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S HFETT/NR TP E AR 7.1886, B E—A 5 H LR 17bp, S IR E—22 5% HEEAF T

ON M-4.9 45%1-5.1, -5.3, -5.35, JBLLF]-4.8; TN M-5.15 L F]-5.1, -5.09. -5.06. 5. -4.99; SN M-15.5 L F|-15.35, 1W A FE-36.7~-36.4 [ffiT;
2W AT AE-112.5~-112.1 fifiT. 1S AT TE-166.5; 2S JMAZFE-327; 3S J/AZLE-508; 4S MAZFE-677,

AR, 6S AZE-1006. -1007; 9S JlAZ £E-1519.5~-1508.5 T, AL RACFE-1512; 1Y J2#EM-2063 45%-2065. -2066.
KPR, 18S B AZ7E-2910.

Spread JjTHl, 6*9S WAZFE-505, 6*12S {2 FE-1060. -1063. -1057. -1059, 9*12S A3 FE-550. -552.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.1854 1.08
2w 14 -74 7.1816 7
im 31 -165 7.1725 6.3
2M 61 -330 7.1560 0
3M 94 -506 7.1384 -6
6M 185 -1008 7.0882 -4
9M 273 -1512 7.0378 8

1y 367 -2066 6.9824 -3
18M 549 -2918 6.8972 -58
2y 731 -3530 6.8360 -10
3Y 1096 -4740 6.7150 -25
CNY CENTRAL PARITY RATE 7.1886

CLOSING SPOT RATE 7.1890

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -164.79 -340.79 -842.79 -1346.79 -1900.79
2M -176 -678 -1182 -1736
3M -502 -1006 -1560
6M -504 -1058
oM -554

Fx Swap Curve
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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



