2 EBATRIFFR BRI B4R

Statistics of Interbank Pledged Repo

i Lot
Unit:100 Millon Yuan
IE3 ES 14K 21K 1A 2R 34 A 44A 64A 1A 1
1-Day 7-Day 14-Day 21-Day 1-Month 2Month 3-Month 4-Month 6-Month 9-Month 1-Year | mERTEH
ICE A ICE A ICEE A ICE A ICEE A ICE A ICEE ] ICE A T ICE A ICEE ] R
5 E (%) 5 (%) 5 (%) 5 (%) 5 EJO) 5 (%) 2 EJO) 5 (%) 22 EJO) 5 (%) 5 (%)
Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted | Trading | Weighted Weighted
Volume | Average | Volume | Aversge | Volume | Average | Volume | Average | Volume | Average | Volume | Average | Volume | Average | Volume | Average | Volume | Average | Volume | Average | Volume | Average | 12! | Aerage
Interest Interest. Interest Interest Interest Interest Interest Interest Interest Interest Interest [ TP4IE | age
Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate(%) Rate%) | ' | Rate(s)
20501 | 888127 | 208 | 122498 [ 229 | so114 | 290 17732 278 4422 225 692 1.89 114 1.98 13 1.93 6 1.93 1 2.10 -~ -~ 1092720 | 216
2502 | 712413 | 198 | 178032 | 206 18108 | 214 1192 207 1570 1.98 408 201 274 1.99 43 2.12 45 218 3 1.90 3 192 | 912089 2
200505 | 1042713 | 185 | 167669 | 197 | 24646 | 2.09 1718 213 2575 212 182 2,09 166 214 40 211 29 216 -~ -~ 38 213 | 1239776 | 187
200504 | 1113394 | 171 | 1on12s | 176 | 42098 180 3226 184 2095 1.88 887 1.93 91 1.89 7 184 3 1.83 1 1.90 3 196 | 1352969 | 172
20505 | 1013532 | 154 | 1siels | 164 | 2103 168 1354 1.69 160 171 515 1.69 159 1.79 31 1.79 5 1.80 12 1.70 -~ -~ 1289880 | 156
200506 | 1363163 | 147 | 164563 | res | 22351 172 1758 1.70 1892 171 168 177 328 174 43 171 45 172 5 1.79 -~ -~ 1554316 | 1.50
20507 | 1541728 | 144 | 176190 | 156 | 22526 158 1914 1.59 1531 1.60 344 1.59 212 1.60 97 1.63 10 1.80 -~ -~ -~ -~ 1744553 | 146
200508 | 1413985 | 14 158162 | 151 23116 154 1957 1.56 1837 1.56 141 155 590 L6 %0 1.62 16 17 25 1.68 40 168 | 1599958 | 141
202509 | 1346918 | 144 | 168638 | 153 | 50988 175 17642 178 4876 164 703 1.62 334 L6 80 1.69 18 172 2 173 10 166 | 1590229 | 146
205.10
2005.11
205.12
2025 it | 10535973 1478492 283999 48494 22403 4040 2268 443 205 79 94 12376490
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Source:China Foreign Exchange Trading System



