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A HETT/ NR TR 6.8961, B E—4325 H T i 96bp, = REMITTIHHBONIHEK.

O/N J§AZHE-4.4~-4.3; T/N JNAZHAE-4.47~-4.4; S/N JRAHAE-4.36™4.32; 1w RAZTE-30.3, -30.15, -30.45; 2w J{ATFE-59.2, -59.1, -59; 3w KAZ(E-89; 1s
RASAE-136, -136.5; 5s HNAC(E-643, -641.

K IR, 9s BASTE-1134; 18s AKAC(E-2140, -2145,

Spread J71H, 1w*2w JKAZTE-29.2, -29; 1s*2s il ACFE-125; 9s*1y AAZ7E-327.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -31 6.8846 -0.9
2w 14 -59 6.8818 0

im 32 -137 6.8740 5.3
2M 61 -261 6.8616 -2
3M 95 -403 6.8474 -12.7
6M 186 -776 6.8101 -9
9M 277 -1135 6.7742 -10.5
1y 365 -1463 6.7414 -3
18M 550 -2140 6.6737 5

2y 732 -2775 6.6102 0

3Y 1096 -4060 6.4817 -10
CNY CENTRAL PARITY RATE 6.8961

CLOSING SPOT RATE 6.8877

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -123.9 -265.8 -639.1 -998.1 -1326.1
2M -141.9 -515.2 -874.2 -1202.2
3M -373.3 -732.3 -1060.3
6M -359 -687
oM -328

Fx Swap Curve
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