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% H Fixing £ 7.0875, B E—2Z5 H T 30 1> bp. A H, ZEGHEK, SR8 _E—22 5 H/ME_Eik.

¥, O/N HAEAE-15~-14.9. T/N KACHE-5.01~-4.86, S/N FACIE-5-4.9. 1w ZFE-34. 2w BACIE-67.55. 1s AT AE-147~-144, 2s ] ATAE-276~-
275. 3s A fE-393.5~-391.

FIHIR, 65 A TE-749~-747 ., 9s JAZ(E-1069, 1y i AZ{E-1355~-1348,

Spread J7 i, 3*6s il TE-356. 6%9s [{ATLE -320. 9*12s FAZFE-290.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -34 7.1069 -0.24
2w 14 -67 7.1036 0

im 31 -147 7.0957 -5.62
2M 62 -275 7.0828 4

3M 92 -393 7.0711 -0.5
6M 182 -747 7.0357 9

9M 273 -1066 7.0037 9

1y 365 -1352 6.9751 14
18M 546 -1850 6.9253 20
2y 731 -2365 6.8738 25
3Y 1098 -3300 6.7803 0
CNY CENTRAL PARITY RATE 7.0875

CLOSING SPOT RATE 7.1103

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -128.8 -246 -600 -919.5 -1205.5
2M -117.2 -471.2 -790.7 -1076.7
3M -354 -673.5 -959.5
6M -319.5 -605.5
oM -286

Fx Swap Curve
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