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A HET/NRTF AR 6.9158, B E—38 5 H i 133bp, S HIRRIE 8 —22 5 HAH BT FAT
ON f§AZE-4.27-4; TN f{AZ1E-4.2~-4.05; SN F{ACAE-4.27-4.1
1w RACAE-29~-28.7 [N E; 1S REAZTE-134.8, -134.5,-134 If7 B 25 AC#E-251,-250 A B 3s MAC#E-383,-382 I & ;
K HIPR, 65 MACTE-757,-756,-755,FH /T ; 9s B AC{E-1098,-1096,-1095, [t 1Y FACfE-1412,-1410,-1405,-1400 7 & ;

Spread I, 6s*1y FACTE-644 A E; 3s*6s AACTE-374 1 & ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -29 6.9154 0.31
2w 14 -58 6.9125 1
im 33 -134 6.9049 -6.8
2M 61 -251 6.8932 7
3M 92 -383 6.8800 0.58
6M 184 -756 6.8427 -4
9M 275 -1103 6.8080 -19
1y 365 -1412 6.7771 -22
18M 551 -2040 6.7143 -60
2y 733 -2600 6.6583 -50
3Y 1097 -3800 6.5383 -80
CNY CENTRAL PARITY RATE 6.9158

CLOSING SPOT RATE 6.9183

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -116.81 -249.1 -622.2 -969.2 -1278.2
2M -132.29 -505.39 -852.39 -1161.39
3M -373.1 -720.1 -1029.1
6M -347 -656

oM -309



Fx Swap Curve
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