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A HFEITT/NRTF A 7.0816, B E—N 5 H TN 9bp, SRS E—2 5 HE T M7
ON FAC(E-4.9-4.7; TN FACHE-4.9~-4.77; SN ACALE -4.88~-4.82 2 [] .

1w }AZ1E-33.9,-33.87,-33.85.-33.8 [AIf7 B ; 2w A FE-66 M B 1S R E AL FE-137.6 HIH1 B ;

B 4s [N ALE-497 WM B
PRKHARR, 6s BAZ#E-735, -733 BifilT; 9s A #E-1055, -1052, -1050 FfifT;

Spread |-, 3s*6s M 1E-328 AL E ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1014 -0.03
2w 14 -66 7.0982 0

im 30 -138 7.0910 -0.11
2M 62 -269 7.0779 1

3M 97 -408 7.0640 -1
6M 181 -737 7.0311 -9
9M 273 -1055 6.9993 -20
1y 365 -1340 6.9708 -25
18M 546 -1850 6.9198 -50
2y 730 -2325 6.8723 -35
3Y 1097 -3290 6.7758 -40
CNY CENTRAL PARITY RATE 7.0816

CLOSING SPOT RATE 7.1048

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
im -131.09 -270.39 -599.39 -917.39 -1202.39
2M -139.3 -468.3 -786.3 -1071.3
3mM -329 -647 -932
6M -318 -603
IM -285
Fx Swap Curve
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