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% BT/ NRT R 6.9124, B L4325 H Eifl 36bp, SHIRWEN K L2 H T7.

ON M-4.3 3£F(-4.15, J54511-4.4; TN M-4.35 45%-4.4, J5—B%32[A-4.2; SN M-13.3 3£F]-12.78, #5[A]-12.85 Ji X 3LF-12.79. 1W FRASE-31~-30.3 2
8], 1S K[A A FE-132~-130 2 [f];  3S K [RI A2 7E-390~-386 . [H] .

KPR, 6S M-770 £ F]-753.5; 1Y M-1380 3L %-1370.

Spread Ji1HI, 1*2S MACTE-124. -120, 2*3S ACTE-135; 3*6S A E-371, 6*12S FliACE-610. -612.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.9090 -0.05
2w 14 -60 6.9060 -1
im 32 -131 6.8989 7.8
2M 61 -253 6.8867 7
3M 94 -388 6.8733 -3.5
6M 186 -755 6.8365 5
9M 276 -1076 6.8044 -6
1y 367 -1370 6.7750 -11
18M 550 -1920 6.7200 0

2y 731 -2500 6.6620 -25
3Y 1096 -3660 6.5460 -35
CNY CENTRAL PARITY RATE 6.9124

CLOSING SPOT RATE 6.9120

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -121.8 -256.3 -623.8 -944.8 -1238.8
2M -134.5 -502 -823 -1117
3M -367.5 -688.5 -982.5
6M -321 -615
oM -294

Fx Swap Curve
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