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S HETT/ NRT AR 7.1696, B L4325 H i 16bp, SHIREEN K L2 HAR EAT.
ON Ji{ACTE -14.5~-13.5; TN FACTE -4.78~-4.58 ; SN BUACTE -4.73~-4.62 Z [,

1w BASTE-33,-32.6 A B 1S R E RACHE -138™~-136 2 |H]; 2s BACHE-297,-296, -295 A B ; 3s ACHE -471, -470.5, -470 WIFIE ; 4s AT TE-
633 I &; 55 A FE-805 A B ;

K HARE, 65 AAC 7E-980, -983, -985 ffiff; 9S FKAZFE -1520,-1525, -1528, -1530 fffifr; 1Y FACE-2070, -2072, -2075, -2078, -2080, -2085 [Ffi7
=)

Spread J7Tfl, 1s*2s iACFE-159 ML E ; 4s*5s MACHE-170 WAL E; 65*9s [{ AT FE-545 I H .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 7.2521 -0.1
2w 14 -68 7.2486 -1
im 28 -140 7.2414 -1.5
2M 59 -298 7.2256 1
3M 91 -471 7.2083 6.77
6M 181 -987 7.1567 5
9M 273 -1534 7.1020 4
1y 365 -2090 7.0464 8
18M 546 -3030 6.9524 50
2y 730 -3915 6.8639 85
3Y 1095 -5585 6.6969 0
CNY CENTRAL PARITY RATE 7.1696

CLOSING SPOT RATE 7.2554

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -158 -331 -847 -1394 -1950
2M -173 -689 -1236 -1792
3M -516 -1063 -1619
6M -547 -1103

oM -556
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SR AHPPH L EPR S AL AR TUEA R (BURRAR “ LB m” O HifE, B LR EPRE MG . REVFR], AP AR EUERTE B, =2 FIE.
KRG HPFAE . HIFITLAE R EZRE AT BRI AL IE, (5 B AR AN N SAEM M TR BORBUEMA 5 SRR . WEER, AF]
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