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S AT/ NR T E AR 7.0856, B _E—425 H Ll 40bp, IR E—22 5% HIEHCN T

ON M-4.7 3£F|it-4.6. -4.5. -4.2. -4, -3.5; TN M-4.84 L F|i1-4.83, -4.82; SN M-4.84 3L F(-4.81. 1W M-38.5 SLF-38.45; 3W FKACLE-99.5, 1S M-
149 SLF|-148; 2S FRACE-265~-264 2 [d]; 3S FRAC{E-405~-403 2 [f].,

K HARR, 6S ACTE-745.7; 9S FXACAE-1064; 1Y AC{E-1358.

Spread JiHI, 3W*1S il ACE-48.5, 3*6S [l A 1E-338.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1086 -4.71
2w 14 -67 7.1059 -1

im 32 -149 7.0976 -11.29
2M 61 -268 7.0857 1

3M 96 -408 7.0717 0.3
6M 181 -746 7.0380 -9

9M 273 -1066 7.0059 -11

1y 365 -1357 6.9768 -17
18M 546 -1855 6.9270 -5

2y 732 -2365 6.8760 -40
3Y 1096 -3325 6.7800 -35
CNY CENTRAL PARITY RATE 7.0856

CLOSING SPOT RATE 7.1125

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -119.3 -258.8 -596.6 -917.1 -1208.1
2M -139.5 -477.3 -797.8 -1088.8
3M -337.8 -658.3 -949.3
6M -320.5 -611.5
oM -291

Fx Swap Curve

2Zm 3m 4m 5m 6m Im  2m Sm 10m 1lm 1y
-200

-400
-600
-800
-1000

-1200

-1400

-1600

— G ENTE —— 2B 20



e A RIS TAE IR AT CUFER < LEEBRE T D B, W LR R . KAV, (ERPURA ARSI, S, T,
A VA . EVERTIS R 015 B Bk 1 ATF VORI AR, (5 BN A SRR Ay S T S TR BRI S A (RO . it RISk,
{EAYSEHHR, ARTR LBRR O T T E A oR LA, FRESCSE e PP TR, LRI 5% TS RE R A VAR 73 ST 51 o T e 31 R 0k sk e 4yt
FET A



