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% H Fixing /£ 6.8240, B bE—2Z 5 H T T 514 bp. 4 H & MIRBAEAN B E—3 5% HA I PR

K, O/N FERACHE-5.67-5.2. T/N EEAIAE-19~-16.5 M E. S/N FEMASAE-5.8-5.45 [ B . 1w RACFE-38, -37.5, -37, -36 2V H.
2w ACHE-70.5, -69 IV E . 3w AT HE-102, -101 I E . 1s IKACHE-148, -147.5, -146.5, -146, -145, -144.5, -144.2, -144 %508 . 2s RACLE-
302, -301.7, -301 20V & . 3s JKACTE-439, -440, -438.5 ZNiH.

K WIPR, 6s BACFE-871, -870.5, -870 Z5f7E . 9s IRACAE-1292, -1291 5478 . 1y AC(E-1717, -1720, -1723, -1722, -1721, -1719 ZfiH.

Spread JjTfi, 1*2w AZTE-33 I E, 2w*ls FACHE-75 N B . 6%9s FACAE-421 K E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 6.7763 2.12
2w 14 -70 6.7730 2
im 30 -144 6.7656 12
2M 63 -301 6.7499 2
3M 92 -439 6.7362 10.5
6M 183 -870 6.6930 3
9M 273 -1291 6.6509 -11
1y 365 -1718 6.6082 -16
18M 551 -2600 6.5200 -35
2y 734 0 6.4390 -10
3Y 1099 -5030 6.2770 0
CNY CENTRAL PARITY RATE 6.8240

CLOSING SPOT RATE 6.7800

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -157 -294.5 -726.03 -1147 -1574.15
2M -137.5 -569.03 -990 -1417.15
3M -431.53 -852.5 -1279.65
6M -420.97 -848.12
oM -427.15

Fx Swap Curve
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