277 1.92 1115 1.90 2028 1.89 240 1.91 567 1.90 81 1.87 2 2.03 - - 1 2.45 1430585 1.79
2024.09 1001616 1.79 176680 1.93 72267 2.15 12208 2.11 2900 2.06 326 2.01 445 1.96 24 1.97 7 2.02 2 2.03 5 1.84 1266478 1.83
2024.10 1173647 1.60 184364 1.91 17338 2.02 1000 2.06 2301 2.00 363 1.96 40 2.04 - - 4 2.50 - - 4 2.18 1379060 1.65
2024.11 1418320 1.56 159308 1.82 16870 1.87 1223 191 2063 1.87 260 2.03 495 1.99 7 1.97 27 1.96 7 1.95 -- - 1598580 1.59
2024.12 1436810 1.60 185411 1.94 30097 2.01 2789 2.04 3830 1.96 311 1.88 362 1.88 320 1.88 22 1.97 3 1.92 - - 1659954 1.65
20244 %11 14263006 2000077 378284 42620 26916 4682 4913 854 109 46 37 16721545
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Source:China Foreign Exchange Trading System



