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Days Swap (Mid) Forward(Mid) Aﬁ:’:’gp

1w 7 -51 71414 0.49

2W 14 -103 7.1362 5

™ 34 -248 71217 -19

2M 69 -510 7.0956 11

3M 92 -684 7.0781 35

6M 184 -1336 7.0129 15

9M 274 -1938 6.9527 30

1Y 366 -2420 6.9045 18

18M 553 -3210 6.8255 30

2Y 731 -3730 6.7735 26

3Y 1097 -4480 6.6985 -15

CNY CENTRAL PARITY RATE 7.1305

CLOSING SPOT RATE 7.1465
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6M -602 -1084
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