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A BT/ NRT AR 7.1089, B L4325 H i 63bp, e REMITTIZHBONIEEK.

O/N AL #E-5.4~-5.19; T/N RAZLE-5.33~-5.05; S/N FRACLE-4.96~-4.9; 1w KACLE-36.9~-35; 3w MACHE-73.5, -73, -72; 1s RACHE-152~-148.5;
THE-393,

RKIHIR, 9s A2 7E-1035, -1030.

Spread J71fi, 3w*1s WAS(E-45.

Days Swap (Mid)

Forward(Mid) ASWAP PIPS

1w 7 -36 7.1168 -19.5
2W 14 -71 7.1133 -29
iM 32 -147 7.1057 -23.93
2M 61 -272 7.0932 -32
3M 92 -392 7.0812 -19.2
6M 182 -713 7.0491 -3
oM 273 -1034 7.0170 -4
1y 365 -1334 6.9870 3
18M 547 -1840 6.9364 10
2Y 733 -2320 6.8884 0

3Y 1097 -3210 6.7994 -60
CNY CENTRAL PARITY RATE 7.1089

CLOSING SPOT RATE

USD/CNY Spread Ref.

7.1204

2M 3M 6M 9M 1y
im -124.6 -244.6 -565.6 -886.6 -1186.6
2M -120 -441 -762 -1062
3mM -321 -642 -942
6M -321 -621
IM -300
Fx Swap Curve
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TR ARHVPH EREEPR S MALARIUEAR (BURRAR “ L#EPLEm” O HifE, B EReEPRE MG . REVFR], RPN AR LUERTE B, 26 FIE.
REBGIHHPAE. HIFITLNEREZRE AT BRI A IGE, 5 B AR AN N SEM e TR BORBUERA 2 S AR IR . EWEEER, AF]
TE RS AR, AR LI P i AR THERE SO, A RIESL e B E . IR B PR SF 2R, B Bt TR AN DR A H P45 ST 51 A B0RT RE 51 R HI Bk BA FR A 4y 7 41
FEAT5TAE



