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A HETT/NRTHENH 6.8854, B E—1M % H N 75bp, 4 RIEMATHEONIEEK.
O/N AL #E-4.6%4.35; T/N ACHE-4.53~-4.4; S/N JBAZHE-4.61~-4.46; 1w FRACLE-31.9; 1s FNACHE-143; 3s ACAE-405, -404.9.

RKHARR, 65 A #E-803; 9s S LE-1197; 1y WAZ£E-1560.

Spread /1, JGo

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.8565 -0.05
2w 14 -63 6.8534 0
im 32 -143 6.8454 -8.5
2M 61 -273 6.8324 -1
3M 91 -405 6.8193 -0.5
6M 183 -803 6.7795 -5
9M 277 -1193 6.7404 -14
1y 365 -1553 6.7044 -14
18M 551 -2310 6.6287 -45
2Y 732 0 6.5597 -60
3Y 1096 -4370 6.4227 -20
CNY CENTRAL PARITY RATE 6.8854
CLOSING SPOT RATE 6.8597

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -129.8 -261.5 -659.5 -1050 -1410
2M -131.7 -529.7 -920.2 -1280.2
3M -398 -788.5 -1148.5
6M -390.5 -750.5
oM -360

Fx Swap Curve
200 2Zm 3m 4m 5m 6m Im  8m  Sm 10m 1lm 1y
-400
-500
-800
-1000
-1200

-1400

-1600

-1800

—r— 202k HEE = 1265F4ATH



TR ARHVPH EREEPR S AL RIUEAT (BURRAR < L#EPRIm” O e, o EREPRE MG . REVFRT, RPN AR DUERTE . 26 FIE.
RESGIHHFNE . HIFFTE R E S EZOR A AT SRR EAL ALRIE, & EARE AN SR SR TR SR SR 5 Fs MO tifr . @EEsR, Anr
YRR AR, AR L [ P B AR ATHERZ B R, A REE SRR . I R sAE R PS5 2R, g BB R AN xRS A H VAR AT 45 JE 0 51 A BRT RE 51 R Ik B 4 4y 7k 1

DT



