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% H Fixing E1E 7.1699, B E—AZ 5 H LT 81> bp. S H, AZHIEER, S HIREE O E—32 5 H/NE LT

K9, OJN FRAZHE-15~-13.5. T/N A HE-4.9~-4.55, S/N AT HE-5~-4.75. 1w A LE-36.4~-35, 3w RACLE-106. 1s RACLE-144.5~-142, 2s JRATHE-
313~-312. 3s A £E-493~-489,

K HIPR, 6s BACFE-1061~-1046. 9s [T FE-1680™~-1672. 1y AT AE-2307~-2288, AU IE-2285.
KHARR |, 18s BACFE-3340.
Spread =, 1*2s ACTE-170. 6%9s A 1E-623. 6*12s [ ALTE-1250~-1244, 9*12s J{AZ1E-625~-620.

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.2854 5
2W 14 -70 7.2819 2
im 28 -141 7.2748 2.4
2M 59 -312 7.2577 0
3M 20 -489 7.2400 8
6M 181 -1046 7.1843 14
9M 274 -1667 7.1222 3
1y 365 -2288 7.0601 13
18M 546 -3320 6.9569 0
2Y 735 -4225 6.8664 -10
3Y 1095 -5675 6.7214 100
CNY CENTRAL PARITY RATE 7.1699
CLOSING SPOT RATE 7.2889

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -171 -348 -905 -1526 -2147
2M -177 -734 -1355 -1976
3M -557 -1178 -1799
6M -621 -1242

oM -621
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TIA M AHVPH i EER S MALARTUEAR (DURREAR “ LigEEREm” O $ilfE, BBl BigERE M. REVFAT, RPN A DUEMTR AR =l FIE.
KRG HPFAE . HIFITLEE R E IR B AT BRI AL IGE, 5 B AR AN N SAEM e TR BORBUEM A 5 S AR AR . . IWEER, AF]
VE RSN, AT L [ P B8 AR AT HER BOW R, ARIEH SR . I R AR PR SF R, g BBt o /R AN xR AE I AR H PP AT JE 70 51 A BURT RE 51 & (R Ok B A 4 7K 48
EfTSHE.



