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A HETT/NRTHENHR 6.8288, B E—14 % H Nl 30bp, 4 RIEMATHE NI
O/N J{AZTE-8.5~-5.3; T/N AE-6.2~-5.1; S/N JKAZ(E-6.1~-5; 1w AZTE-37.5~-35.5; 2w %A 1E-69.4~-68.9; 3s KA (E-439,
K WIPR, 6s ACTE-884; 9s ATFE-1298; 1y AT FE-1729, -1728, -1730.

Spread J71fl, 6s*9s WA (E-414,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 6.7833 -2.8
2w 14 -71 6.7799 -3
im 31 -157 6.7713 0.1
2M 62 -296 6.7574 -6
3M 92 -444 6.7426 -8.1
6M 185 -886 6.6984 -24
9M 276 -1296 6.6574 -10
1y 365 -1725 6.6145 -23
18M 549 -2580 6.5290 0
2y 731 0 6.4430 -30
3Y 1099 -5080 6.2790 -20
CNY CENTRAL PARITY RATE 6.8288

CLOSING SPOT RATE 6.7870

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -138.3 -286.7 -728.7 -1138.7 -1567.7
2M -148.4 -590.4 -1000.4 -1429.4
3M -442 -852 -1281
6M -410 -839
oM -429

Fx Swap Curve
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