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4-H Fixing x£ 7t 6.8880, ¥ L—= % H N T 145 /> bp. & H&EMWRIKEME E—2 5 HE N TN, 5 HAZEBIEK.

i, O/N FERAIE-7~-6.2. T/N FERAIME-21~-19 AL E . S/N EERRATE-4.95~-4.72 WAL E . 1w %A (E-33.8, -33.5, -33.3, -33.23, -33.2
ST E . 2w RACTE-64.7, -64.5, -64.4 [ E . 3w ACAE-95.7 I B . 1s BACAE-136.2, -136 25V E . 2s IACLE-280, -279 %5 B . 3s ACHE-
404, -407, -406.5 A1 HE . 4s AT AE-540, -542 AR .

PR, 65 BAC7E-808, -810, -813, -812, -811, -808 Z5fV# . 9s WA 1E-1190, -1196, -1193 S5 B . 1y WA 7E-1540, -1536, -1542, -
1550, -1557, -1560, -1565, -1556 Z5:fi ' .

Spread Jj1fi, 2*3s ACAE-128, -127.5 HIf7E . 3*4s BACAE-133.5 MIf B . 6%9s FACAE-385 [ B . 6*%12s A LE-750 I HE .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.8903 0.58
2w 14 -65 6.8871 1

im 30 -136 6.8800 13.73
2M 62 -280 6.8656 -6
3M 91 -407 6.8529 -3.5
6M 184 -811 6.8125 -4
9M 275 -1195 6.7741 -30
1y 365 -1561 6.7376 -35
18M 549 -2305 6.6631 -65
2y 731 0 6.5966 -60
3Y 1098 -4425 6.4511 -125
CNY CENTRAL PARITY RATE 6.8880

CLOSING SPOT RATE 6.8936

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -143.59 -270.69 -674.69 -1058.69 -1424.19
2M -127.1 -531.1 -915.1 -1280.6
3M -404 -788 -1153.5
6M -384 -749.5
oM -365.5
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