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% BT/ NRT AR 7.2066, B L4325 H i 32bp, SHIRWEN K L2 H 147,

ON M-17 45%5-17.3; TN M-5.78 L F|-5.68, 45[Al-6 J5 X 32 F-5.75; SN M-5.6 L F|iF-5.58. -5.59. 1W AT FE-39.3. -39.2; 3W A FE-118~-116 [ff
. 1S M-163.1 K Fid-163. -162.5, JEiLUNTE-163; 2S R ENACAE-334; 3S M-490 L 31-488, 25[R]-489. -490 J5 X L %-487.,

AR, 6S M-990 45%1-992, K []-983 Jii N 45 %)-987; 9S A E-1518~-1500 [ffiT, JBAELUAE-1507 [ffir; 1Y M-2028 3£ %-2015, J&45Rl-2022.
KPR, 185 AT E-2830, 2Y AKACTE-3440.

Spread J71Hl, 1*2S AACAE-171, 2*3S &AC{E-155. -156, 12*18S A AZ1E-810.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.2793 5.86
2w 14 -78 7.2754 0
im 30 -163 7.2669 1.5
2M 62 -334 7.2498 6
3M 91 -490 7.2342 1
6M 183 -987 7.1845 7
9M 275 -1507 7.1325 10
1y 365 -2018 7.0814 24
18M 548 -2830 7.0002 20
2y 730 -3440 6.9392 60
3Y 1095 -4750 6.8082 50
CNY CENTRAL PARITY RATE 7.2066

CLOSING SPOT RATE 7.2832

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -170.77 -327 -824 -1344 -1855
2M -156.23 -653.23 -1173.23 -1684.23
3M -497 -1017 -1528
6M -520 -1031

IM -511



Fx Swap Curve
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