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4 H Fixing E1E 6.7906, B F—3 % H FBET 27 4 bp. & H&WIRIWE M8 E—22 5 HE AT R,

¥, O/N FERACHE-4.9~-4.4, T/N EEAIAE-13.45~-13.15 I E . S/N EE R E-4.8~-4.37 LB . 1w A E-32.5, -33, -33.1, -33.5, -
34 ZETE . 2w RACHE-65, -65.2, -66 MINIHEH . 3w AT FE-97.5 FIf7I B . 1s AT FE-144.5, -145, -145.3 254V H . 2s ACHE-295, -296 25V H . 3s /AL
1E-438, -438.5, -439 ZE41H .

KW, 6s B3C7E-901.5, -902, -904, ZEfiH . 9s WAL (E-1363, -1368 Z5fiH . 1y AT fE-1835, -1838, -1840, -1840.5, -1841, -1842, -
1845, -1847 Z5f1HE .

Spread J7Tfl, 6*12s WACFE-939, -942 N HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 6.7672 -3.09
2w 14 -67 6.7640 -3
im 31 -145 6.7561 -3.9
2M 63 -296 6.7410 -9
3M 92 -439 6.7267 4.1
6M 184 -903 6.6803 -9
9M 274 -1369 6.6337 -16
1y 365 -1848 6.5858 -30
18M 546 -2760 6.4946 -35
2y 731 -3670 6.4036 -70
3Y 1096 -5385 6.2321 -115
CNY CENTRAL PARITY RATE 6.7906

CLOSING SPOT RATE 6.7706

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -150.9 -294.1 -757.8 -1223.7 -1702.7
2M -143.2 -606.9 -1072.8 -1551.8
3M -463.7 -929.6 -1408.6
6M -465.9 -944.9
oM -479

Fx Swap Curve
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