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% H Fixing EAE 7.1128, B L~ 5 H Ll 43 1 bp. A H, ZEGEEK, FBWIRE 8 E—22 5 HORIE_Eik.

i, O/N A8 {E-15.97-15.6. T/N FACfE-5.43~-5.3, S/N HAC(E-5.3~-5.23. 1w A (E-36.5. 2w AT 1E-66.3. 1s ASTE-133.5~-133. 3s ACTE-
398,
AR, 6s BACAE-723, -725. 1y AZFE-1335.
spread [, 2w*1s %A FE-67.

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 7 -37 7.1089 0.1
2w 16 -66 7.1059 8
im 30 -134 7.0991 3
2M 62 -274 7.0851 14
3M 91 -395 7.0730 12.5
6M 181 -714 7.0411 24
9M 273 -1025 7.0100 32
1y 365 -1318 6.9807 36
18M 546 -1770 6.9355 80
2y 730 -2229 6.8896 71
3Y 1098 -3050 6.8075 -10
CNY CENTRAL PARITY RATE 7.1128

CLOSING SPOT RATE 7.1125

USD/CNY Spread Ref.

2M 3M 6M 9M 1y
iM -140 -261 -580 -891 -1184
2M -121 -440 -751 -1044
3M -319 -630 -923
6M -311 -604
oM -293

Fx Swap Curve
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