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% BT/ NRM AR 7.0754, B L4325 H i 40bp, S HIRWEAN T b2 5 HEAFF

ON M-5.6 £ F-5.5. -5.49, J5#rlA]-5.6; TN {E-5.75~-5.59 Z [A]>K[EI A8, EAIWAE-5.72 Bifi; SN M-16.55 JFiL-16.5. -16.49. -16.48, JE#ULTLE-
16.58 [ftiT. 1W KAZTE-37.3. -37.35. -37.65; 3W J§AZ(E-101.5. 1S A FE-141. -140; 3S J%AZ(E-375. -374.

K IR, 65 MiAC7E-723; 9S AAS(E-1038~-1035 2 ).

Spread J71H, 3*4S JKAZTE-129, 4*9S JKAZTE-535.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.0623 -0.7
2w 14 -70 7.0591 0
im 31 -140 7.0521 2.8
2M 62 -270 7.0391 0
3M 90 -375 7.0286 -2
6M 182 -724 6.9937 -1
9M 277 -1038 6.9623 -10
1y 367 -1300 6.9362 -4
18M 549 -1795 6.8866 0

2y 731 -2275 6.8386 -5
3Y 1096 -3225 6.7436 -125
CNY CENTRAL PARITY RATE 7.0754

CLOSING SPOT RATE 7.0661

USD/CNY Spread Ref.
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iM -129.95 -235.3 -584.3

2M -105.35 -454.35
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