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A HETT/ NRT AR 7.1761, B L4325 H B 150p, SHIREEN K L2 H 147,

ON H#L7E-9.9~-9.7 Z [HRBI%AS, 4 f5KRid-9.4, J5—2r3)-11; 5 HJE TN; SN M-15.1 3£ %-13.8, J5%5[F-14. -14.17. 1W KA {E-35.82~-34.4
MiT; 2W BAC(E-85.68~-81 [ffifr. 1S M-160 SLF-158, -153. -152.5; 2S FRACLE-316~-308 [ffilr; 3S iAZ#E-482.

AR, 6S M-966 K FiT-964. -963. -962. -960; 9S AT FE-1458 fffi; 1Y M-2009 £45%1-2012, J53%[A]-2010.
KPR, 18S AT E-2855. -2845, 2Y FRACLE-3430.

Spread J71fl, 6*9S WACAE-498, 9*12S AT LE-552,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.1833 3.02
2w 17 -82 7.1786 5
im 31 -152 7.1716 9.14
2M 61 -308 7.1560 12
3M 94 -483 7.1385 13
6M 185 -960 7.0908 18
9M 273 -1458 7.0410 19
1y 367 -2014 6.9854 9
18M 549 -2840 6.9028 15
2y 731 -3460 6.8408 40
3Y 1096 -4625 6.7243 45
CNY CENTRAL PARITY RATE 7.1761

CLOSING SPOT RATE 7.1868

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -156 -331 -808 -1306 -1862
2M -175 -652 -1150 -1706
3M -477 -975 -1531
6M -498 -1054
oM -556

Fx Swap Curve
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