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Week Ending November 28, 2014
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Treasury Yield BN {TEB KSR

Table % 1: Short-term Yield 45 HAUZ 752

Terms HA[R M 3mM 6M 12m
Hong Kong & 0.01 0.03 0.05 0.09
USA EE] 0.04 0.02 0.07 0.13
China 5] 3.15 3.09 3.04 3.06

Table ¥ 2: Long-term Yield £ HA#z %

Terms HifR 2YR 3YR 5YR 7YR 10 YR
Hong Kong & 0.35 0.63 1.15 141 1.72
USA £ 0.47 0.88 1.49 1.89 2.18
China HEg 3.22 3.28 3.43 3.47 3.52
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CNH HIBOR and SHIBOR Spread

BAN _LAERITH A REHRBFIRMZE

As of 28 November 2014, the CNH HIBOR fixings of tenors of overnight, 1 week and 2 weeks were
higher than that of SHIBOR. The fixings of remaining tenors were lower than that of SHIBOR.
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