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A HEIT/NRTF AR 6.8593, B E—N 5 H TN 64bp, 4 RIEHATT I HIEER

O/N X #E-4.5, -4.55, -4.45; T/N FRACLE-4.6~-4.58; S/N FRACLE-4.6~-4.54; 1w AT HE-32.2, -32.35; 2w JRAE-75; 1s A HE-146; 2s RATHE-275, -
276; 3s ACTE-406.8, -407; 4s FRAT{E-548,

PKHARR, 6s AC#E-801, -798; 1y MNACfE-1531, -1540, -1535, -1538.
Spread Jj [, 2s*3s %A 7E-131.8, -132,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.8131 -1
2w 14 -64 6.8100 0

im 32 -147 6.8018 -9.5
2M 61 -276 6.7888 -1
3M 91 -408 6.7757 -0.54
6M 183 -800 6.7364 3

9M 278 -1191 6.6973 -3

1y 365 -1540 6.6624 9
18M 550 -2260 6.5904 5

2y 732 0 6.5224 25
3Y 1096 -4310 6.3854 -10
CNY CENTRAL PARITY RATE 6.8593

CLOSING SPOT RATE 6.8164

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -129.5 -261 -653.6 -1044.5 -1393.5
2M -131.5 -524.1 -915 -1264
3M -392.6 -783.5 -1132.5
6M -390.9 -739.9
M -349

Fx Swap Curve
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