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AT/ AR EG ) 6.8657, B _E—1A2 5 H Ll 3bp, BRI M8 E—32 5 H A 7.

ON FACFE-4.6~-4.5; TN AT E-4.6~-4.5; SN FAC(E-4.63~-4.51

1w A 1E-32.05~-31.8 AT E; 1S RE RAC1E-136.5 AL B ; 2s AACTE-275 ML E; 3s AACAE-406 AL HE

R HARR, 65 ACE-802.5 [fiT; 9s A 7E-1188 Mfilr; 1Y A #E-1547, -1545, -1543 FIAiE ;

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -32 6.8306 1
2w 14 -64 6.8274 1
im 30 -137 6.8201 0.4
2M 61 -275 6.8063 5
3M 91 -407 6.7931 0.04
6M 183 -803 6.7535 -1
9M 275 -1188 6.7150 -8
1y 365 -1549 6.6789 -12
18M 548 -2265 6.6073 -10
2y 733 0 6.5373 -20
3Y 1097 -4300 6.4038 5
CNY CENTRAL PARITY RATE 6.8657

CLOSING SPOT RATE 6.8338

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -138 -269.96 -666 -1051 -1412
2M -131.96 -528 -913 -1274
3M -396.04 -781.04 -1142.04
6M -385 -746
oM -361

Fx Swap Curve
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