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A H3ETG/NRTHENR 6.7195, # E— 1325 H L 3bp, SWIRIE M E—32 5 HE BT M7
ON J%AZfE-4.95~-4.85; TN AAZTE-15~-14.85; SN J%AZ7E-4.99~-4.97

1w AC#E-35.18, -35.15, -35.1, -35 (W& ; 2w A #E-70.05, -70.02, -70, -69.9 [FIfiHE; 3w ACAE-104.8, -104.5 [FA7E; 1S R E A {FE-159.5-
159, -158.5 (I B ; 2s ACTE-318.2, -318.1, -318 AL B ; 3s A (E-479, -477, -476.5, -475 KN & ;

K HARE, 65 BACFE-973, -972.5, -972, -970 fffir; 9s WA {E-1508, -1505, -1503, -1501 fffifr; 1Y FACHE-2056, -2055, -2053, -2051, -2050 ¥
DA

Spread #APR, 9s*1y AT #E-550 M7 & ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 6.6692 -0.17
2w 14 -70 6.6657 0
im 32 -159 6.6568 -3.7
2M 63 -318 6.6409 -9
3M 92 -473 6.6254 16.51
6M 182 -967 6.5760 9
9M 273 -1496 6.5231 11.5
1y 365 -2040 6.4687 29
18M 548 -3130 6.3597 30
2y 731 -4200 6.2527 30
3Y 1096 -6200 6.0527 45
CNY CENTRAL PARITY RATE 6.7195
CLOSING SPOT RATE 6.6727
2M 3M 6M 9M 1y
im -158.8 -314.2 -807.9 -1336.9 -1880.9
2M -155.4 -649.1 -1178.1 -1722.1
3M -493.7 -1022.7 -1566.7
6M -529 -1073
M -544

Fx Swap Curve
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