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Injection of Repo/Reverse Repo (Total per week) (RMB Bio) Interest Rate (%)
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[USDCNY Daily] [CNY MARKET Weekly]

DATE OPEN HIGH LOW CLOSE PBOC FIXING OPEN HIGH LOW CLOSE
6/27 6.6890 6.6947 6.6831 6.6878 6.6850 USD/CNY 6.6890 6.7650 6.6624 6.7006
6/28 6.6980 6.7130 6.6735 6.6876 6.6930 100JPY/CNY 4.9672 5.0654 4.8998 4.9472
6/29 6.7050 6.7102 6.6893 6.6972 6.7035 EUR/CNY 7.0638 7.1816 6.9686 7.0072
6/30 6.7015 6.7048 6.6901 6.6943 6.7114 HKD/CNY 0.85199 0.86112 0.84947 0.85439

71 6.6954 6.7175 6.6931 6.7006 6.6863 GBP/CNY 8.2146 8.3859 8.0661 8.1141
[USDCNH Daily (Reference value from Bloomberg)] [MAJOR CURRENCY Weekly (Reference value from Bloomberg)]

DATE OPEN HIGH LOW CLOSE Fixing* OPEN(TKY®6:00) HIGH LOW Thursday CLOSE
6/27 6.6835 6.6940 6.6769 6.6927 6.6836 USD/JPY 135.08 137.00 131.50 135.72
6/28 6.6927 6.7141 6.6686 6.7024 6.6954 EUR/USD 1.0551 1.0774 1.0359 1.0484
6/29 6.7024 6.7175 6.6930 6.7081 6.7049 EUR/JPY 142.31 144.28 137.85 142.26
6/30 6.7081 6.7119 6.6897 6.6941 6.6971 GBP/USD 1.2290 1.2598 1.1934 1.2178

71 6.6943 6.7271 6.6937 6.7060 - AUD/USD 0.6954 0.7236 0.6790 0.6903

*CNH (HK) Fixing published at 11:15 A.M. by Hong Kong Tresury Markets Association

[SHIBOR FIXING(%)]

6/27 LOW HIGH 71
ON 1.4380 1.3720 = 1.9010 1.4410
1M 1.8940 1.8820 =~ 1.8980 1.8870
3M 2.0000 2.0000 o 2.0030 2.0000
6M 2.1390 2.1360 = 2.1500 2.1400
1Y 2.3600 2.3570 o~ 2.3810 2.3630
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