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4 HFET/ AR FRER 7.1526, B L35 H B 28bp, IR ML E 25 H M-

ON M-5.8 45%1-5.9, )5 K F-5.3; TN M-5.75 L F-5.7, J545191-5.76, )5 L F|-5.45; SN M-17.13 £ F]-17.04. 1W M-38.69 45%1-38.8. 1S M-165 %
F-162; 2S £FM-323 3L F-322; 3S #£-473~-472 Z [A)SR[AIKAT; 5S BRASHE-752~-750 2 [d].

KPR, 65 M-905 SEL%-899, J5251H-903; 9S M-1340 3£F-1334; 1Y M-1810 £ F|-1790, Jf545[H-1792.

Spread J51i, 1*2S FAC(E-158, 5*6S AACE-153, 6%9S FAC 7E-465.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1737 -0.71
2W 14 -75 7.1702 2

1M 33 -162 7.1614 3

2M 62 -322 7.1454 -4
3M 92 -472 7.1304 -14
6M 184 -902 7.0874 4
oM 274 -1340 7.0436 -20
1y 365 -1793 6.9983 -18
18M 552 -2480 6.9296 -15
2Y 730 -3050 6.8726 0

3Y 1097 -4125 6.7651 -25
CNY CENTRAL PARITY RATE 7.1526

CLOSING SPOT RATE 7.1776

Fx Swap Curve
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