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A BT/ NRT AR 7.1534, B E—4325 H B 28bp, a REITTIHAC#E K.

O/N A2 #E-5.6, -5.55, -5; T/N FRACLE-5.45~-5.25; S/N A HE-5.4~-5.25; 1w FRACLE-37.5, -37.2; 2w J{ACHE-73.4; 3w RACLE-109.7; 1s AT E-
163, -163.5; 2s KACLE-317.2.

FRHARR, 65 BACFE-927; 9s MACFE-1384; 1y FAC{E-1880.,
FEKIHRR, 18s AACTE-2630; 2y & AC1E-3200.

Spread J71H, 1w*2w KAZTE-36.5; 2w*3w A 7E-36; 9s*1y AT FE-492, -488, -490; 6s*1y ACTE-944, -950, -952; 18*2y JKAZ-570; 2y*3y A
7£-1065.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1695 0.74
2w 14 -73 7.1659 1
im 32 -163 7.1569 7.3
2M 62 -317 7.1415 3
3M 92 -464 7.1268 5.01
6M 186 -927 7.0805 -3
9M 274 -1385 7.0347 15
1y 365 -1876 6.9856 18
18M 550 -2650 6.9082 10
2y 732 -3190 6.8542 10
3Y 1096 -4265 6.7467 15
CNY CENTRAL PARITY RATE 7.1534

CLOSING SPOT RATE 7.1732

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -154.3 -301.3 -764.3 -1222.3 -1713.3
2M -147 -610 -1068 -1559
3M -463 -921 -1412
6M -458 -949
oM -491

Fx Swap Curve
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