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FEu, O/N FERACE-5.27-4.8. T/N EEKAIAE-20.3~-19.4 I B . S/N EERRAZFE-5.05~-4.85 (A B . 1w A LE-35, -34.9, -34.85, -34.81, -
34.8, -34.7 2V E . 2w ACTEE-70, -69.8 [ E . 3w ACLE-106 AL B . 1s BAZFE-141, -140.5, -140.3, -140 547 B . 2s A FE-310, -308, -307
SR E . 3s AT E-485, -483.5, -483, -480 Z5f1HE . 4s KACAE-661, -660, -658, -657 L5 E . Ss HACHE-843, -842 N HE .

FIK IR, 6s A E-1050, -1045, -1040, -1037, -1035, -1033, -1034, -1031 Z5fiH . 9s B 1E-1650, -1643, -1640, -1635, -1633, -1630 %¢
fiE . 1y ACHE-2300, -2297, -2290, -2295, -2296, -2290, -2289, -2287, -2284, -2280 ZEfiH .
KR, 18s BACE-3310, -3320, -3300 MIf7E . 3y i3S TE-5825, -5830 7 HE .

Spread J71fi, 1*2s ilAC{E-168 LI E . 3*4s RACHE-174 HINLE . 9*12s AT E-652 AN B . 6*12s MACAE-1257, -1255, -1253, -1259 Z5{ .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -35 7.2892 -0.16
2w 14 -70 7.2857 -1
im 28 -140 7.2787 1.5
2M 59 -308 7.2619 3

3M 90 -483 7.2444 -1.8
6M 181 -1032 7.1895 4
9M 273 -1633 7.1294 2

1y 371 -2282 7.0645 30
18M 546 -3300 6.9627 -10
2y 730 -4290 6.8637 -5
3Y 1095 -5850 6.7077 -50
CNY CENTRAL PARITY RATE 7.1719

CLOSING SPOT RATE 7.2927

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -167.72 -343 -892 -1493 -2142
2M -175.28 -724.28 -1325.28 -1974.28
3M -549 -1150 -1799
6M -601 -1250

IM -649



Fx Swap Curve
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