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A HZFETR/NRTFEMNR 7.0764, 8 E—M2 5 H T 15bp, SIHRKSNE E—2 5 HE A EAT.
ON f{ACfE-5.15~-4.9; TN XA fE-5.44~-5.3; SN AL {E-5.4~-5.35 Z [i] .

1w A TE-35.4, -35.3 LI E; 2w AACTE-68.9 I B ; 3w ACTE-99.5 M B 5 2s JHATAE-268 (K4

B 3s JNATE-376.5, -376 NI E ; 4s ACTE-494, -493 I & ;

1S Jx 5 N AC (E-145.85, -145.6, -145.5 [IH & ;

RRHARR, 65 ACTE-723.5,-723,-722 [ftiT; 9s BACTE-1025 BiifT; 1Y WASFE-1292, -1291 (A7 H ;

Spread |-, 2s*3s BAC1E-108.5 147 B ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.0678 1.84
2w 14 -69 7.0644 2

im 33 -145 7.0568 -6.21
2M 62 -269 7.0444 2

3M 90 -376 7.0337 0.5
6M 182 -723 6.9990 3
9M 274 -1025 6.9688 1.48
1y 365 -1291 6.9422 -1
18M 547 -1800 6.8913 0

2y 730 -2290 6.8423 10
3Y 1097 -3300 6.7413 -25
CNY CENTRAL PARITY RATE 7.0764

CLOSING SPOT RATE 7.0713

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M -123.51 -230.51 -577.51 -879.03 -1145.51
2M -107 -454 -755.52 -1022
3M -347 -648.52 -915
6M -301.52 -568
oM -266.48
Fx Swap Curve
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