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A HZETo/ N RS EN R 7.0881, B LE—A3E 5 H R 47bp, SHIBRIE AN B L —2 5 HAH BT L47,
ON J{AZ{E-5.05~-4.6; TN ACAE -5.1~-4.9 ; SN ACHE -5.1~-4.98 Z ] .

1w A2 7E-31.5,-31.4,-31.3 WAL & 2w liAC7E-63.5,-63 I B ; 1S R EAC1E-133,-132.5 AL B 2s A 1E-262 KNI B ; 3s S TE -383,-382.5,-382,-
381.5 I & ;

PKHARR, 65 AC£E-700,-699 PfiT; 1Y A #E-1266, -1260, -1258, -1255 FIf7HE ;

Spread #APR, 1w*2w RAZTE-31.6 M & ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 7.1078 0.69
2w 14 -64 7.1045 0
im 30 -133 7.0976 9.79
2M 61 -263 7.0847 11
3M 92 -383 7.0726 0
6M 182 -700 7.0409 6
9M 273 -998 7.0111 7
1y 365 -1263 6.9846 7
18M 547 -1730 6.9379 15
2y 730 -2215 6.8894 -15
3Y 1097 -3100 6.8009 0
CNY CENTRAL PARITY RATE 7.0881

CLOSING SPOT RATE 7.1109

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -129.29 -249.79 -566.79 -864.79 -1129.79
2M -120.5 -437.5 -735.5 -1000.5
3M -317 -615 -880
6M -298 -563

IM -265



Fx Swap Curve
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KRBEI M HPAE . HIFITLNE R EZRE AT BRI AL IE, 5 B AR AN N SAEM e TR BORBUEM A5 HIRAR IR . . EWEER, AF]
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