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A HEITT/ NRT AR 6.9321, 8B E—A3c5 H R 93bp, S MIRWEN K L35 H T7.

ON M-4 2453)id-4.1, -4.15, -4.2. -4.3, -4.5; TN M\-4.35 LF|-4.08 J5, N —#k45%-4.18, )5 M-3.85 45[11-3.94; SN M-12.5 K F(|-11.9, J545[0]-
12.09. 1W JKAZTE-28.8~-28.4 Z [f]; 2W RASTE-58.5. 1S AACAE-131~-129.9 2 [f]; 2S A 1E-249; 3S [ H KA TE-362.

KRR, 9S AT AE-1024. -1022. -1020; 1Y {ASHE-1290,

Spread J7 1, 1W*2W RACFE-29.6, 6%12S AL E-580,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -28 6.8644 1.04
2w 14 -57 6.8615 3

im 32 -129 6.8543 -11.3
2M 62 -248 6.8424 -6
3M 91 -361 6.8311 -6
6M 185 -711 6.7961 -11
9M 276 -1020 6.7652 -6
1y 364 -1292 6.7380 1
18M 550 -1830 6.6842 -10
2y 732 -2360 6.6312 0

3Y 1097 -3440 6.5232 20
CNY CENTRAL PARITY RATE 6.9321

CLOSING SPOT RATE 6.8672

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M -118.7 -231.7 -581.69 -890.7 -1162.7
2M -113 -462.99 -772 -1044
3M -349.99 -659 -931
6M -309.01 -581.01
oM -272
Fx Swap Curve
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