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A HFEIT/NRTF AR 7.0856, B E—NA 5 H TN 25bp, 4 REIHTIHENIEEK.

O/N J§AZHE-5.57-4.9; T/N JKAZAE-5.05~-5; S/N JMAZLE-4.98~-4.96; 1w HAZAE-31.51~-31.4; 2w J{AFE-62.5, -61; 3s AC(E-386, -385, -384.5; 5s
JRASAE-595.

HFRIARR, 65 BRACE-699, -698, -696.5; 9s A TE-995, -994; 1y AL 1E-1260.

Spread J71H, 3s*6s A 1E-313.5; 65*9s { A 1E-296.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 7.0975 -0.06
2w 14 -61 7.0945 3

im 29 -131 7.0875 2.37
2M 61 -263 7.0743 -1
3M 92 -384 7.0622 -1
6M 182 -697 7.0309 3

9M 273 -998 7.0008 0

1y 365 -1262 6.9744 1
18M 547 -1720 6.9286 10
2y 729 -2200 6.8806 15
3Y 1096 -3100 6.7906 0
CNY CENTRAL PARITY RATE 7.0856

CLOSING SPOT RATE 7.1006

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -132.21 -253.16 -566.28 -867.16 -1131.16
2M -120.95 -434.07 -734.95 -998.95
3M -313.12 -614 -878
6M -300.88 -564.88
M -264

Fx Swap Curve
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