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A BT/ NRT PR 6.9523, B L4325 H i 67bp, SHIRWEN K L2 H 147,

ON M-3.8 253iL-4.1. -4.2; TN BALR[FI A (E-4.48~-4.35 2 7], )5 fxm L E)id-4.1; SN M-4.35 25%5]-4.42, J5([A]-4.05. 1S M-112 5 =K 31-106;
2S AT AE-233~-231 Z [A]; 3S [ E AT FE-341~-340 2 [H].

K HARR, 6S M-670 25%-675; 9S FACAE-978; 1Y RAC{E-1260.

Spread J7 i, 1*2S JKAZTE-125.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 13 -47 6.9237 8.1
2w 14 -50 6.9234 5
im 28 -108 6.9176 4.49
2M 61 -233 6.9051 -3
3M 89 -339 6.8945 10
6M 181 -669 6.8615 8
9M 274 -968 6.8316 8
1y 370 -1258 6.8026 15
18M 546 -1780 6.7504 5
2y 730 -2340 6.6944 -15
3Y 1105 -3450 6.5834 0
CNY CENTRAL PARITY RATE 6.9523

CLOSING SPOT RATE 6.9284

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -124.99 -230.99 -560.99 -859.99 -1149.99
2M -106 -436 -735 -1025
3M -330 -629 -919
6M -299 -589
oM -290

Fx Swap Curve
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AN AV EEEER S MALERTUEAT (CURREM “ ElgEPRSEm” ) &k, R LR M. REET, AEFHUSRIAN AT UMEMZ R, =l T8,
RERBGIHHPAE. HIFITLNEREZRE AT BRI AL IE, 5 B AR AN AR N SEM e TR BORBUEA 2 S AR IR . EIWEEER, AF]
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