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S AT/ AR PEG R 7.1745, B E—DAZ5H LR 7op, BWRIEE M8 225 HAH T M7,

ON FRACHE -5.2~-4.7 5 TN AZAE -4.96~-4.75 ; SN T AE -4.9~-4.76 Z |,

1w BASLE -34.1,-34,-33.9,-33.8,-33.7,-33.6 WAL HE; 1S RE M -162,-161.5,-161,-160.5,-160 . [A]; 2s WACLE -308,-307,-306.5,-306 B ; 3s A%,

TAE -464,-463.5,-463,-461,-460 I E ;

FRRKHARR, 65 AACHE -985,-982,-981,-980,-978,-975,-973 [ffir; 9S ASHE -1520,-1515,-1514,-1512,-1510,-1509,-1505,-1500 BT 1Y B3 £E-2060,-

2059,-2054,-2052,-2050,-2049,-2048,-2047,-2045,-2042,-2040,-2035,-2030,-2027,-2025,-2024,-2015 I & ;

Spread J71fl, 2s*3s WAZTE -155.5 UL & ; 6s*1y B2 1E-1076,-1075,-1072,-1070 HIH & -

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.2897 -0.64
2w 14 -68 7.2863 0

im 33 -162 7.2769 -2.9
2M 62 -309 7.2622 -4
3M 92 -465 7.2466 -8.9
6M 184 -984 7.1947 -23
9M 275 -1524 7.1407 -34
1y 365 -2060 7.0871 -44
18M 552 -2965 6.9966 -45
2y 730 -3700 6.9231 -75
3Y 1097 -5110 6.7821 -110
CNY CENTRAL PARITY RATE 7.1745

CLOSING SPOT RATE 7.2931

USD/CNY Spread Ref.

2M 3M
iM -147 -302.9
2M -155.9
3M
6M

oM

6M 9M 1y
-822 -1362 -1898
-675 -1215 -1751
-519.1 -1059.1 -1595.1
-540 -1076
-536



Fx Swap Curve
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