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Security  EUR GBP ILS CHF CNY JPY
EUR 1 0.516 -0.54 -0.836 -0.042 -0.572
GBP 0.516 1 -0.463  -0.441 -0.158 -0.305
ILS -0.54 -0.463 1 0.428 0.124 0.234
CHF -0.836 -0.441 0.428 1 0.013 0.577
CNY -0.042 -0.158 0.124 0.013 1 -0.016

JPY -0.572 -0.305 0.234 0.577 -0.016 1
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CNY Curncy (China Renminbi Spot)
JPY Cumncy (Japanese Yen Spot)
USDEUR Cumcy (USD-EUR X-RATE)
USDGBP Cumcy (USD-GBP X-RATE)
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Security| EUR GBP ILS CHF CNY JPY
EUR 1 0.509 -0.469 -0.881 -0.114 -0.611
GBP 0.509 1 -0.381 -0.425 -0.308 -0.213

ILS -0.469 -0.381 1 0.503 0.033 0.15
CHF -0.881 -0.425 0.503 1 0.033 0.651
CNY -0.114 -0.308 0.033 0.033 1 -0.055
JPY -0.611 -0.213 0.15 0.651 -0.055 1
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(NDF. ONSHORE) CNY

6.5032 /6,.5052
e 6.48/4 Value 03/25/16
Security Description

CNY CMPL 6.5047 +. [ T P
e 17:37 Op 64871 Hi 6.5098 Lo 6 4857
: TiC ' E‘ Ealeﬂs:iar

ount :’—‘-T"T.'F’GE

-l.
I'|I

Unitary Unitary
Free floating @  Crawl-like arr...
No 0

Offshore

Yes

Mo

I"fthr-r monetar..
B

&)

Bloomberg 11jmn

NDF, Onshore

Yes

Mo

Monetary aggr...
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(OFF SHORE) CNH xpn

E"NH CMPL | 6.5043 ' P 6.5043 /6. SD4J
f: Il]l'-'l Lo 6.4891 C . 6.4911 Value 03/29/16
9‘%} i alendar Security Description
- Price of 1 ||HLJ m C NHI
i Tr’mnm ctwuy A

20:00-19:59
Mon-Fri
ACT/260

CNH

Unitary
Free floating ®  Crawl-like arr...
Mo 0
Dffshore Dffshore

Yes Yes
No No
s Anchor Other monetar...  Monetary agar... 0
: Research | EF{F b
CNH Cur

Bloomberg 21jm
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Thursday, October 29, 2015

Percent change in exchange
Currency amount

Currency under Rule O-1 Exchange rate - U.5. dollar equivalent rate;r-iiiircl:it;l:.izglc:tl?;nfmm
Euro 0.4230 1.059620 0.463693 -0.967
Japanesze yen 121000 120.94000 d.100030 -0.4238
Pound sterling 0.1110 1.52620 0.169408 -0.150
U.5. dollar 0.6600 1.00000 0.660000

1.393151
U.5.5%1.00 = SDR D.717797 * 0.380 3
SDOR1 = LSS 1.393150 *
USOXDR Comey (USOSOR (SS1-S0m)
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CNY CNY/CNH CNY/CNH CNY/CNH CNY CNY XY yavunn 'mo
N7 CNH CNH CNY T1a'7a viso N7 X7 XY 9
CNY CNY CNY CNY CNY CNY XY D'U5n
TINo TN TN TN TN 21 NIYOIN/TINID XY nyoy ilo
250,000 100,000 100,000 500,000 500,000 250,000 VI DR
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Setrnce (P77

plaly i
CNY |USD nanTUNI9 ‘g2l TINI9 | N9Ipn
% % CNY bid |CNY ask
3.41525 | 0.6298 108 130 1M
3.4035 | 0.6301 401 430 3M
3.47645 | 0.7069 850 900 6M
3.58845 | 0.7642 1288 1370 oM
3.92205 | 0.8154 1748 1840 1Y
Days Dates Points Bid/Ask Forwards Bid/Ask
90 06/23/2016 375.91 409.15 | 6.542091 | 6.545415
122 07/25/2016 458 565 6.5503 6.561
180 09/21/2016 812.03 870.31 | 6.585703 | 6.591531
270 12/20/2016 1254.67 | 1334.24 | 6.629967 | 6.637924
360 03/20/2017 1712.22 | 1803.44 | 6.675722 | 6.684844
917 09/28/2018 4836.64 | 5310.84 | 6.988164 | 7.035584
1011 12/31/2018 5075 5753.46 | 7.012 7.079846
1099 03/29/2019 5304.28 | 6171.52 | 7.034928 | 7.121652
1190 06/28/2019 5674.75 | 6683.96 | 7.071975 | 7.172896
1284 09/30/2019 6057.43 | 7213.29 | 7.110243 | 7.225829
1376 12/31/2019 6431.96 | 7731.35 | 7.147696 | 7.277635 pnlallvia] MNP
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Sirce (P77 |

Q216 Q316 Q416 Q117 2017 2018

Median 6.64 6.7 6.73 6.7 6.8 6.75

Mean 6.63 6.69 6.73 6.76 6.79 6.78

High 6.9 7.2 7.4 7.6 7.5 7.38

Low 6.43 6.4 6.35 6.3 6.2 6.45

Forward 6.57 6.61 6.66 6.71 6.89 7.07

NAB/BNZ 6.55 6.6 6.65 6.6 6.5 6.45

Rabobank 6.8 7.2 7.4 7.6 7.75 7.66
Citigroup 6.65 6.73 6.81 6.85 6.97 --
Credit Suisse Group 6.43 6.52 6.6 6.66 -- --
HSBC Holdings 6.7 6.8 6.9 - -- --
Barclays 6.8 6.85 6.9 -- -- --
Commerzbank 6.7 6.8 6.9 6.9 6.8 -

Canadian Imperial Bank of

Commerce 6.7 6.8 6.8 6.7 6.5 --

DNB 6.73 6.86 6.94 -- 7.17 7.38
National Bank Financial 6.52 6.51 6.5 -~ 6.47 -~

Australia & New Zealand

Banking Group 6.6 6.65 6.7 -- 6.8 --
Swedbank 6.65 6.62 6.69 -- 6.9 -
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