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ON & AZFE-5.3~-5; TN AZHE -5~-4.9 ; SN ACAE -4.95~-4.9 2 [a],

Iw A TE-34.1 AL B 2w A 7E-64, -63.7, -63.5 ML E; 1S REMACFE-146, -145.6, -145.3 FINLE; 2s AC1E-261 WA E: 3s W ACAE -375, -
372 WAL 5

FRKHARR, 65 ACTE -690, -684 FftiT; 1Y liACFE -1255,-1250, -1244 A E ;

KRR, 2y AAZTE-2140 HI7HE ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1197 -0.09
2w 14 -64 7.1167 0

im 33 -146 7.1085 -7.1
2M 61 -261 7.0970 4

3M 92 -375 7.0856 -3
6M 182 -685 7.0546 -5
9M 273 -985 7.0246 -8
1y 365 -1243 6.9988 9
18M 547 -1715 6.9516 -20
2y 730 -2140 6.9091 10
3Y 1097 -3025 6.8206 35
CNY CENTRAL PARITY RATE 7.0973

CLOSING SPOT RATE 7.1231

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -115.61 -229.2 -539.2 -839.2 -1097.2
2M -113.59 -423.59 -723.59 -981.59
3M -310 -610 -868
6M -300 -558
oM -258

Fx Swap Curve
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