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A HZFEITG/NRTFREMNR 7.0656, 5 E— M35 H L 18bp, FWIBRBGSMN 8 E— B HE A LAT.
ON J§AZ#E-4.49~-4.45; TN FRACLE-4.7~-4.45; SN FRAC{F-4.66~-4.54 2 [i],

1w A AE-32.2, -32.1 AT E; 2w S HE-63.3, -63 [RIfTE; 3w ACE-78.5,-78.3 HIfT & ;
B 3s A #E-370.5,-370 [RIALE ;

AR, 65 B ACFE-718,-717,-716 BffifT; 9s A 7E-1027,-1026 FftiT; 1Y AAC7E-1295,-1293 KN & ;

Spread |-, 2w*3w A TE-15.1 AL E; 6s*1y BACHE-579 HIf7 H ;

1S )BT AE-132,-131.5 [ B ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.0473 1.1
2w 14 -63 7.0442 1

im 31 -132 7.0374 -10.08
2M 70 -270 7.0235 10

3M 90 -360 7.0145 4.7
6M 182 -716 6.9790 3

9M 274 -1027 6.9478 2.7

1y 365 -1293 6.9212 2

18M 547 -1810 6.8695 0

2y 730 -2325 6.8180 -10
3Y 1098 -3320 6.7185 20
CNY CENTRAL PARITY RATE 7.0656

CLOSING SPOT RATE 7.0505

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M -138.5 -228.3 -584 -895.8 -1161.5
2M -89.8 -445.5 -757.3 -1023
3M -355.7 -667.5 -933.2
6M -311.8 -577.5
oM -265.7
Fx Swap Curve
0
2Zm  3m 4m 5Sm  &em  Tm  &m  Sm 10m 1lm 1y

-200

-400

-600

-800
-1000
-1200
-1400

Tt AHWH REEEEMELERITMEAR (CUFFERR “ RlgEPRGR M7 ) HIE, Bk BEERE MG . REFTT, ARMHUHGFIA N DUE 7 IR
SRR AE 5 SRS AHSC B« A

AR

FrEt TP T

RRSBGIHHPENE . BRI RS B2k B AT SR AL IRIE, (5 RA BB ANYRREN ST E TR, &5

VEREERSE, K I E BROT TR AR B A, A RIE S It B M AR 2R, R R BR B /ANt RS A A E PPAT AT

(A DT«

il

FRAEGE K,

2s JRAZTE-272 WAL

fE .

ANT]

B BT 51 A BORT BE 51 A 45 Ok B2 A 41 3 AR 4H



