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A HFET/NRTFEANR 7.1511, 8 E—DNL 5 H L 44bp, 2 RIEIHTTIHEHIEER

O/N A2 #E-5.65, -5.7, -5.75; T/N FRACLE-5.8~-5.68; S/N FKACLE-5.5~-5.44; 1w §FE-39.3; 2s ilACLE-330; 3s /AC(E-480.49, -479.5; 5s ACLE-
783.5, -783, -780, -777.

RKHARR, 9s BAZ#E-1354, -1347; 1y RS {E-1805, -1800, -1790, 1785,
KR, T
Spread J71fl, 6s*1y A C{E-845; 1y*18s WAL {E-670.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1726 -1.25
2w 14 -78 7.1687 -3
im 29 -160 7.1605 2.69
2M 61 -328 7.1437 4
3M 92 -479 7.1286 -2
6M 183 -918 7.0847 9
9M 273 -1341 7.0424 19
1y 365 -1766 6.9999 22
18M 547 -2430 6.9335 25
2y 729 -3030 6.8735 -5
3Y 1096 -4100 6.7665 15
CNY CENTRAL PARITY RATE 7.1511

CLOSING SPOT RATE 7.1765

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -167.69 -318.69 -757.69 -1180.69 -1605.69
2M -151 -590 -1013 -1438
3M -439 -862 -1287
6M -423 -848
oM -425

Fx Swap Curve
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