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A HEITG/NRHFH RN 7.0773, B E—N3 5 H L obp, & REITIHENIEK.

O/N J&AZE-5.05~-5; T/N %A FE-5.11~-5.06; S/N A FE-5.1~-5.03; 1w JKAZFE-34.23; 1s RACFE-137.5; 2s AT FE-263.5, -264; 3s J{AS(E-370; 4s
AT HE-496.5,

RKIHIR, 1y B2 7E-1290, -1285.

Spread J7 i, 6s*1ly ACAE-570, 9s*1y WA #E-270,

Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.0659 1.12
2w 14 -71 7.0622 -2
im 33 -136 7.0557 9.78
2M 62 -264 7.0429 5
3M 90 -371 7.0323 5.5
6M 182 -718 6.9975 5
9M 274 -1021 6.9672 3.52
1y 365 -1291 6.9402 0
18M 547 -1800 6.8893 0
2Y 730 -2300 6.8393 -10
3Y 1097 -3300 6.7393 0
CNY CENTRAL PARITY RATE 7.0773
CLOSING SPOT RATE 7.0693

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -128.29 -234.79 -582.29 -885.29 -1155.29
2M -106.5 -454 -757 -1027
3M -347.5 -650.5 -920.5
6M -303 -573
M -270

Fx Swap Curve
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