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A HZFEITR/NETFEMN R 7.0230, 8B~ 5 H T 58bp, SIHRKSMNE E—2 5 HE I N7
ON HiAZ7E-3.5~-3; TN HiAZ7E-3.8~-3; SN AACE-3.65~-3.45 2 [H].

1w §AZ1E-26.2, -26, -25.7 KNI B 2w ACTE-52, -51.5 LB 3w KACTE-77.5, -77, -76 KN & 1S R E A 7E-116.5, -116, -115.5 K7
B 2s JNACAE-215, -214, -213, -212 WA & 3s BACTE-315, -313, -312 KMV & ;

hKHIR, 65 BACTE-620, -618, -615, -613, -610 PffifT; 9s A 7E-900, -899, -898, -895, -890, -885 [fiir; 1Y A3 fE-1163, -1157, -1155, -
1152, -1150, -1147, -1145 I8 ;

Spread |, 1s*2s JACTE-98, -97 AL E 3s*6s NACTE-298 A B ; 9s*1y i AE(E-270, -268 MIfIE

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -26 6.9780 0.2
2w 14 -51 6.9756 1
im 33 -117 6.9689 -15
2M 61 -215 6.9591 -23
3M 90 -315 6.9491 -12
6M 181 -622 6.9184 -28
9M 274 -905 6.8901 -30
1y 365 -1165 6.8641 -39
18M 546 -1625 6.8181 10
2y 730 -2120 6.7686 -20
3Y 1097 -3100 6.6706 -100
CNY CENTRAL PARITY RATE 7.0230

CLOSING SPOT RATE 6.9806

USD/CNY Spread Ref.

iM -98 -198 -505 -788 -1048
2M -100 -407 -690 -950
3M -307 -590 -850
6M -283 -543
oM -260

Fx Swap Curve
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