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A HZFEITG/NRTFREMNR 7.1710, 8 E—M3 5 H L 15bp, SWIBRBGESEMN 8 E— S HE A EAT.
ON {38 fE-5.3%-5.1 ; TN WACLE -5.3~-5 ; SN i3S (E -5.25~-5.1 Z [,

w A TE -32.5 WA E 1S RE A TE -149.5, -149.4, -149.15 WAL & 2s ABACTE -313 WAL E; 3s A TE-476.5, -476, MWIHIHE ;

K HARE, 65 BACFE -955, -954, -953, -952 [ffiff; 9s WACALE -1455, -1454, -1453 Fffit; 1Y BAZAE-1996, -1995, -1994, -1993 K HE ;

Spread J71fl, 5s*6s AACTE-161 ML E ; 9s*1y RACAE -543 A1 HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.1826 0.06
2w 14 -67 7.1791 0

im 30 -149 7.1709 -0.41
2M 61 -313 7.1546 5

3M 92 -476 7.1382 0.67
6M 184 -954 7.0904 -6
9M 273 -1449 7.0409 2

1y 365 -1990 6.9868 5
18M 551 -2835 6.9023 -5
2y 730 -3450 6.8408 0

3Y 1097 -4605 6.7253 30
CNY CENTRAL PARITY RATE 7.1710

CLOSING SPOT RATE 7.1858

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -163.09 -326.39 -804.59 -1299.59 -1840.59
2M -163.3 -641.5 -1136.5 -1677.5
3M -478.2 -973.2 -1514.2
6M -495 -1036
oM -541
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