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% H Fixing 3£ 1E 7.2087, 3 E—Z5H NS A bp. A H, AR, RGN B E—22 5 A KigE LTt

kG, OJN FRAZHE-15.5~-14. T/N lACLE-5.15~-4.9, S/N AT HE-5.27-5, 1w KA LE-37~-36.5, 1s AT HE-164~-159, 2s AT FE-340. 3s RACLE-
500~498.

PR HARR, 65 BAZ#E-1038~-1035, 9s AT E-1595. 1y MACFE-2120~-2075, EAHINTE-2113,

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.3208 -1.8
2w 14 -76 7.3170 -3
im 30 -164 7.3082 -6
2M 62 -340 7.2905 -3
3M 91 -500 7.2745 -11.1
6M 183 -1039 7.2206 -7
9M 275 -1594 7.1651 7

1y 365 -2114 7.1131 28
18M 548 -2970 7.0275 30
2y 730 -3725 6.9520 -25
3Y 1098 -5010 6.8235 -60
CNY CENTRAL PARITY RATE 7.2087

CLOSING SPOT RATE 7.3245

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -176.5 -336.5 -875.5 -1430.5 -1950.5
2M -160 -699 -1254 -1774
3M -539 -1094 -1614
6M -555 -1075
oM -520

Fx Swap Curve
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