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4~ H Fixing {E 7.0358, W L—ZH T 341 bp. & H, ZHIGEL, SRS B E—28 % H /Mg L.

FHufi, O/N BACTE-3~-1. T/N BACAE-2.6™-paro S/N FACTE-0.3%+1. 1w FACTE-1~+4. 2w RACTE-18. 3w S TE-42. 1s FACTE-82~-74, 25 AT TE-
170~-153. 3s RAC{E-271~-263,

PIHIR, 65 A TE-575~-548, 9s A 1E-860~-820. 1y KA 7E-1115~-1083.

Spread Jj [, 3*6s-290. 1*6s %A 1E-476. 5*6s [§3-100.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 1 7.0086 -0.5
2w 14 -17 7.0069 1
im 31 -79 7.0006 1
2M 59 -170 6.9915 -2
3M 90 -270 6.9815 -2
6M 182 -568 6.9517 4
9M 274 -850 6.9235 0
1y 365 -1097 6.8988 18
18M 547 -1585 6.8500 5
2y 730 -2050 6.8035 0
3Y 1095 -3000 6.7085 -25
CNY CENTRAL PARITY RATE 7.0358

CLOSING SPOT RATE 7.0085

USD/CNY Spread Ref.

2M 3Mm 6M oM 1y
im 91 -191 -489 771 -1018
2M -100 -398 -680 -927
3M -298 -580 -827
6M -282 -529
9IM -247

Fx Swap Curve
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