
  

 

 

 

Figure 1.39. China: Interest Rate Structure 

(In percent; pa) 

 
Sources: CEIC Data Company Ltd.; and IMF staff calculations. 

 

0

1

2

3

4

5

6

2

4

6

8

10

12

Jan-12 Jul-12 Jan-13 Jul-13 Jan-14

Overnight money market turnover (RMB 100 bn; RHS)

7-day collateral repo rate

1-year interest rate swap (RHS)

4/3/2014


