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A HFET/NRTPRNR 7.1869, B E—M2 5 H L 21bp, & MRS E—22 5 HHE T FAT.

ON FRAETE-5.27-4.9; TN FACTE -5.3~-5; SN RRAZAE -5.4~-5.15 Z[il.

1w BACHE -37.8, -37.25 AL E; 1S RERASTE -172.5, -172 (01 E; 2s BACHE -330 UALE; 3s RASLE -500 (UALE
IR, 6s BACHAE -1007, -1006 FffiT: 9s ASTE -1522 BtilT: 1Y JACHE -2068 , -2065, -2062 (A7 E ;

AR, 18s FACAE-2900 HINZE s 2y FACHE-3500 HINZ B 3y BUACAE-4700 HINZ B ;

Spread Jjifi, 6s*1y ilACTE -1060 HINL B ; 9s*1y MACTE-542 KIS H

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1858 -0.19
2w 14 -81 7.1814 -6
im 33 -172 7.1723 4.58
2M 61 -330 7.1565 -2
3M 92 -500 7.1395 0

6M 183 -1004 7.0891 0
9M 273 -1520 7.0375 -1

1y 365 -2063 6.9832 -1
18M 548 -2860 6.9035 0

2y 730 -3520 6.8375 0

3Y 1097 -4715 6.7180 0
CNY CENTRAL PARITY RATE 7.1869

CLOSING SPOT RATE 7.1895

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M  -158.49 -328.49 -832.49 -1348.49 -1891.49
2M -170 -674 -1190 -1733
3M -504 -1020 -1563
6M -516 -1059
M -543

Fx Swap Curve
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W/ Ray Yan

TR ARHVPH EfEEPR S MALARIUEAR (BURRAR < L#eEPEm” O HilfE, Bk EEPRE MG . REVFR], RPN AR LUERTE IR 26 FIE.
KERBGIHHPAR. HIFITLNEREZRE AT BRI AL IGE, 5 B AR AN AR N SEM e TR BORBUERA 2 S AR IR . EIWEEER, AF]
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