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A HFET/NRTPRANR 7.1405, B E—M2 5 H B 23bp, & MRS E—22 5 HH R 1AT.

ON FAZEAE -5.6™-5.5 5 TN ilACTE -5.8~-5.7 ; SN BACTE -5.76~-5.71 Z [,

1w RACHE -39.5, -39 MIALE: 3w MACTE-117 AL E: 1S RENALE -181 WIALE; 2s ACHE -332 AL E; 3s A0 HE -483 , -481 MALE ;
IR, 6s BUASTE -910 PHIfT; 9s BUACTE -1330, -1328, -1326 [filT; 1Y WUASTE -1741 AL E ;

Spread Jj [, 6s*ly i{AC1E -830, -833 HINI & ;

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1779 0.97
2w 14 -78 7.1740 2
im 33 -182 7.1636 -9.3
2M 62 -330 7.1488 5
3M 92 -480 7.1338 0
6M 184 -910 7.0909 5
9M 273 -1328 7.0490 3
1Y 365 -1742 7.0076 0
18M 552 -2410 6.9408 30
2Y 730 -3000 6.8818 10
3Y 1097 -4100 6.7718 20
CNY CENTRAL PARITY RATE 7.1405
CLOSING SPOT RATE 7.1818

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -148 -298 -727.5 -1146 -1560
2M -150 -579.5 -998 -1412
3M -429.5 -848 -1262
6M -418.5 -832.5
M -414

Fx Swap Curve
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W/ Ray Yan
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