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% H Fixing E7E 6.8616, B bE— 5 H ETFT 34 4 bp. 4 H & WIRBEAN K E—52 5 H AT BT T F%.

FEum, O/N FERACLE-4.657-4.57, T/N FERAIE-14.7~-14.3 A E . S/IN EERAZAE-4.8~-4.72 (LB . 1w BRASTE-33.3, -33.2, -33.25 2&(if
B. 2w ACTE-76 A E . 3w ACHE-98 [N B . 1s BT FE-139, -139.3, -139.5 25(V B . 2s WNAC(E-286, -288 2&fE . 3s BACLE-410, -409.5, -
410.1, -409.8 ZEA7H . 55 AT HE-679 I B .

FRKCHIRR, 65 BACFE-805, -804, -803 Z5AV'H . 9s MACTE-1180 Zif B . 1y A FE-1535, -1533, -1536, -1537 Z5{7iHE.

Spread J71Hl, 1w*2w XA TE-42.75 FINI B . 3*6s WAC1E-393 MM & .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 6.8163 -0.68
2W 16 -76 6.8121 12
im 30 -140 6.8058 4.7
2M 63 -288 6.7909 -9
3M 91 -410 6.7787 -1.2
6M 183 -803 6.7394 10
9M 275 -1181 6.7016 10
1y 365 -1538 6.6659 10
18M 548 -2250 6.5947 10
2y 731 0 6.5262 25
3Y 1096 -4330 6.3867 0
CNY CENTRAL PARITY RATE 6.8616

CLOSING SPOT RATE 6.8197

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -148.5 -270.7 -663.7 -1041.5 -1398.5
2M -122.2 -515.2 -893 -1250
3M -393 -770.8 -1127.8
6M -377.8 -734.8
oM -357

Fx Swap Curve
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