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% H Fixing £ 7.1845, B E—2Z 5 H T 20 1> bp. A H, ZEHEK, IR 8 E—22 5 HORIE T 2.

¥, O/N A AE-16.7~-16.1. T/N FACLE-5.3~-5.1. S/N A LE-5.26~-5.2. 1w A (E-37.57-37.1. 2w FACHE-75. 1s BACHE-160. 2s ACFE-334.
3s RAC(E-496, -495. 5s FNAC{E-829, -828.

PIHIR, 65 BACTE-997~-992., 1y A 1E-2045~-2035, JEALUNLTE-2035.
Spread [, 1*2s WlACLE-174.5. 6%12s ilAC(E -1047~-1042, 12*18s JH AT £E-825~-820. 6*18s [NAC £E-1867~-1860.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1810 -1.38
2w 14 -75 7.1772 -2
im 30 -160 7.1688 -1.71
2M 62 -335 7.1513 1
3M 92 -498 7.1349 -6.1
6M 183 -996 7.0851 -11
9M 273 -1510 7.0337 -18
1y 365 -2044 6.9803 -22
18M 548 -2870 6.8977 -35
2y 730 -3515 6.8332 -55
3Y 1098 -4600 6.7247 0
CNY CENTRAL PARITY RATE 7.1845
CLOSING SPOT RATE 7.1847
2M 3M 6M 9M 1Y
im -175 -338.5 -836.5 -1350.5 -1884.5
2M -163.5 -661.5 -1175.5 -1709.5
3M -498 -1012 -1546
6M -514 -1048
M -534

Fx Swap Curve

am Gm Tm &8m Sm 10m 1lm 1y

-500
-1000
-1500

-2000

-2500

e JIZFEEHSH = 202556 HEH



3/ Jason Ge

TR ARHVPH EfEEPR S MALARIUEAR (BURRAR < L#eEPEm” O HilfE, Bk EEPRE MG . REVFR], RPN AR LUERTE IR 26 FIE.
KERBGIHHPAR. HIFITLNEREZRE AT BRI AL IGE, 5 B AR AN AR N SEM e TR BORBUERA 2 S AR IR . EIWEEER, AF]
TR RS, AR LI P i AR THERE SO R, A RIESL e B E IR B PESF 2R, B Bt TR AN DR A H P45 20T 51 A B0RT RE 51 AR BBk BA FR A 4y 7 41
FEAT5TAE



