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A HFETT/NR TR 6.7208, W E—N 5 H LT 12bps, & KEEHTHBONIEEK.

O/N FNASHE-4.7~-4.78; T/N RACE-4.92~-4.85; S/N FRACHE-4.91~4.85; 1w FRASE-34.6,-34.7,-34.65 2541 B ; 2w AC-69 B . 1s 3C-165, -164.5,
-164.8 ZEA H ; 25 IACTE-306 i B . 3s IAC(E-473.5 fll-473 254V B .

R HARR, 65 BACFE-966 1 B ; 9s AT E-1488 i E ; 1y BASE-2030, -2028 S H .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 6.6783 0.1
2w 14 -69 6.6748 0
im 33 -165 6.6652 -9.3
2M 61 -306 6.6511 7
3M 92 -473 6.6344 3.3
6M 182 -966 6.5852 3
9M 273 -1490 6.5327 4.62
1y 365 -2028 6.4789 14
18M 548 -3110 6.3707 20
2y 733 -4180 6.2637 -5
3Y 1097 -6180 6.0637 30
CNY CENTRAL PARITY RATE 6.7208

CLOSING SPOT RATE 6.6817

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -141.4 -308.6 -800.9 -1325.28 -1863.4
2M -167.2 -659.5 -1183.88 -1722
3M -492.3 -1016.68 -1554.8
6M -524.38 -1062.5
oM -538.12

Fx Swap Curve
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TR ARHVPH EREEPR S MDA RIVEAR (BURRAR LigEPRS ) $I7E, ol BiREERMATE . REVFRT, RPN ARG UUEFTE @8R, &6l FIE. &
KRG HHPFN R HIERT R IE B FEEZR A AT R RAEAL A LIRS, B ARERANBRY SR SRt TR S5 SR M2 5 SISOk . . @IEEER, AnrfE
RS, AE LM E RS TR TR BN R, APRAEHE T BNE . I R s S 2K, il [ PR b T 7R ANKS IR F A H AR A5 2 M0 51 A AT RE 51 A R R B R 21 43 AR HEAT:
3L



