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% H Fixing E4E 6.9771, B E— 5 H LT T 16 4 bp. 4 H & WIRBAAN B _E—3 5% HA I PR

i, O/N FENAZFE-4.4~-3.9, T/N FERRAAE-13.27-12.5 KN B . S/N EERATAE-4.4~-4.2 PN B . 1w BACAE-29.5, -29.8 25 B . 3w A TE-
83, -83.7 N E . 1s ACTE-105.2, -106, -105.5 Z5f7 H . 2s AT FE-217.5, -218, -218.5 ZFf1 B . 3s JMATFE-339, -339.5, -340 25NV HE .

FIHIR, 65 BACTE-643, -645, -648, -650 S5V H . 9s il C1E-937, -937, -942 I E . 1y ACE-1215, -1218, -1220 %50 H.

Spread J7Ii, 1*2s ACTE-112, -112.5 KIfIE . 3*6s NACTE-308 HINI B . 6%9s FAZFE-290 [T E .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -30 6.9430 0.1
2w 22 -86 6.9374 -26
im 28 -106 6.9354 -1.93
2M 59 -219 6.9241 1

3M 93 -341 6.9120 -13.5
6M 182 -652 6.8808 -17
9M 273 -944 6.8516 -21
1y 365 -1221 6.8239 -23
18M 546 -1745 6.7715 -25
2y 730 -2270 6.7190 -30
3Y 1096 -3300 6.6160 0
CNY CENTRAL PARITY RATE 6.9771

CLOSING SPOT RATE 6.9460

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -112.87 -234.47 -545.97 -837.97 -1114.97
2M -121.6 -433.1 -725.1 -1002.1
3M -311.5 -603.5 -880.5
6M -292 -569
oM -277

Fx Swap Curve
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