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A HEITT/NR TP 7.0572, B E—A525 H B 22bp, S HIRWEAN R E—22 5 HA P BAT.
ON Ji{ACE-4.6™-4.5; TN A FE-4.6™-4.35; SN i3 1E-9.1~-8.88 Z 1],

1w AT TE-30.5 AL B 2w IACAE-41.5, -41 HINIE; 3w RASHE-71 AL B 1S B A (E-119.5, -119.3 NI E; 2s ACTE-227, -226.5, -226 [
8, 3s AL fE-337, -336, -335, -334 [PV E ;

hKHIR, 65 lACTE-670, -669, -668.5 [ffiff; 9s MiAZ7E-965, -963 MfiiT; 1Y AACFE-1235, -1233, -1230, -1227 K E ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 7.0352 0.44
2w 14 -42 7.0340 1
im 33 -119 7.0263 -6.4
2M 62 -227 7.0155 2
3M 90 -334 7.0048 2.49
6M 182 -670 6.9713 -1
9M 274 -963 6.9419 0.9
1y 365 -1227 6.9155 1
18M 547 -1735 6.8647 -10
2y 730 -2230 6.8152 10
3Y 1098 -3210 6.7172 10
CNY CENTRAL PARITY RATE 7.0572

CLOSING SPOT RATE 7.0382

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -107.6 -214.6 -550.1 -843.7 -1107.6
2M -107 -442.5 -736.1 -1000
3M -335.5 -629.1 -893
6M -293.6 -557.5
oM -263.9

Fx Swap Curve
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AN AV EEEER S MALERTUEAT (CURREM “ ElgEPRSEm” ) &k, R LR M. REET, AEFHUSRIAN AT UMEMZ R, =l T8,
RERBGIHHPAE. HIFITLNEREZRE AT BRI AL IE, 5 B AR AN AR N SEM e TR BORBUEA 2 S AR IR . EIWEEER, AF]
TR RS, AR L P i AR THER SO, A GRIESL e B E . IR B PSR 2K, B Bt TR AN DR A H PP A5 20T 51 A B0RT RE 51 AR BB R BA HR A 4y 7R 41
DT



