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4H Fixing EE 7.1686 , RE—3ZZFHEET 99 1 bp. $H, RXI&GEK, SHIRKENR E—ZZBBERTE .

i, O/N BZRfE -6.55~-6.20 , T/N Biafx -6.80~-6.25 , S/N3ITE -6.78~-6.45 . 1w REMAIE -47.9,-47.2, -47,-46.8,-46.5,-

464 BINE,;
1s BYAZTE -233,-232.5,-232 BINIE; 2s pRASTE -447,-446,-445 HIRIE; 3s pAZ{T -684,-683,-682,-681,-680,-679 HINE;

FCHABR, 6s AAZ7E -1370,-1368.5,-1368,-1367,-1366,-1365,-1363,-1362,-1360 AYfIE; 9s 7L -1987,-1986,-1985,-1983,-1980,-1978, -

1973 BT, 1y RERE -2548,-2545,-2542,-2541,-2540,-2538,-2535,-2532,2530,-2525 HIfE.

Spread £, 1w*2w F{3Z7E -50.2 AIIE; 2w*2s FYASTE -345 BOAIE; 3s*6s HR3S{E-686,-683,-681,-680 HIfIEH;9s*1y ALAFE-550 RIMNIE;

Days Swap (Mid) Forward(Mid) Aﬁ:’:’gp
1w 7 -46 7.2491 2
2W 14 -97 7.2441 2
™ 33 -232 7.2305 -9
2M 61 -441 7.2096 12
3M 92 -678 7.1859 1
6M 184 -1359 71179 -5
9IM 274 -1980 7.0557 -43
1Y 366 -2531 7.0006 -58
18M 552 -3450 6.9087 -125
2Y 733 -3975 6.8562 -130
3Y 1097 -4650 6.7887 -50
CNY CENTRAL PARITY RATE 7.1686
CLOSING SPOT RATE 7.2537

USD/CNY Spread Ref.

2M 3M 6M IM 1y
M -209 -446 -1126.5 -1748 -2299
2M -237 -917.5 -1539 -2090
3M -680.5 -1302 -1853
6M -621.5 -1172.5
9IM -551

Fx Swap Curve
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