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Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -27 6.9609 -0.5
2w 14 -51 6.9585 -2
im 34 -115 6.9521 0.7
2M 61 -213 6.9423 -12
3M 90 -317 6.9319 -2
6M 181 -632 6.9004 -4
9M 273 -929 6.8707 -6.5
1y 365 -1212 6.8424 -13
18M 546 -1740 6.7896 -35
2y 730 -2250 6.7386 -50
3Y 1097 -3300 6.6336 -95
CNY CENTRAL PARITY RATE 7.0051

CLOSING SPOT RATE 6.9636

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -98.3 -202.3 -517.3 -814.3 -1097.3
2M -104 -419 -716 -999
3M -315 -612 -895
6M -297 -580
oM -283

Fx Swap Curve

2Zm 3m 4d4m 5S5m 6m Ym B&m Sm 10m 1lm 1y
-200

-400
-600
-800

-1000

-1200

-1400

e JOZEEE1H16H === 20265151580

2W AAZE-50.5 Fff



TR ARHVPH EREEPR S AL RIUEAT (BURRAR < L#EPRIm” O e, o EREPRE MG . REVFRT, RPN AR DUERTE . 26 FIE.
RESGIHHFNE . HIFFTE R E S EZOR A AT SRR EAL ALRIE, & EARE AN SR SR TR SR SR 5 Fs MO tifr . @EEsR, Anr
YRR AR, AR L [ P B AR ATHERZ B R, A REE SRR . I R sAE R PS5 2R, g BB R AN xRS A H VAR AT 45 JE 0 51 A BRT RE 51 R Ik B 4 4y 7k 1

DT



