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4-H Fixing AE 7.1475, B LE— 5 H T 35 bp. & H, THEEER, F AR - —22 5 H KiE _Eik.

kG, OJN FRAZHE-18.5~-17. T/N A AE-6~-5.55, S/N HAZLE-5.84™-5.65. 1w A LE-39.5~-39, 2w RACE-78.3. 3w HACAE-113.2. 1s AT HE-
165.5. 2s AT {FE-327~-326. 3s ACAE-480~-471, 4s FRAC{E-6397632, 5s FASE-779~-770.

K HARR, 6s BACHE 933~-914. 9s FAC(E-1385~1375. 1y FiAC 7E-1890~-1850, &4t 1E-1840.
Spread [, 1*2s fiACTE-161. 3*6s [NACTE-448. 4*6s-292. 3*4s [{AZ1E-164.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -39 7.1671 -0.45
2w 14 -78 7.1632 -2
im 31 -165 7.1546 -1.5
2M 62 -326 7.1385 2
3M 92 -471 7.1239 -1
6M 184 -915 7.0795 13
9M 274 -1364 7.0346 26
1y 365 -1840 6.9870 38
18M 549 -2600 6.9110 30
2y 730 -3150 6.8560 50
3Y 1098 -4220 6.7490 30
CNY CENTRAL PARITY RATE 7.1475

CLOSING SPOT RATE 7.1710

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -161 -306.5 -750.5 -1199.5 -1675.5
2M -145.5 -589.5 -1038.5 -1514.5
3M -444 -893 -1369
6M -449 -925
oM -476

Fx Swap Curve
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