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A HZETG/NR TR 7.0847, B E—N3 5 H T 28bp, SR M L —22 5 H 47,

ON M-5.2 3£%(-5.15, -5.1, -4.97; TN M-4.92 45%-4.94, -4.96, -5, -5.05. -5.1. -5.25, J53[HFiF-5.2, -5.12; SN K[| KA E-9.97~-9.87 Z [A]. 1W
R E RASLE-33.5. -33.4. -33.7. 2S NAZHE-269.5; 3S AT #E-387.25,

PKHARR, 1Y BAE7E-1340~-1336.

Spread J7 T, 3W*1S iACTE-41, 9*12S KA FE-285,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1022 0.22
2w 14 -67 7.0989 0
im 30 -140 7.0916 6.5
2M 61 -269 7.0787 6
3M 92 -387 7.0669 5.05
6M 181 -735 7.0321 12
9M 273 -1053 7.0003 13
1y 366 -1339 6.9717 13
18M 546 -1840 6.9216 10
2y 730 -2358 6.8698 7
3Y 1097 -3325 6.7731 -25
CNY CENTRAL PARITY RATE 7.0847

CLOSING SPOT RATE 7.1056

USD/CNY Spread Ref

2M 3M 6M M 1y
iM -129 -247.45 -595 -913 -1199
2M -118.45 -466 -784 -1070
3M -347.55 -665.55 -951.55
6M -318 -604
oM -286

Fx Swap Curve
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