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O/N J§AZHE-4.3~-4.25; T/N [RAZAE-4.274.14; S/N JNATHE-4.15~-4.1; 2w ACLE-58.5; 3w JRAZFE-84.5; 1s JWATTE-130, -130.5, -130.6; 2s WACTE-
250; 3s A E-381.5,

HFKHARR, 65 BACFE-755; 9s BACAE-1088, -1075; 1y MNAC{E-1384.

Spread J71H, 1w*2w JKAZTE-29.5; 2s*3s AL TE-130.5,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -29 6.8689 -0.44
2w 14 -59 6.8660 -1
im 33 -131 6.8587 3.1
2M 61 -250 6.8468 1

3M 92 -380 6.8338 2.9
6M 184 -752 6.7966 4

9M 275 -1080 6.7638 23
1y 365 -1376 6.7342 36
18M 551 -1960 6.6758 80
2y 733 -2530 6.6188 70
3Y 1097 -3710 6.5008 90
CNY CENTRAL PARITY RATE 6.8982

CLOSING SPOT RATE 6.8718

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -119.3 -249.3 -621.3 -949.3 -1245.3
2M -130 -502 -830 -1126
3M -372 -700 -996
6M -328 -624

oM -296



Fx Swap Curve
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