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A HFET/NRTBPEMR 7.1775, B E—NL 5 H T 7bp, RIS HIHR.
O/N JAZAE-5~-3.8; T/N FACfE-4.66~-4.15; S/N JRACTE-18.5~-18.1; 1w A (E-31.97; 1s BACAE-154, -152.5; 3s JRAC(E-445, -442, -439.
AR, 65 BACAE-978; 1y FFUAMAS(E-1955, -1952, -1963, -1985 fi¢)aUN{E-1974 /ifq.
IR, .

Spread J71fl, 3s*6s WACFE-530; 6s*1y [ AZE-1006, -1003, -1000; 5s*6s AT FE-204; 9s*1y A FE-505, -502.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 7.2655 0.29
2w 14 -64 7.2623 0
im 33 -155 7.2533 1.5
2M 61 -293 7.2394 -1
3M 91 -445 7.2243 -7
6M 189 -978 7.1709 -9
9M 277 -1472 7.1215 -5
1y 365 -1976 7.0711 -21
18M 553 -2815 6.9872 -15
2y 733 -3490 6.9197 55
3Y 1098 -4750 6.7937 -100
CNY CENTRAL PARITY RATE 7.1775

CLOSING SPOT RATE 7.2687

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -138.4 -290 -823.5 -1317.5 -1821.5
2M -151.6 -685.1 -1179.1 -1683.1
3M -533.5 -1027.5 -1531.5
6M -494 -998
M -504

Fx Swap Curve
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W/ Edison Zeng
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