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A HETT/NRTRENR 6.9223, B E—N3E 5 H L 82bp, S WIBRWCE N E—23 5 HA fr E47,
ON J{3CfE-4.7~-4.5; TN i3S (E-5.5-4.6; SN JHACLE-4.72~-4.65

1w BASE-32.7~-32.45 AL B 1S RE A E-157.3, -157, -156.7, -156.6 [AIfiB; 2s ACLE-272, -271, -270.5 [AIfi B ; 3s A FE-404, -403.5, -
403.2, -403 [MfiHE ;

AR, 65 AAC7E-833.5, -833, -832, -830, -829, -828, -827 [ffir; 9s WA {E-1215, -1214, -1213, -1212, -1211, -1210 ffiiT; 1Y ACTE-
1595, -1593, -1592, -1590, -1588, -1586, -1585, -1583, -1581, -1580 [ HE ;

Spread I 3s*6s i ACTE-425 HINI B ; 1w*2w S TE-32 AL H

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.9097 0.64
2w 14 -65 6.9065 0

im 30 -157 6.8973 -21.9
2M 59 -271 6.8859 -6
3M 91 -405 6.8726 2.5
6M 183 -833 6.8297 -20
9M 275 -1217 6.7913 5

1y 365 -1587 6.7543 29
18M 548 -2390 6.6740 40
2y 731 0 6.6030 25
3Y 1095 -4450 6.4680 0
CNY CENTRAL PARITY RATE 6.9223

CLOSING SPOT RATE 6.9130

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -113.8 -247.3 -675.8 -1059.8 -1429.8
2M -133.5 -562 -946 -1316
3M -428.5 -812.5 -1182.5
6M -384 -754
oM -370

Fx Swap Curve
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AN AV EEEER S MALERTUEAT (BURREM “ RS m” ) &k, R LR M. R, AEFHUSRIN AT UMEMIZ R, =l T8,
KERBGIHHPAE. HIFITLNEREZRE AT BRI AL IE, 5 B AR AN AR N SEM e TR BORBUERA 2 S AR IR . EIWEEER, AF]
TR RS, AR LI P b AR THERE SO, A RIESL e B E . IR B PR SF 2R, B Bt TR AN DR A H A A5 S0 51 A B0RT RE 51 R BBk BaA FR A 4y 7 41
DT



