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A HET/NRTFEANR 7.0173, B E—DNL 5 H T 57bp, 2 REIHTIHENIEEK.

O/N A FE-3~-2.5; T/N A {E-3.7~-3.5; S/N A 1E-3.65~-3.5; 1w KA (E-26; 1s NAC7E-114.8, -114.6, -114.5; 2s {AZA{E-215, -212; 3s {ASAE-
317,

FRCHIRR, 65 BACTE-625; 9s AT E-906, -905, -903; 1y i3I 7E-1168, -1160.

Spread J7 1, 9s*1y KAZTE-263, -260.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -26 6.9788 0.3
2w 14 -52 6.9762 -1
im 32 -115 6.9698 2.4
2M 60 -212 6.9601 3
3M 90 -318 6.9495 -3.4
6M 181 -624 6.9189 -2
9M 273 -912 6.8901 -7
1y 365 -1174 6.8639 -9
18M 546 -1640 6.8173 -15
2y 732 -2150 6.7663 -30
3Y 1096 -3125 6.6688 -25
CNY CENTRAL PARITY RATE 7.0173

CLOSING SPOT RATE 6.9813

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -97.5 -203.8 -509.4 -797.4 -1059.4
2M -106.3 -411.9 -699.9 -961.9
3M -305.6 -593.6 -855.6
6M -288 -550
oM -262

Fx Swap Curve
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