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A HETT/ NRT AR 7.1414, B E—A325 H N 46bp, SHIRE N L2 H 147,

ON M-5.7 3£F-55, J545A]-5.55; TN 7E-5.67~-5.6 Z [0SR [FIA; SN M-16.3 45%-16.41. 1W M-36.8 3L51-36.7, J5%5[0-36.85. 2S FACFE-324~-323.5
ZI8]; 3S M\-475 SF-474, FEAZ5H]-476.

RKIHIR, 65 M-911 3L3)-908, JHZh[A-911. -910; 1Y M-1780 25 %-1790.
KPR, 18S AT E-2430, 3Y FRACLE-4065. -4060.

Spread Jj1fi, 2*3S ACHE-153, 9*12S AC(E-435. -436.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1573 0.7
2w 14 -75 7.1535 -2
im 31 -164 7.1446 4.91
2M 62 -323 7.1288 4
3M 94 -476 7.1134 -3.2
6M 185 -912 7.0698 13
9M 276 -1352 7.0258 -2
1y 367 -1785 6.9826 10
18M 549 -2430 6.9180 30
2y 731 -2980 6.8630 40
3Y 1096 -4080 6.7530 45
CNY CENTRAL PARITY RATE 7.1414

CLOSING SPOT RATE 7.1610

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -158.81 -312.31 -748.31 -1188.31 -1620.81
2M -153.5 -589.5 -1029.5 -1462
3M -436 -876 -1308.5
6M -440 -872.5
oM -432.5

Fx Swap Curve
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KERBGIHHPAR. HIFITLNEREZRE AT BRI AL IGE, 5 B AR AN AR N SEM e TR BORBUERA 2 S AR IR . EIWEEER, AF]
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