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% H Fixing JEAE 7.1793, B E— 5 H LT T 18 4 bp. 4 H & MR E—38 5% HA i PR

¥, O/N FEERATAE-5.27-4.2, T/N FEREALE-18.1~-17.5 HIfi B . S/N FERAE-4.65~-4.25 KNI B . 1w AS(E-32.2, -32.3, -32.4, -32.5, -
33, -33.1 %V E. 3w ATHE-98, -99.5 [ B . 1s AT HE-141, -142, -143 Z5f7E . 2s BRACHE-304, -305, -306, -307 &5 8. 3s AT AE-445, -
446, -448, -450, -451, -452 Z{V H.

PR HARR, 65 BAZAE-958, -960, -965, -968 S5 H . 9s AT FE-1475, -1485 % H . 1y WAZFE-1995, -2000, -2007, -2006, -2005 547 & .

Spread Ji1HI, 3w*1s A TE-43.5 M E . 3*6s ACTE-516 I B . 6%12s I AC7E-1029, -1042, -1041, -1039, -1038 %5/ E.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 7.2686 -1.04
2w 14 -67 7.2652 -2
im 30 -143 7.2576 11.5
2M 63 -307 7.2412 -14
3M 91 -451 7.2268 -6.5
6M 185 -966 7.1753 12
9M 275 -1486 7.1233 -14
1y 365 -2008 7.0711 -32
18M 549 -2850 6.9869 -35
2y 730 -3520 6.9199 -30
3Y 1096 -4775 6.7944 -25
CNY CENTRAL PARITY RATE 7.1793

CLOSING SPOT RATE 7.2719

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -164 -308 -823 -1343 -1865
2M -144 -659 -1179 -1701
3M -515 -1035 -1557
6M -520 -1042

IM -522
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