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A HE/ ANRTHEAR 7.1716, 8 B~ 5 H B 9bp, A RTS8 & iEER

O/N NACHE-4.8~-4.4; T/N ACHE-4.65~-4.6; S/N JRALAE-4.8~-4.7,

1w A 1E-33.69, -33.7; 2w JACTE-68.4; 1s IACTE-140, -139.5, -139; 2s lACTE-313; 3s AT TE-480.

PR, 6s BACTE-1047, 1046, -1045, -1044, -1042; 9s il ACfE-1655; 1Y FAZ{E-2278, -2282, -2280, -2275, -2272, #HJmW{E-2273 KL
KA, 18s KAZTE-3310,

Spread Ji[fl, 9s*1y FAC7E-622, -620; 6s*1y AAZ{E-1235, -1233, -1230.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.3027 0
2w 14 -68 7.2993 0
im 28 -142 7.2919 -2.3
2M 60 -313 7.2748 5
3M 89 -482 7.2579 -1
6M 181 -1043 7.2018 6
9M 273 -1655 7.1406 12
1y 365 -2274 7.0787 22
18M 546 -3305 6.9756 25
2y 733 -4270 6.8791 10
3Y 1096 -5800 6.7261 25
CNY CENTRAL PARITY RATE 7.1716

CLOSING SPOT RATE 7.3061

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -171.1 -340.1 -901.1 -1513.1 -2132.1
2M -169 -730 -1342 -1961
3M -561 -1173 -1792
6M -612 -1231

oM -619



Fx Swap Curve
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