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A HETT/NRMP AR 7.1733, B E—D3E 5 H L 28bp, S WIRWCE AN B E—2 5 HAE BT R 17,
ON A fE -5.32~-5.15 ; TN {ASAE -5.2~-5 ; SN A FE -5.11~-5.05 2 [i],

iw A2 1E -36.5, -36.3, -36.2, -36,-35.8,-35.6 M E; 3w MACE-106 HINIE; 1S R EKRAALE -169,-168.5,-168,-167 Z [i]; 2s W AZ1E-314,-313.5,-
313,-312.5 A B 3s AT TE-477, -476.5,-476,-475 WAL E ; 5s WA TE-804 I H ;

FRHARR, 65 AZTE -985,-983,-982,-981,-980,-979,-978 Pffir; 9S JKAZFAE -1490,-1489,-1488,-1486,-1485 [ftiT; 1Y A £E-1993,-1990,-1989,-1988,-
1987,-1986,-1985,-1984,-1980 I B ;

KRR, 2y KAC7E-3525, -3510 AL E ;

Spread Ji[fl, 5s*6s AACAE -175 AL B ; 6s*1y FAC1E-1004 I E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.2612 -1.6
2w 14 -71 7.2578 -1
im 33 -168 7.2481 -13.4
2M 61 -312 7.2337 0

3M 92 -475 7.2174 -6
6M 184 -982 7.1667 -15
9M 275 -1490 7.1159 -20
1y 365 -1987 7.0662 -27
18M 551 -2830 6.9819 -30
2y 730 -3525 6.9124 -25
3Y 1097 -4900 6.7749 -35
CNY CENTRAL PARITY RATE 7.1733

CLOSING SPOT RATE 7.2649

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -144 -307 -814 -1322 -1819
2M -163 -670 -1178 -1675
3M -507 -1015 -1512
6M -508 -1005

oM -497



Fx Swap Curve
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