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A HFEITT/ AR TPE R 6.9858, B E—"22 5 H LM 15bp, & R#EHITIZBONEER.

O/N FRACHE-4.9~-4.6; T/N FRAZHE-4.55~-4.48; SN RAZHE-4.56~-4.5; 1w AT HE-29.7, -30.2; 2w FRACLE-59.2; 1s ACHE-
108~-107; 2s J®AZLE-221, -220; 3s J®AZTE-330, -329.5, -329, -326; 4s JHAZFE-435; 5s A AE-538, -536.

R AR, 6s AC1E-640, -638, -637, -635; 9s MAZ(E-932, -930; 1y KACfE-1210, -1205, -1198.

Spread J5TH, 2s*3s W AZTE-108.5; 4s*6s K AZAE-208; 65*9s AT TE-293; 6s*1y JKAZTE 570,

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.9546 0.2
2w 14 -59 6.9517 0
1M 29 -109 6.9467 7.36
2M 60 -221 6.9355 8
3M 90 -326 6.9250 9

6M 181 -636 6.8940 13



oM 273 -930 6.8646 12.71

1y 365 -1212 6.8364 13
18M 546 -1730 6.7846 18
2Y 726 -2250 6.7326 25
3Y 1097 -3265 6.6311 90
CNY CENTRAL PARITY RATE 6.9858
CLOSING SPOT RATE 6.9576

USD/CNY Spread Ref.

2M 3M 6M oM 1y
iM -111.9 -217.3 -527.3 -821.59 -1103.3
2M -105.4 -415.4 -709.69 -991.4
3M -310 -604.29 -886
6M -294.29 -576
M -281.71

Fx Swap Curve
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A AHIPH ERE AL ARIUEA R (BUREAR “ RigEERSTM” ) #fE, bl EiE M. Re
VEAL, ATV AN NG AR AR B, FIE. KRG HFNE. HIFPmE kiE B E 2R B AT R
HABASCIE, FEAREANYPRN SRS TR SR a5 5 KRR hir. @WEiER, AafEh
RHFAKE, AR LIE PSR HER SO AL, ARIEH S N Rk BAE R PESE BER, il [ B e T 7R ASx R T A
PP R[5 JEL 1T 51 A BAT R 51 A 451K BRIE A 3 AR 4B AR T 534



