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A HZEIT/NRTAEMIR 6.9057, . LE—13 5 H Eif 50bp, SWIBRBESE N8 E—2 % HE AT E4T.
ON J{{ A2 {E-4.5~-4.35; TN AAZ(E-4.4~-4.25; SN A 1E-4.35~-4.3
1w RAZTE-30,-29.8 N B ; 1S R ERACAE-141.5 AL B 2s BACTE-260.5 (AT B : 3s AT E-389 A & ;

RRKIAIR, 65 ACTE-766,-765,F11T; 9s A 1E-1125,-1124 fffilt; 1Y B AC7E-1460,-1458 i & ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.8967 0.52
2w 14 -60 6.8938 1
im 33 -142 6.8855 -10
2M 61 -259 6.8738 7
3M 92 -390 6.8607 0.58
6M 184 -767 6.8230 5
9M 275 -1125 6.7873 11.5
1y 365 -1460 6.7537 11
18M 551 -2145 6.6852 -10
2y 733 -2775 6.6222 0
3Y 1097 -4050 6.4947 0
CNY CENTRAL PARITY RATE 6.9057

CLOSING SPOT RATE 6.8997

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -116.8 -247.8 -624.8 -982.3 -1317.8
2M -131 -508 -865.5 -1201
3M -377 -734.5 -1070
6M -357.5 -693
oM -335.5

Fx Swap Curve
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