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A HEITG/NR TR 7.0014, 8 LE—N325 H L 8bp, SRS L—22 5 HE T T,
ON J§AZ #E-4.3~-3.88; TN ACLE-4.5~-4.15; SN ARAS{FE-12.85~-12.6 Z [l

1w A2 E-28.8, -28.5, -28 A7 HE; 2w ACAE-55.5, -55 FINLE; 3w ACTE-82 ML E; 1S REMASAE-117.5, -117, -116.5 AL E; 2s A LE-
217, -216.5 WA E; 3s AACTE-332, -331.5, -331, -330 KV E ;

K HARR, 65 BAC7E-648, -647, -646, -645, -644 [flif; 9s AZ(E-942, -941, -940, -939, -938, -937 [flifr; 1Y FACHE-1226, -1225, -1223, -
1222, -1221, -1220 HiE ;

Spread I, 3w*1s A TE-35 HINL B, 2w*1s BASAE-61.5 A B 3s*6s FACTE-315 FIA H ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -29 6.9621 -1.21
2w 14 -56 6.9595 -3
im 32 -117 6.9533 -1
2M 59 -217 6.9434 -2
3M 90 -331 6.9319 -6
6M 181 -645 6.9005 -6
9M 273 -940 6.8710 -2
1y 367 -1224 6.8426 -3
18M 546 -1735 6.7915 20
2y 731 -2265 6.7385 -5
3Y 1096 -3275 6.6375 25
CNY CENTRAL PARITY RATE 7.0014

CLOSING SPOT RATE 6.9650

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -99.5 -214 -528.22 -823 -1107
2M -114.5 -428.72 -723.5 -1007.5
3M -314.22 -609 -893
6M -294.78 -578.78
M -284

Fx Swap Curve
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