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Statistics of Interbank Lending
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Unit:100 Millon Yuan
1R (ES 14% 21K 14A 24H 31H 4rH 61H 91tA 16
1-Day 7-Day 14-Day 21-Day 1-Month 2-Month 3-Month 4-Month 6-Month 9-Month 1-Year ZHEA Wgtﬁ)ﬁl
WECFI WECFI WECFI WECFI WECFIF WECFIF WECFI WECFI WECFI WECFI WECFI
L5 (%) L5 (%) 58 (%) 58 (%) L5 (%) L5 (%) L5 (%) L5 (%) L5 (%) L5 (%) L5 (%)
Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted Welghted
Volume | Average | Volume | Average | Volme | Aveage | Volume | Average | Volme | Average | Volume | Average | Volme | Average | Volme | Aveage | Volume | Average | Volume | Average | Volume | Average | Total | G
Interest Interest Interest Interest Interest Interest Interest Interest Interest Interest Interest Trading | | orest
Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate%) | Volume | poiore)
201501 | 19544 281 5736 411 556 486 17 502 135 495 149 496 160 512 12 453 15 495 3 487 35 472 26362 318
201502 [ 13448 3.07 4569 473 997 492 169 552 262 543 143 547 11 539 12 549 6 505 2 495 48 5.19 19767 3.64
201503 [ 27839 337 6294 474 1594 466 116 517 371 522 60 518 148 526 7 526 10 s 3 526 36448 3.69
201504 | 34246 226 6334 3.20 2275 3.54 45 424 262 419 91 502 127 475 14 493 17 481 0 480 33 454 43445 249
201505 | 49143 124 7053 235 1245 2.50 79 261 247 280 40 2.90 146 3.61 9 346 17 345 1 410 13 457 57993 142
201506 50263 119 8891 257 891 280 139 3.16 415 325 47 371 108 3.69 7 382 5 345 6 3.95 4 450 60776 144
201507 [ 58716 131 5915 276 930 3.03 121 314 311 3.26 80 382 638 418 7 3.56 28 3.65 2 378 1 3.61 66751 151
201508 | 53120 168 5383 257 1184 271 7 284 253 283 50 3.04 105 3.64 6 325 6 347 1 3.80 1 3.85 60181 179
201509 [ 42107 193 5572 2.52 1836 279 76 3.08 364 314 11 3.20 145 3.50 2 3.50 7 3.85 - 5 346 50224 205
47456 191 5173 247 1007 274 105 285 225 3.20 2 301 95 3.86 9 344 7 382 18 377 54116 199
75975 182 7948 243 1515 2.64 234 284 488 273 160 281 138 344 14 3.8 14 335 1 3.26 302 3.36 86790 190
68097 186 8106 253 1275 284 197 3.60 902 290 51 3.26 524 318 2 336 15 3.50 2 354 %0 329 79281 197
539953 76974 15305 1372 4243 1006 2445 120 146 17 553 642135
B: RESNLE S,

Source:China Foreign Exchange Trading System.



