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kG, O/N FERAZE-6~-5.1. T/N FEEKAZAE-16.85~-16.5 [FIf7E . S/N FE KA HE-5.6~-5.46 [P E . 1w A #E-37.5, -37.6, -37.7, -37.89, -
37.86, -37.88 25 EH . 2w ASLE-70 HIfI B . 3w B FE-101.5 254V B . 1s IACIE-140.6, -140 Z5A7E . 2s ACIE-271 2547 B . 3s AC (E-378, -379,

-377 Z4TE .

HRRKHARR, 65 BACFE-725, -724, -723.5, -723 0B . 9s BACAE-1026.5 AL E . 1y B E-1290, -1291, -1288, -1292 FfiE.

Spread J7Ifl, 1*2s A2 7E-132 N B . 6*12s IACAE-568 AL E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.0652 -0.18
2w 14 -71 7.0620 0
im 31 -141 7.0550 -0.8
2M 63 -273 7.0417 -3
3M 91 -378 7.0312 -3
6M 182 -723 6.9967 1

9M 274 -1026 6.9664 11.9
1y 365 -1291 6.9399 9
18M 547 -1800 6.8890 -5
2y 730 -2290 6.8400 -15
3Y 1096 -3275 6.7415 -50
CNY CENTRAL PARITY RATE 7.0733

CLOSING SPOT RATE 7.0690

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -132.5 -237.5 -582.5 -885.6 -1150.5
2M -105 -450 -753.1 -1018
3M -345 -648.1 -913
6M -303.1 -568
oM -264.9

Fx Swap Curve

2m 3m 4m  5m 6m Tm  8m Sm 10m 1lm 1y
-200

-400
-600
-800
-1000

-1200

-1400

azsEizAaE

a1z

iiE ] AHVEH EEEPRIRMALZ AR IEA R (U “ L#EBRE 7 O 6ifE, il h BiEgEREMATA . R, RPN NS AR R 26l T8,

KRG HPENE . BRI 5 B 2ok B AT SR AL IRIE, (5 BARERANYYREN SIEfTER T A, {

TEJyih sttt , AR L E R bt AR FHERE S R, AORIEH B I R s S 2K, B BROR MR A BRG] 4 H PR AT

(A DT«

L YR

BTATAE 5 SRS ARG A B R, A ]
B BN 51 A BORT BE 51 A 45 Ok B2 A 41 3 K 4H



