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% HETo/ AR AR 7.2005, B L4325 H i 3bp, SR 225 H M7

ON F-#% M\-5.3 45 %-5.35 J5 K [A]-5.25, 4 )5 F5-5.49~-5.3 Z [A] K [0l K38 ; TN-5.35 25 %id-5.46. -5.47. -5.5. -5.52; SN M-16.65 3 F|-16.53 J5 45 [Al-
16.55, BIHUKTE-16.55. 1W M-39 £5%5-39.12; 2W FRACFE-79~-78.2 Z [d]. 1S M-170 45%1-171, R ERAZAE-171; 2S FRACTE-339~-333 [ffir; 3S M-514
25 %1-520.

I CHARR, 65 M-1025 SEF]-1019; 9S BASE-1530; 1Y M-2030 45 51-2050, )5 M-2039 4551-2045,
KPR, 18S A AZ7E-2840.

Spread J7TH, 1W*2W %ACFE-40, 6*12S A 7E-1025. -1023.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.2215 -2.38
2w 14 -78 7.2176 -4

im 32 -172 7.2082 -1

2M 61 -339 7.1915 -12
3M 92 -521 7.1733 -27
6M 186 -1030 7.1224 -20
9M 277 -1540 7.0714 -23.77
1y 365 -2055 7.0199 -39
18M 550 -2860 6.9394 -30
2y 732 -3465 6.8789 -40
3Y 1096 -4700 6.7554 -85
CNY CENTRAL PARITY RATE 7.2005

CLOSING SPOT RATE 7.2254

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -167 -349 -858 -1367.77 -1883
2M -182 -691 -1200.77 -1716
3M -509 -1018.77 -1534
6M -509.77 -1025

IM -515.23



Fx Swap Curve
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