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A BT/ NRT AR 7.1668, B L4325 H B 12bp, SHRWEN K L2 H 147,

ON M-5.1 3£%-4.9, -4.8. -4.7; TN M-5 LF|-4.94, J545191-5.1, FJ5M-5.05 45%)-5.12, EHHUAE-5.1; SN M-14.65 45%-14.68. 1W A E-45.7~-45.6
Z 8] 2W A FE-68.12~-65.5 B, 1S iiACTE-154.4; 2S M\-311.5 3 F-310; 3S AAZTE-310.9~-309.5 FfHiT,

KRR, 65 M-940 S£F-932, J525191-934; 9S M-1415 SLF-1400, J545[R]-1403; 1Y M-1929 3£ F(-1927.
KPR, 185 AT FE-2705, 2Y AASTE-3300.

Spread JjTHl, 6*12S WACFE-999. -995. -993, -992, 9*12S KA FE-527. -525.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 10 -46 7.1667 -13.1
2w 14 -66 7.1648 3

im 31 -154 7.1559 6.6
2M 61 -310 7.1403 1

3M 94 -480 7.1233 -8.7
6M 185 -934 7.0779 -2
9M 273 -1400 7.0313 14
1y 367 -1927 6.9786 14
18M 549 -2700 6.9013 50
2y 731 -3300 6.8413 45
3Y 1096 -4450 6.7263 65
CNY CENTRAL PARITY RATE 7.1668

CLOSING SPOT RATE 7.1713

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -155.6 -325.6 -779.6 -1245.6 -1772.6
2M -170 -624 -1090 -1617
3M -454 -920 -1447
6M -466 -993
oM -527

Fx Swap Curve
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