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A BT/ NRT AR 7.1409, B L4325 H L 43bp, SHIRWEN K L2 H 7.

ON R E A LE-5.7. -5.8. -5.9; TN M-5.5 Z58id-5.64. -5.65. -5.69. -5.75; SN M-16.95 ¥ #-16.9. -16.88, J5%3[1-16.89. -17. 1W M-39.3 Z5%I-
39.5. -39.65; 2W M-77.5 Z5%1-78. 3S A (E-483,

RKIHIR, 6S R AC7E-915~-908 [ffifr; 9S A 7E-1330~-1316 Pfilt; 1Y A8 7E-1755~-1737 FffilT,

Spread J7[H, 9*12S AAZTE-423,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -40 7.1860 -1.15
2w 14 -79 7.1821 -2
im 31 -171 7.1729 2

2M 62 -328 7.1573 -2
3M 94 -486 7.1415 -16.5
6M 1185 -915 7.0985 -2
9M 273 -1329 7.0571 -7
1y 367 -1749 7.0151 -15
18M 557 -2440 6.9460 -10
2y 731 -3000 6.8900 -115
3Y 1096 -4050 6.7850 -100
CNY CENTRAL PARITY RATE 7.1409

CLOSING SPOT RATE 7.1900

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -156.5 -314.5 -744 -1158 -1578
2M -158 -587.5 -1001.5 -1421.5
3M -429.5 -843.5 -1263.5
6M -414 -834
oM -420

Fx Swap Curve
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