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% BT/ NRT AR 6.8589, # E—4~32 5 H Eifl 10bp, 2 REMITTIZHBONIE K.

O/N J§AZ#E-4.88, -4.95, -4.9; T/N BACAE-5.15~-4.88; S/N EACAE-31~-29.5; 1w A FE-35.3, -35.1, -35.5; 3w /ACAE-102, -102.1; 1s AT HE-
138.8; 2s {AZ{E-; 3s NACAE-433, -434; 5s NACAE-712.

PKHARR, 6s ACFE-840; 9s FACLE-1234; 1y WAC£E-1608.

Spread J7 [, 1w*3w {AZ1E-66.7, -66.5; 9s*1y KA 7E-377,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 6.8324 -2.4
2w 14 -70 6.8291 -3
im 29 -140 6.8220 1.5
2M 61 -291 6.8069 -6
3M 92 -434 6.7926 -12
6M 183 -845 6.7515 -18
9M 274 -1234 6.7126 -16
1y 365 -1612 6.6748 -24
18M 548 -2370 6.5990 -27
2y 729 0 6.5270 -50
3Y 1093 -4550 6.3810 -50
CNY CENTRAL PARITY RATE 6.8589

CLOSING SPOT RATE 6.8360

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -150.9 -294 -705 -1094 -1472
2M -143.1 -554.1 -943.1 -1321.1
3M -411 -800 -1178
6M -389 -767
oM -378

Fx Swap Curve
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