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FEum, O/N EERALE-4.4~-4, TN FERACIE-13.5~-12.8 I E . S/N EENAZE-4.67-4.41 I B . 1w A FE-30.95, -31, -31.05, -31.1, -
31.15, -31.2 &40 HE . 2w RACLE-45 [N B . 3w A AE-75, -73 Z5fiE . 1s AT #E-116.5, -116.1, -116, -115.9, -115.5 257 B . 2s BRACLE-242.5, -
242 ZEfE . 3s ASTE-350, -350.5, -349 1 H.

KPR, 6s BACFE-690, -689, -688 57 H . 9s ATTE-998, -995 2547 H . 1y AC(E-1267, -1265, -1263, -1260, -1259 %547 H .

Spread J71fl, 3*6s i ACTE-338 NI B . 6%12s i ACTE-576 A HE -

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 7.0388 -0.11
2w 14 -45 7.0374 15
im 31 -116 7.0303 6.2
2M 64 -242 7.0177 15
3M 91 -350 7.0069 -4
6M 182 -690 6.9729 9
9M 274 -994 6.9425 11
1y 365 -1255 6.9164 12
18M 547 -1765 6.8654 15
2y 730 -2265 6.8154 60
3Y 1096 -3275 6.7144 75
CNY CENTRAL PARITY RATE 7.0583

CLOSING SPOT RATE 7.0419

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -126.2 -234.2 -574.2 -878.2 -1139.2
2M -108 -448 -752 -1013
3M -340 -644 -905
6M -304 -565
oM -261

Fx Swap Curve
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