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AHZFEITG/NRTFREMNR 7.1467, 8 E—M3 5 H L 48bp, FWIBRBGSEMNE E— B HE AT FT.
ON HWiAZ7E-6~-5.59 ; TN A AE -5.68~-5.55 ; SN FACAE -5.6~-5.53 2 [f].
1w A TE -37.3 HIfI B 1S REWATE -162, -161, -160.5 KNI B ; 2s BACHE -327 IS E; 3s A FE-470 I B 3 Ss lRASIE-770 FISLE ;

RRHARR, 65 AAZFE-930, -919, -918, -915, -911, -908, -907 [ffiT; 9s AATFE-1341, -1335 fffifT; 1Y AR FE-1790, -1775, -1770, -1765, -
1763, -1762, -1761 v & ;

Spread Jj1fi, 1s*ly BAC#E-1600, -1600.5 (KA E; 6s*1y FACFE-860 (I & ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1691 -1
2w 14 -76 7.1654 -2
im 30 -163 7.1566 1
2M 62 -332 7.1397 -6
3M 92 -477 7.1252 -9
6M 184 -927 7.0802 -27
9M 274 -1360 7.0369 -33
1y 365 -1788 6.9941 -32
18M 548 -2455 6.9274 -45
2y 730 -3025 6.8704 -85
3Y 1097 -4115 6.7614 -60
CNY CENTRAL PARITY RATE 7.1467

CLOSING SPOT RATE 7.1729

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -169 -314 -764 -1197 -1625
2M -145 -595 -1028 -1456
3M -450 -883 -1311
6M -433 -861
oM -428

Fx Swap Curve
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