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FEum, O/N FERACHE-12.97-12.7. T/N FERAZIE-4.45~-4.3 I E . S/N EERAAE-4.35~-4.3 LB . 1w ASTE-30.2, -30.5 A B . 2w AT
1E-59.5 A B . 3w ACHE-89 I B . 1s A 7E-130.5,-130.8, -131.5, -132, -130.9 Z5{V B . 2s RKAC(E-266, -265 51 B . 3s AT 7E-386, -388, -
391 S5 . 55 AT TE-638 I HE .

FRPKHIRR, 65 BACTE-745, -755, -760, -770 Z5{i & . 9s AACAE-1128, -1130, -132 Z5{i & . 1y AC{E-1440, -1445,-1450, -1460, -1472 %547
Eo

Spread J71fi, 2w*3w FACLE-30 I E . 3*6s BACHE-379 MIFT B . 9%12s FAC#E-331, -335, -337, -340 (IfVE. 6%12s A 1E-688 I E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.9000 -0.52
2w 14 -61 6.8969 -1

im 31 -132 6.8898 -4

2M 62 -266 6.8764 -5

3M 92 -391 6.8639 -10.98
6M 184 -772 6.8258 -27
9M 275 -1136 6.7894 -48.5
1y 365 -1471 6.7559 -62
18M 549 -2135 6.6895 -95
2y 731 -2775 6.6255 -150
3Y 1098 -4050 6.4980 -175
CNY CENTRAL PARITY RATE 6.9007

CLOSING SPOT RATE 6.9030

USD/CNY Spread Ref.

2M 3M 6M oM 1y
iM -133.8 -258.38 -639.8 -1003.8 -1338.8
2M -124.58 -506 -870 -1205
3M -381.42 -745.42 -1080.42
6M -364 -699

oM -335



Fx Swap Curve
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