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A HZETR/NRTFEMNR 6.9843, 8 E—A32 5 H T 86bp, SIBRBMN & E— S HE AT 24T
ON A AE-4.5~-4; TN WAL (E-4.8~-4.35; SN RACAE-4.8~-4.4 2 |,

1w AT FE-30.27-29.6 NI E ; 2w AT E-59~-58.7 N B ; 3w MAZTE-104 HINALE; 1S ERAAE-116.5, -
116, -115.5 KA E; 2s ASE-230.5, -230, -229 ML E; 3s il 7E-338, -337, -336, -335, -333, -330 M
=

KRR, 65 B A 7E-655, -653, -650, -648, -645, -643 [{iT; 9s IKAC(E-951, -950, -948, -946, -943, -
940, -939 fffir; 1Y AT AE-1230, -1229, -1225, -1223, -1220, -1219, -1218, -1215, -1212 (i E ;

Spread I, 1w*2w A2 7E-28.7 BN E,3w*2s A 1E-125 KNI B ; 6s*1y lACTE-575 HINLH ;

Tenor DE IV Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.9542 0.6

2w 14 -59 6.9513 0

im 30 -116 6.9456 3.94

2M 61 -229 6.9343 -6



3M 90 -335 6.9237 2.5

6M 181 -649 6.8923 4
9M 273 -943 6.8629 10
1y 365 -1225 6.8347 8
18M 546 -1748 6.7824 10
2Y 726 -2275 6.7297 5
3Y 1097 -3355 6.6217 -5
CNY CENTRAL PARITY RATE 6.9843
CLOSING SPOT RATE 6.9572

2M 3M 6M 9M 1y
iM -112.62 -218.94 -532.94 -826.94 -1108.94
2M -106.32 -420.32 -714.32 -996.32
3M -314 -608 -890
6M -294 -576
oM -282

Fx Swap Curve
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M AHWH ERER S MALARIUEAR (LUREAR “ EfpERLEm” ) #E, BBl L E R 5w
P . REVER], ARMHUAAAN AAGMEMTEARIN, 6l T KREGIHHPANSE. B LRER
TERB AT BURAM AL AILIRE, 5 EARE A NP SR S TR B3 SR 58 5 SR 5 1A
fire W EIEEER, ARHE RS, AR B E bR TR HERZ B R, AORIEH SR I el
HERRPESEEESR, 1 [ bR IR AN R P A H AR5 J2T0 51 A BRT BE 51 R R4 R BE A 43 AR AR A ST



