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% H Fixing EAE 7.1752, B E—Z 5 H T 11 4 bp. & H, ZHIEK, SRS _E—22 5 H/ME_ETt.

¥, O/N FRAZTE-13.5~-11.2. T/N RAZFE-3.4~-1.3, S/N RACLE-4~-3, 1w RAZFE-3.5~-30, 3w KATFE-93. 1s BT E-160~-158, 2s A FE-297~-
293, 3s AT E-437~428., 4s FRAETE-599~-593,

K HIPR, 6s BACE-983~-966. 9s AT FE-1488~-1477. 1y AL (E-1993~-1977, JBALULIE-1990.

B IIPR, 18s A4 fE-2860, -2855.

Spread |, 3w*1s FlACHE-66, -65. 2*3s BACHE-139. 3*4s ACLE-162. 4*6s ACIE-380. 3*6s MACAE-544, -543. 6*9s AT LE-507. 9%12s AL
7£-503~-500. 6*12s %2 1E-1010~-1009.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 10 -32 7.2605 -0.97
2w 14 -64 7.2574 -1

im 31 -160 7.2478 -21.33
2M 61 -296 7.2341 -12
3M 94 -436 7.2201 0.8
6M 185 -985 7.1652 -43
9M 276 -1488 7.1149 -19
1y 367 -1995 7.0642 -5
18M 549 -2865 6.9772 -20
2y 731 -3545 6.9092 0

3Y 1096 -4840 6.7797 0

CNY CENTRAL PARITY RATE 7.1752

CLOSING SPOT RATE 7.2637

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
im -136.5 -276.5 -825.5 -1328.5 -1835.5
2M -140 -689 -1192 -1699
3mM -549 -1052 -1559
6M -503 -1010
IM -507
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