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% BT/ NR TR 7.0885, B L4325 H Eif 18bp, = REMITTIZHBONIE K.

O/N J§AZE-5.4~-5; T/N A E-5.15~-5; S/N AAC1E-5.06™-4.98; 1w MAZTE-35, -34.4; 1s AC(E-147.5; 2s JNAC1E-266; 3s NAC(E-393; 4s M AT TE-
505, -502.

R HARR, 65 BAZFE-732, -725; 9s BACFE-1051; 1y AZ1E-1332, -1330.

Spread J71H, 2w*1s A2 1E-81; 3s*4s KAZTE-111; 6s*1y A2 1E-602, -600.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.1199 -1.55
2w 14 -66 7.1167 -1
im 32 -148 7.1085 -13.6
2M 61 -265 7.0968 -4
3M 92 -393 7.0840 -4.7
6M 181 -733 7.0500 -11
9M 273 -1050 7.0183 -30
1y 365 -1331 6.9902 -21
18M 546 -1820 6.9413 -40
2y 732 -2290 6.8943 -30
3Y 1096 -3270 6.7963 -70
CNY CENTRAL PARITY RATE 7.0885

CLOSING SPOT RATE 7.1233

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -117.5 -245.1 -585.4 -902.4 -1183.4
2M -127.6 -467.9 -784.9 -1065.9
3M -340.3 -657.3 -938.3
6M -317 -598
oM -281

Fx Swap Curve
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