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% H Fixing E1E 6.8649, B bE—22 5 H T T 314 bp. 4 H & WIRBAAN L —3 5% HA I MR

i, O/N FERNATAE-4.67-4.3. T/N FEERAAE-14.3~-13.7 FINL B . S/N EERATAE-4.97-4.68 I B . 1w BACAE-32, -32.3, -32.5, -33 %5{/
BH. 2w A TE-64, -65 LB . 3w KACTE-104.5, -105 AL B . 1s AC1E-136.3, -136.4, -137, -137.5 B . 2s A (E-283, -283.5 /& . 3s
B AZ{E-406, -406.5, -407, -407.5 540 E .

IR, 65 BACFE-800, -801 5 . 9s MAC(E-1178 25 B . 1y AT E-1530, -1532, -1537, -1535 ZEfi .

Spread J71fi, 1w*2w ACTE-31.5 FINLE . 2*3s AACTE-124 HISL HE

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -33 6.8377 -1.45
2w 14 -66 6.8345 -3
im 30 -138 6.8273 1

2M 63 -284 6.8126 -13
3M 91 -408 6.8002 -4.7
6M 183 -800 6.7610 2
9M 275 -1180 6.7230 -12
1y 365 -1534 6.6876 -14
18M 548 -2245 6.6165 -35
2y 731 0 6.5435 -90
3Y 1096 -4300 6.4110 -75
CNY CENTRAL PARITY RATE 6.8649

CLOSING SPOT RATE 6.8410

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -146.9 -270.3 -662.5 -1042.5 -1396.5
2M -123.4 -515.6 -895.6 -1249.6
3M -392.2 -772.2 -1126.2
6M -380 -734
M -354
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