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A HET/ NRT AR 7.1013, B E—A32 5 H N 14bp, SHREE N L2 H 47,

ON J{AZfE-5.7~-5.6 2 [f]; TN M-5.6 45%-5.63, J5K[A]-5.57; SN M-15.6 45 %1-15.8, J53[A]-15.75. 1W M\-36.7 3£ % 36.6. -36.5. 1S i AC7E-147; 3S
M-423 SLF-422; 4S AZ(E-542; 5S MAZE-692,

FRRHARR, 6S M-776 — 3L Rid-774. -773. -770. -768. -765. -753; 9S M-1133 —#%LF[iF-1120. -1110. -1109. -1100; 1Y AAZFE-1415.

Spread Jj [, 6*9S {5 7E-345,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -36 7.1021 1.8
2w 20 -87 7.0969 9
im 31 -144 7.0912 8
2M 61 -284 7.0772 4
3M 91 -414 7.0642 8
6M 181 -749 7.0307 28
9M 276 -1099 6.9957 19
1y 367 -1395 6.9661 40
18M 546 -1880 6.9176 40
2y 731 -2320 6.8736 50
3Y 1096 -3155 6.7901 145
CNY CENTRAL PARITY RATE 7.1013

CLOSING SPOT RATE 7.1056

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -139.8 -270 -605 -955 -1251
2M -130.2 -465.2 -815.2 -1111.2
3M -335 -685 -981
6M -350 -646
oM -296

Fx Swap Curve
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ERA: Rofoel Wang
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