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A HETT/ NR T AR 6.9228, B E— 325 H L 93bp, FHIRWE T E—2 5 H E47.

ON FAE-4~-3.8 [X[A]; TN ff32-11.2~-10.93; SN A 7E-4.09~-3.98, 1W f§A7-28.7 F1-28.5; 2W fkA5-58, -57.8, -57.5. 1S AKAS-124, -123.5 F1-122.5
i E; 2S5 BACHE-257 F1-256 L& ; 3S A38-361.5, -361, -360.5, -360.

I KCHARBR, 65 B3Z-702,9s A AC-1007,1Y A AZ-1283, -1285, -1287.

Spread Jj [, 6s*y i{3-585.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -29 6.8368 -1
2w 14 -58 6.8339 -1
im 31 -123 6.8274 6.3
2M 65 -257 6.8141 -9
3M 92 -361 6.8036 0
6M 184 -702 6.7695 9
9M 275 -1010 6.7387 10
1y 365 -1289 6.7108 3
18M 549 -1820 6.6577 10
2y 731 -2345 6.6052 15
3Y 1096 -3440 6.4957 0
CNY CENTRAL PARITY RATE 6.9228

CLOSING SPOT RATE 6.8397

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
1M -133.5 -238 -579 -887 -1166
2M -104.5 -445.5 -753.5 -1032.5
3M -341 -649 -928
6M -308 -587
oM -279
Fx Swap Curve
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