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A HFET/NRTPRNR 7.1522, B =25 H L 24bp, & MRS E—22 5 HAE R 1AT.

ON Ji 3¢ E-5.8~-5.45 ; TN J#AS1E -5.68~-5.52 ; SN JKAZTE -5.7~-5.55 Z [H].
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Spread J71fi, 6s*1y i CE-871, -874 HIFIHE

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -38 7.1730 0.6
2w 14 -75 7.1693 -2
im 33 -174 7.1594 -11
2M 62 -325 7.1443 1
3M 92 -471 7.1297 -3
6M 184 -908 7.0860 -5
9M 274 -1341 7.0427 1
1y 365 -1782 6.9986 3
18M 551 -2460 6.9308 10
2y 730 -3000 6.8768 40
3Y 1097 -4080 6.7688 50
CNY CENTRAL PARITY RATE 7.1522

CLOSING SPOT RATE 7.1768

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -151 -297 -734 -1167 -1608
2M -146 -583 -1016 -1457
3M -437 -870 -1311
6M -433 -874
M -441

Fx Swap Curve
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