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A HET/ NR TR 6.8594, B E—4325 H N i 54bp, 2 REMITTIHBONIEEK.

O/N J]AZHE-4.55; T/N RAZLE-4.7~-4.61; S/N AC(E-4.657-4.59; 1w JMAZTFE-32.4, -32.3, -32.2; 1s JMACFE-153.3; 2s WALLE-279.7; 3s JMAAE-411, -
410, -411.3 .

FKHARR, 65 BAZE-805, -806.5; 9s MACAE-1192, -1193; 1y MiACfE-1537, -1538.5,

Spread J71H, 1s*2s fACfE-126.3; 9s*1y R AZTE-345; 65*9s N AC1E-387.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.8133 0.46
2w 14 -65 6.8100 1

im 33 -153 6.8012 -12.5
2M 61 -280 6.7885 2

3M 91 -412 6.7753 0.9
6M 183 -806 6.7359 2

9M 277 -1193 6.6973 -2.61
1y 365 -1540 6.6626 8
18M 550 -2265 6.5900 -7
2y 732 0 6.5225 -175
3Y 1096 -4325 6.3840 -5
CNY CENTRAL PARITY RATE 6.8594

CLOSING SPOT RATE 6.8165

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -126.3 -258.3 -652.8 -1039.2 -1386.2
2M -132 -526.5 -912.9 -1259.9
3M -394.5 -780.9 -1127.9
6M -386.4 -733.4
oM -347
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