— — 20194104280
o NS EEREEGEIHIGEER (2o19%10A218~2019%108258) b NS AR A

OmhiEtR
BHEL—b 2019/10/25 (FIERLE)
AETE#E(E USD/CNY 7.0749 0.0059
JPY/CNY 6.5133 0.0052
SHIBOR 3M 2.8730% +0.1270%
EEFImE0D 104 3.24% +0.05%
b N = 2,954.93 +16.79
SHIBORH—7 E3 —ILRkHh—D
4.50% 4.50% FEERA
4.00% 4.00%
3.50% 3.50%
3.00% g — 7/——7 — 3.00%
2.50% f 2.50%
2.00% 2.00%
0H 90H 180H 270H 360H (1=3 108 205 30F 40F 505
s 1 /25— 15 R A 1 A Hl 34 A fi] e HIBOR s 10/ 25 e 1 5 P51 1] 14 B Bi] =134 HHi
(1) #R

11HDAPECICHIT DRI EMEHA TDE—REOKRPBHEENFARHMRNT, ROREARFEENEETDST
EZXFFIDEDEEDEVNHRCH, FETE28HNSOUFERRENRE D, BEBERMINHBRADIRENS
Fofz. ANER(CEBEIERN THISRKILIA SIFRREERFEDOSHZASMNCL. EFRNSEREMMAILAYES
BERDE. BARGIREIDEMFDSEHMNRSNIEAFEFRCRITEIAETTHD LD, REARRITOSHEHN S
EDOEMABMBEROFRM(EAREVDBELREMENZRBERRS. ARTOBBKE>EESFEIAS NLUEZE
EHO T KRB, BFHE. HABHBEBONBE(CTRIBUT.

(2) sERtERER
PEARBRITE. RITSRTLARDER S TR SHRICHIEERECHLTDELT. J/I-XAREH300

BrC U, FRU/)I—XANRE,900f8 2L CEEHHBRICHE U, T, BEREEPRITENRE600
BTDANZ 28 (CERMEIT DT E.

(3) EREFIER

LTy NN
Q&EEmE
(1) AEx&EShiS
SHIBOR |mimaEe| U« ED WHERCLBEEEETHB . AFTHNHEUIC
Ll B> CTHEESFKENRLDUD FRTBEEER>T
ON 2.5060%]| 2.5060%]| 2.7500% WiEht, HEARRITOESHIBICIDBEFE(C(E
w 2.6690%]| 2.8500%]| 2.7500% FEEHEETL. SHKESEEEZEMOEL

2w 2.8510%| 2.8000%| 2.8000%| 2.7000%| P2#Hd. F—LWEIITADI.0%HIE TDHEL

nie,
iM 0, 0, 0, 0, N _
2.7740%] 2.5300% 2.8000%) 2.7500% " NcDmigt, HemeELICHSETHETI

3M 2.8310%] 4.2000%]| 4.2000%]| 2.9800% L — RKCEZIMBICE) 0 _E I TR AR TS L
&M 2.8730%| 3.3500% 3.0500% THO. MBS CERODOIRZ FOTTEFIRER
SM 2.9720% 3.0600% BIHHEL TS,

12M 3.0630%]| 4.3000% 3.0700%

(2) KRI&E (RXW)

SHIBOR | ®iBR&ES FEEROX RILELES|(E. BERMEDK ICDONTEBRHSIEHED., AX
PERBIOEY RBZL HAENBEDICRD>TNBREDD., 158 T2.0%8H]

ON 1.83%| 1.85%| 4% 25, B T21%RETOHENEHSI. AT 3 7Higdtt oS @D
1w 1.90%|  1.95%| IEEHINLERE USRENRENTNS.,

1M 2.05% 2.10%

3M 2.30% 2.35%

6M 2.40% 2.45%

12M 2.55% 2.60%




O ARTESHF TS

EE HI751EAAA ERMEAAA HIBEAAA HIEAA
3M 2.40% 2.44% 2.93% 2.94% 3.21%
6M 2.55% 2.59% 2.96% 3.10% 3.35%
1y 2.62% 2.73% 3.02% 3.17% 3.39%
3Y 2.82% 3.03% 3.38% 3.54% 3.94%
SY 3.03% 3.34% 3.67% 3.87% 4.61%
10Y 3.24% 3.55% 4.13% 4.31% 5.37%
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USD / CNY
1w 80 / 95
1M 40.0 / 42.0
3M 130.0 / 137.0
6M 210.0 / 215.0
9M 263.0 / 270.0
12M 330.0 / 338.0
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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 2.79% 2.48%
6M 2.78% 2.91% 2.40%
SM 2.78% 2.97% 2.40%
1y 2.79% 3.01% 2.45%
3y 2.91% 3.24% 2.45%
5Y 3.07% 3.47%
7Y 3.19% 3.62%
10y 3.34% 3.78%
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